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TAX-MANAGED U.S. SMALL CAP PORTFOLIO
SCHEDULE OF INVESTMENTS
July 31, 2019

(Unaudited)
Shares Valuet

COMMON STOCKS — (88.6%)
COMMUNICATION SERVICES — (3.3%)

Atk BOI0 oM - GlaSS-Armssnn s mmasnns s snasuan s massa s mnssa s mmasannnaa s 57,261 $ 211,293
# AMG Entertainment-Holdinge, M Glase Ax s rrsrrsassssssssssssssnnsnnnnnnnnnss 64,618 764,431
#* AMG MNotworks s ING.y ClaSS /s sassassarsarsasnassassassssnssssssssnssnnsnnsnnsnnnnnnns 41,099 2,193,865

ATN:Mternationak M sssassarsarasnararasnaseassassssssssssssnssnnsnnsnnsnnnnnnss 28,186 1,586,026
#* Bandwidti: {nGs-Cla6S-Arasrarrarnasnarnarnasnasnassassssssasssssssnssnnsnnsnnsnnnnnnnsn 9,811 730,920

Beasley-Broadcast-GroLD 0. Cla6S Arrsrrsss s s s ssssssssss s aaaraaa s 5,471 17,781
#* Boinge-YVirelos6,-HiErasrrrrrsssssssssssss s s s s s s s a s 139,117 2,089,537
#* Bo6ton-Omaha -Corpr: GlaSE: Arrrarrrrsmasianssassansssassnssssaassanannasannnnnnns 991 20,960

=Y ¢ 72 Y O T Y= o 422 513,490
* CaB.GOMy dNGrrssrsarsassarsassasssssssssssssassssssssssssssasssssnssnnsnnsnnsnnnnnnnn 39,514 433,073
#* Cad6.00MrdNGasssssassassassassasssassassasssssssssssasssssssssssssnnsnnsnnsnnsnnnnnnnsn 99,457 1,889,683

5 |V | Y o 6,215 27,035
* Gentralburopean Media- Brterplises,: Lidhy Class Ar = s sassss s sssssssssssssnsnnanns 23,816 111,935
#* GiRcinnNatisBeHs dNGsessassararsarasnassassassassassasssssssessssasnssnnsnnsnnsnnnnnnnsn 65,618 250,661
H#* (,‘Lea.r.Ghannel.Outdo@r.Hokjings.,.hg, ............................................... 37,408 113,346
# Gogent.G@m(mm@a.ti@m .Hold.ings, A }Grssnnnsnsnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 88,424 5,571,596
#* COFRSGOIS,= A s assasnannannassasnasnassasssssssnassassssnssnnsnnsnnsnnnnnsnnsnnnnnnnsn 10,041 33,135
# Gonsolidated Commenications:Heldge, MG sssssssrrrsrsssssssnsssssssssnnnnnnns 112,578 530,242
* Guinikis-Media,: laoy C1a66 Ar s snassssssnssmssssssssassssssssssssnsssssnnnnnnnnnnnnns 1,100 16,621
#* Da.il.y JoOwnal .Gor.p, ................................................................... 249 61,777
* DHEGroup; Gs s ssssssssssssssssssss s s s s s s s s s s s s s s s s a s nnns 34,373 126,493

Gmerald Exp@sjt.ims.E.\;en.ts.,.m@, .................................................... 8,246 87,902
# BERtercom -ComMENIGAHIORS: GOFpP; (1266 Arsrarssssssssssssssssssnsassnssnnnnsnnnnns 65,665 372,977

BRtravision GCommEHcations Cokp: s Glase- Asrrssrrrrrrrrrsssssssssssnsaaannnnnnnnss 90,237 294,173

EW.-SGEipps- Ge- .(.'I:he).,.GIa.sg.A ...................................................... 152,076 2,331,325
#* o A Y 9,268 48,194
#* = T T T 9,771 56,476
# €= T = P T - N 116,482 1,193,941
* GGl Liberty Hn0.; Class Arrrrsssssssssss s s s s s s s s s s s s nns 61,671 3,683,609
#* T Y ¢ 162,168 1,209,773
* YA = P T 138,234 2,453,654
* Gray FRIRVISION H1Cr s GlASE Arssssssssnssssssssnssssssssnsnnssssssnnnnssssnnnnnnnnnnsn 912 15,349
* Hemisphero Vedia-GFoup s NG ssssss s sssssss s s s sssnsssssssssssssssaa s nnnss 20,085 247,246
* IBT-GoFp s LAa66 Brrrrmmnnnrnmssnasnnn s ssassan s sassa s mnssa s nnaaa s nannn s 73,066 742,351
* AM A GOFfPrrsssssnusssnsssssassssaassssssaassanssssaanssnssnnnsnnasannnnnnsnnnnnnnns 56,442 1,238,902
#* Idelsalb SArnrasnsnrainnnsnsnsnnennsnsnsansanannsasannnnannsnnnnsnsnnannnnnnnnnnnnnnnn 79,952 1,810,113
* {EGIUA CORRIENHCAHONSy dNG s s s sssssssss s s s s sass s s s s s s snan s s nn s s s s nnnnnnnnnnnn 112,323 2,857,497

John Wiley.&Sons., NG r s GhASS At s ssssnnnssssssnssssssssnsnnsssssnnnnnnnnsnnnnnnnnnnsn 57,643 2,623,333
* L.ee Emterpn'ses,.lno, .................................................................. 55,258 119,910
* Liberty Latin AmMOHEa s Liths /Class Ar s s s s s ssssssissssssssssar s s ss s nnns 51,030 836,382
* Liberty Latin AMOHEa s Liths /ClasS e rrrrrrrrrnssssnsnsssssssssss s s s s asaaaan i nnnes 56,214 921,910
* Liberty .Medq'a.(}@rp._.ijeﬁty. Braves: Glase Asssssrsassssnnsnnsnnsnnsnssnnsnnsnnnnnns 8,885 256,777
* Liberty Mvedia- G@fp..ijer.ty.Bpaves,..GLass.C ........................................ 20,880 600,718
* Liberty FripAdvisor-Hokdinge, M€ GhaSE Arsrrsemrrsrnsnssssssssssssssnaaaan s nnnnss 224,666 2,594,892
# Lions:-Gate: GRtertaimment Gorpﬂ.Gla.ss.A, ........................................... 16,488 212,860



Lions:-Gate: GRtertaimrment Gorpﬂ.Gla.ss.E. ........................................... 5,268 64,217
* L.@ralSp@ee S CORMREMIGAIONS s ¥Gr ssssssnssssssssnssssssnssssssnsnsnnnnnnsnnnnnnss 941 34,619
* MaGhoXs ING.s ClaeS Basssrsrsmssssrsrsrssssssnsnssssssssnssssssssnnnssssssnsnnnnnnnns 108,684 472,775
MAGEE GOrD. fTH@) s ssnammsssanmsssansssansasan s sasansaaaa s sasan s aaannnannnnas 46,006 1,609,750
#* Mot (Sroup,-HIEr ((FRO) s s s xrssrsaa s sssrs s s rr s 260,953 897,678
# MOFEEHHR -COFPr=mnnnusssssssssnanaannnn s mmmmmnaann s 68,533 3,759,720
* MS G NetWOrKS; ING = ClasS e rrnnmnnnssssssssssnnsssssssssssnnssssssssssssnnnnnnnns 106,469 2,021,846
Nationak GineModiay NG sssssssrsassssssssassssssssssssasnssssssssnnssnnssnnnnnnnnnns 342,706 2,440,067
# New:Media Jnvestmont (oroupy -HiEr s saasssmsssssamssasssssssaassnnnnnssannnnnnns 93,625 1,008,341
TAX-MANAGED U.S. SMALL CAP PORTFOLIO
CONTINUED
Shares Valuet
COMMUNICATION SERVICES — (Continued)
# NOWs YORK T8 Gor {FRO ), GlaSSe e sausaraurarssratsarasranssrasrassssassarasnannass 213,321 $ 7,611,293
NexstarMedia: Groups NG 4« GlaSS e s s s s s s ssssssssssssssssssssssaaaaannnnnnnnss 73,168 7,446,307
* ORBCOIVHVE - bRaCr = ssssasssasnssssnsssnsssnssssnsssssssnnsasnsssnnnssnnnnnnnnnnnnnnnnnns 217,876 1,276,753
#* Rareteum.(}orp. ....................................................................... 18,830 65,905
* PAVAMIF©I©6S  dNG.snmmmmm s s s s s ssam s s s s s a s r s r 11,908 529,787
#* QUAN S FCOly i HG s s s s s s s sn s ssn s snn s sn s sn s aan s sa s sn s aan s n s nnn s nnnnnnnnn s 147,745 2,406,766
* Rea@limg.h).te.m.ational,. NG =GlaSS Arssrsssannsnsssnsnnnssssnsnssnssnsnannnnnnnnnnnnnns 35,897 468,456
* Readimg.h).ternational, NG =GlaSSBrr s rsrnnnnnssssnssssssn s s s s s s s rn 2,340 58,055
* RoceHa StON@y NG srsrsrsrssrssass s sn s ssss s sa s ss s sn s sn s n s annnnnnnnnn s 41,894 961,886
Saga.()@mmmk;ations.,.he.,(;Lass.A ................................................ 17,282 539,544
Salem-Media .Group.,.l.nc, ............................................................. 16,375 34,060
Seholasiic .Gorp_. ...................................................................... 54,523 1,863,051
Shoenrandoah Tol6CoTHNMINICAiONS (S0 s sssssssssssssssssssssssnnssnnnnnnnnnnnnnnnnnns 103,180 4,061,165
Skelais Bp@ad@aet.Greup,Jm,.’.Gla@s.A ............................................. 91,559 4,600,840
#* SOCIad-REaHYs G remmm e s rrsrrar s s 4,334 17,119
SPOK-FOINGE, sHIEr === s s s s srr s s s 49,865 647,746
* TRENTargot - HACs s s mme e s s s s ssa s s a s s rr 70,340 1,619,227
o 64,530 980,211
Jelephene &.Data.System&.l.ne. ..................................................... 201,647 6,521,264
JownRsquane MMadiay YT A 7= ] T A N 13,238 71,353
#* Y 27,729 348,831
FHDURS VB diasGers GRaSE Atsssrssasssssssssssssssssssssasnssssnsnsnnnnnnnsnnnnnnnnnns 7,446 346,016
THDURE RUBHSHHNG (0 s s xrsrrar s s s s ss s s r s s s s n s 43,426 359,133
* T 1= = T o 1 27,374 139,060
* United States-Geliulan Gorp.sssssssmmms s sssssssssssssssssssssssssssssssaaannnnnnnnnses 34,381 1,646,506
#* UrDaR-ORE,=HiCs = s ssssasnsasnsnsnnsasnsssnssasnsasn s snnsaansssnnsnannnnnnnnnnnnnnnnnns 39,200 84,280
#* Menage J—.Iold.ings.(}@rp. ............................................................... 386,922 4,797,833
#* 2] R T LT L L L L T T e PP PP PP PRI PR PR 31,553 1,105,933
* o oL e Ty 1T e T TTTTTITIIT LI I LTI 17,051 27,452
* ZYRGay NG GlaSS- A rrmrrmrrmrrrrrransamsamra s s san s samsrrara i nns 1,611,163 10,279,220
FOTAL-COMMUNGATIOMN SERVICES s sasssrasassssassssssssssssssssssssnsssnnsnsnsnnnnnnns 117,328,229
CONSUMER DISCRETIONARY — (11.9%)
* 3OO IOWEF S €Ot MR s (S1@6G Arsssssssssssnsnssssssssnssssssssnnnnsssssnnnnnnnnnns 119,349 2,336,853
T Y <1 116,009 7,314,367
# ADOIGHOMDIS: & iR C0 s ClASS e rrarrasrsasassnsarnssssssnssasrnssassnsssnssnnss 106,845 2,022,576
Acushnet .Hold.ings.G@rp. ............................................................. 6,773 173,118
# o = = T 76,716 1,822,005
* Aditalen Glebak BAdUGatIORs NG s = ssssssssssrsssssssssssasnsssnssssnsasnnssnnnnnnnnnns 83,075 3,935,263
AMGOMN DistilDUHRG L0 s rrssssasa s sssssssss s s sssssass s aaasaaannnnnnns 300 29,301
* American Axle & Manufacturing- HEIdiRgS NG = srsr s sssssss s ssssa s srna s 168,922 2,038,889



American .Eagle.O.l_.|’[.]"4't.ter.s,.ln(;IL ....................................................... 296,064 5,237,372

* American Qutdoon Bﬁands.G@Fp., ..................................................... 61,126 589,255
* American RPublc- BAdUGatIOR; dNGs = sssssssssssssssssssssasnssssssssnsssnnssnnnnnnnnnns 40,099 1,324,069
* AMRENCars:GaF-Mart Ao sssassarasnasarsasnssnassasssssssssssssnssnssnssnnsnnnnnnnsn 24,910 2,245,886
ARKREstauran{s-GoFPrssssrsssssssssssssa s ssss s sa s s n s aa s s a s rnararnaa s 3,723 71,742
#* Agbury.Automgtive.Gp@up,. I G asssssnsssnnnnsnnnnsnnnnnnannnnnnnnnnnnnnnnnnnnnnnnnnns 46,541 4,285,495
#* At Home.Gr.ou.p,. A€ sssssssssssnnaaassaannusssssssssssssnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 44,398 265,944
* 5 S 1 21,551 1,049,103
* Barnes:8& Noblo Education, s sssssssssassrsssssssssasnssssssssnssssssssnnnnnnnnns 97,828 342,398
Barnes:8 NODBIS s ING == ssssssssssmsasnsssnssssnssssssssssasnsssnssssnnnnnnnsnnnnnnnnnns 272,928 1,779,491
Baseseit hurniture: lRUSHOS JRGsssassarsareasnassassassssnsssasnssnssnnsnnsnnnnnnss 27,060 345,827
BBX-Gapital COMdsmnnssssssssmsmmmmnnnnsss s sssssnnnnnaasssaaannaaa s 30,794 132,722
* Beazer:Hemos dJS A Mt s ssrsssssssssssssssssssssssssssnssssssssnnnnassssnnnnnnnnnns 1,224 14,345
# Bed Bath & BoyondydNGssssssrrsarssa s ssrsrssssr s ssssrs s 19,087 185,335
# L2 e T P T LTI TN 96,419 2,468,326
* Biglaki:HeldiRg6, He: s L1866 Arssrsrrsssssssssssssnssssssnssssssssssssaaaaa s nnnnss 59 26,963
* Biglaki:HeldiRgs, lac s L1266 Brrsuassrrmsnasianssassan s smsssas s nnasan s naann s 2,034 184,687
Bdis RoStaiamtS; dNGrrsssssssssassssssssnssssssssssssnsasssansnsnsnsnnnsnnnnannnnas 56,230 2,232,331
TAX-MANAGED U.S. SMALL CAP PORTFOLIO
CONTINUED
Shares Valuet
CONSUMER DISCRETIONARY — (Continued)
#* Blinke GhaFGiRg Gouemmsssssssssssannsssssssssas s sssssas s aaassasnnnnnnnns 6,223 $ 18,918
Bloonmin: Brani@dey-HiCr=ssssssssssnnasnsssnssasnssssssssssasnsssnssnsnsnnnnssnnnnnnnnnns 188,225 3,205,472
#* BootBarn HoldiRgS s IRG. s srsrsanssssssrssnnnnssssssssnnnnsnnssnsssnnnnnnnnnns 103,158 3,227,814
Bowl Amorica e Clase Arssssssssssssssssssassssssssssssssssssnnsssssnnnnnnnnnnnn 1,400 21,812
# Beinkerkternationals lac s sssssssssssssssssssssssssssssssnssssssssnsnssnsssnsnnnnnnnns 90,837 3,619,854
BEUNSWHOK GOMD s xmmmm s s s ssssssmss s ssssaas s s s s saaa s aaaaaaannnnnnns 13,800 678,408
# Beoklo HRG.-(The)ssssssssssssnsnsssssss s s s s s s s s n s s aa s nns 6,297 128,144
#* Belild-A-Bead WorKShop -HiEr s s s ssasssssssasssn s sassan s snnssns s naassnnnnasnnnnnnnns 38,633 164,963
CaleroS, ING.assssssssasssssnssssnsssnsssnssasnsssasssnnsasnsnsnnsnsnnnnnnnnnnnnnnnnnnn 81,772 1,535,678
Goallaway- Golf GO mmssssssrssmmmmnnsss s nnmmmasssssssaasaaanaaannnnnnnnns 217,556 3,989,977
Ganterbuns Rark Holding Gorpassrssrraariasmsastsassiasssanssanssanssansssnnnnnnnas 6,569 80,470
* Garoer-EdUcation ComMp s s rrrrrrmmsaasssrrrrssssn s sssssassns s nsnsnssnnnnnnnnnns 202,478 3,838,983
Ga.rriage BOMIOBST MG s s s snnsn s sns s s s s s s s s E R s E s R R s R R R R TR R R EnnnEn 46,628 891,527
* Garvolss Regtau;am.Gp@m,.mo_ ....................................................... 121,505 1,132,427
# CatenS s dNG.sssssssssasssssnssssn s sa s sn s asn s sa s sn s an s n s nn s nnnnnnnnnnn s 19,906 1,851,656
# Gato Gorp.- (They; Class Arrrrsssssssssssssssssssssssnnnssssssssssasssaaaaaaa s nnnns 58,165 835,831
* G oGO MAISEFIOS s NG ssssassassasnassassasssssasnssssssssnssssssssnnsnnsnnsnnsnnnnnnnsn 20,327 3,604,993
* Gentusy.@asinos,. = 4,960 48,955
#* Gmk;sy.@ommmities,.ln@. ........................................................... 133,501 3,680,623
# Gheesegake.F.a@tory, NG (T.he) ...................................................... 93,330 4,020,656
# ChEO's PAS  IRG s sssssssssssssssnsasnsssn s asnsssasssnssaansssnnsnsnnnnnnnnnnnnnnnnnnn 162,816 519,383
# Ghildren's-Rlace; NG : (ThRe) s srrsass s s s sssrssss s ssrsrr s s r s 42,020 4,104,093
# Ghoicesotels Jntemationals iEsssssasarssasasassasnasnassasnasnssnnsnasnnnnnnss 65,468 5,617,809
# GChuEGhiHDOWASs s 1Es sassassassasnasnassassssnnsnasssssssnssnsssnsnnsnnsnnsnnsnnnnnnnsn 64,854 7,759,781
* Ghuys Hl0ldingsy slGr s sssssssssssssssss s 70,894 1,676,643
GlisFreNadSy s iGr=sssssasssasnssssnnasnsssnsnasnsssnsssnssasnsnsnnnnsnnnnnnnnnnnnnnnnnns 17,803 273,276
Gollectors: Univeree, NG asssassarsassassassssssssassassassssssssssnssnnsnnsnnsnnnnnnnsn 26,791 635,215
#* O3 ] ¥ 71,920 1,495,936
#* Gontainer-Stonme LorouPsHIEr (TFRO ) s s s s s s rr s s rsssss s 13,502 82,497
Goope.r. Jife & RUBDOE GO sssanssssssssssssssssssssssssssssssssnnnsnsnnnnnnnnnnnnnnnns 129,134 3,476,287

* Go@per.-.stan.da;d. Hddjngs,.lnc._ ...................................................... 31,804 1,573,662



Goro-dViark-Fokaig: G@r s IRG.s s s s saasss s s masuan s massa s mnasnn s maasannnmanannnnnnns 115,588 4,326,459
# Grac,ker.Bar.r.eI.Ol\d.@ountfy.st.ope,.ln(;, ............................................... 23,721 4,120,575
#* GFOOS - ING. s sssassassarnassassasssssssssssssssssssassssssssassassnssnssnnnnnsnnnnnnnnnnsn 238,173 5,442,253
COS IAISIFiOS s ING.asssssassassaseasnassasssnssnassassssnssnnsnssnssnnsnnsnnsnnnnnnnsn 8,412 43,154
L& o T T T T T T T T TP TP PP P 35,956 646,129
= £~ T Y 76,069 1,271,113
# Davie-8= Bestons-Entertaiimet -HiCr ssssssarsassssssssasnsssnssssnsssnnssnnnnnnnnnns 70,105 2,849,768
* De@kers.omdoer.c‘,@rp. ............................................................... 34,618 5,410,101
#* DelFrisco's: ReStaUFaARN-GROEHD s ING. s s s ssssrssnsnnsnmmsssssssnnnnnnnsssssssnnnnnnnnns 61,834 492,199
* Del-Tace -RestauaRiSy G ss s ssssassssssssassssssssssssasnsssnssnsnsnsnnnsnnnnnnnnnns 66,999 812,028
Delphi- Tochnelogies e Crrrrrrmmrmmm s s s s s s s s s s s s s s nnns 75,071 1,406,831
* Delta-APParek -1 sssesaasssn s assasss s ssassa s msssa s mnaaa s mnaaaanaaa s 6,563 124,960
* RS ] S A P PP PP PP PP T TTTTTTTTTT TR 135,166 3,053,400
Desig.ner.Br.ands,.mo_.,.Glass.A, ...................................................... 136,838 2,515,082
* Destination Xis Gn)up, MG rssssssssnsnsanaaaaaaaaannnnEnEEEn s s EEEEEEEEEEEEEEEEEE 40,970 72,107
# Dick:s SPOFHNG O0OUS s {NG.assssmuussssmmassanssssssansnnssnsnsnaassnnnnasnnnnnnnns 100,933 3,751,680
# Dillareks s dNG »=GlaSS-Aesssarsarsarnasnassassassssnassasssssssssssssnssnssnnsnnsnnnnnnnsn 23,978 1,745,119
# DiReBrandsGlohad, NG sssssssssssssssssssssssasssssssnssssssssnsnnnssssnnnnnnnnnnnn 18,007 1,478,195
H#* Do ProduUGHS s RO = s sssssssssssssssssssssssssssssssssnssssssssnnnnsnsnsnnnnnnnnnns 58,084 4,175,078
#* F T S T T 1 147,010 767,392
Bducational DevelopMOeRt oM = =ssrmrsrsatsrassssssssssssssassssnnasanssnnnnsnnnnas 5,452 36,256
#* Bk Rollo L:060 H0Idingsy hiGrsssssssssssss s sssss s s s s s s s s s s 77,505 762,649
#* Eldorade-Res0rt6, H-iC s ssassassasnasnaseassaseasnassasssssssnsssasnssnnsnnsnnsnnnnnnns 42,636 1,923,736
E56alad0, A sssarsarmanmarararnasnasnarsass s s s s s s s s n s r s r s r s nnnnannn s 20,056 231,246
Ethan Aler-MitekiomS s NG s sasarasasarasnasmassassasssseassssnssnnsnnsnnsnnnnnnss 85,738 1,764,488
* Lt T T T Yo T T L LT T T T LT TP T PP P PP 16,971 203,822
Exp@dja-Gp@up,. PG essssssssssasaaassssnnnsansnnnssnnnnnnnnnnnnEnEnnRRRRRRRR RN R R R R 24,627 3,269,020
H#* Exp.ress.,.ln@_. .......................................................................... 89,741 221,660
TAX-MANAGED U.S. SMALL CAP PORTFOLIO
CONTINUED
Shares Valuet
CONSUMER DISCRETIONARY — (Continued)
Extended StayAmeri@&.h@. ......................................................... 98,756 $1 ,651,200
* Fanmous:Dave's Of ARGy NG r s sssssssssssssssssssssnasssssssssnnnsnnnnnnnnnnnnnnn 18,078 82,616
* Fiesta.Restaumnt.Group,. A€ sssssnnnnsnsnnnnnnsnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 47,521 453,826
hlanigan's BAerpHSOesS; INGasssrsssssss s s s s s s s s s s s s s s s s s s s s s s a s s a s nns 1,877 42,289
filoxsieoh USROS s ING s sssssssssssssssssssssssssssssssanssssssnsnnnnsnsnsnnnnnnnnnns 13,447 247,021
H#* Floer-& Decok .Hold.ingsT dNG A= GlaSSsArssnnrnsnsnssssnssanssssssnsnnnnsnsnsnnnnnnnnnns 26,062 1,020,327
#* F066i (SO sHAEs = xssnm s masnm s masas s masua s massa s nsaa s mnaaaanaaan s 87,690 968,098
* Fox Factorns Holding Gorpassssssaassmmsssassan s ssassa s sssasnn s naassnnnnasnnnnnnnns 63,260 5,065,861
* 70T 3t 7 T 5 (1 3 5,000 228,200
#* 3 o Y 4 F Y S 3,600 90,036
# Ga.m.eStop.G@rp._,..Glaes Arssssssssssssssssssassaasannnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 124,430 500,209
#* GonoMotioRs liGr s s ssssrssssssss s ssssss s ssss s s s s s s s s s s s n s s nnnnnnn s 21,634 306,554
* (5OREEGO I arrarrarearar st it as s s s r s s s rs s rsrsrsarssrssnsnsarannnnan 74,450 2,931,841
* (GORtREMk - HICs s assasnasnansansasnassassassssnasnassassssnssnnsnnsnnsnnnnnsnnnnnnnnnnsn 64,874 2,653,995
* GelH-Apparek GFouPs st s srsmsrsmtmsamsaassasssassassassanssanranssansssnnnnnnnns 85,410 2,447,851
Goodyear-Tire-& Rubbon Gons(Fho) sss s s ss s s sssssssssssssnssssssssanannnnnns 7,467 102,522
#* GORr0,-H1€ s GlaSE Anssrsssssnssnnnnnnsssssnssssnssssssssssssnnnnssnnssasssnnnnnnnnans 22,507 119,062
Graham: HeldiRgs 0.4 -ClassBrannmmmmrrrrrrrsssansnnnsssssssnnnnnnssnssssnnnnnnnnns 8,014 5,952,238
* Greon:Brick- RartRerc, At ssssssssssssssssssssssssssssssnsnsssassnsnsnsnnnsnnnnannnnas 18,791 176,823
# erp.LAut@moﬁvey.l.ne._ ............................................................. 35,286 2,962,613
* GrOUPOM; dNG.a s smmssssssssssarsaaaa s s aaarrrrE R 653,942 2,059,917



# (e T 138,291 2,330,203
#* Habit-Restauranisslne: .(.'I:he.)., EHOGS A ssnnnnsssssannnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 60,690 606,900
Ha.m.il.ton.Beaoh.Bra.nds.Holdq'ng.Go,.’.@aes.A. ...................................... 31,475 516,505
# Ha.vert.y.Fu.rni.ture. (OS HIE s sssssssssssssssssnsssssssssnnsannssnsnnnnnnnnnnnnnnnnnnns 48,416 876,814
Ha.\ﬁert.y N G064 H1Er s GIaSE Assssssssnssssssssssnssssssssnsnnsssssnnnnnnnnnns 457 8,276
* Helen Of -FrioY; LA s rrsssssssssssssssnn s 49,830 7,388,792
#* Hibbot-SPortS; NGarsssaasssm s rasss s rssra s s ssra s s s s s r s s 50,865 935,916
* Hillon Grand:-\Vacations s ING.assaseaseasearsaseaseassassssssssassssnssnssnnsnnsnnnnnnsns 11,555 377,849
Hookers Fumjtu[;e.@.opp. ............................................................... 27,991 583,612
#* Horizon Global CoMprrrrrrrrrrrrtrtr s s 16,767 96,243
* nghton.Mi.fﬂ.in. HarcOoOuFt GOmssnssssssssnnnnssssssnnnnnnnnnsnnnnnnnnnnnnnnnnnnnnnnnnsn 123,920 724,932
* Installed Belilding-Products s NG ssssss s s sssssss s ssnssssssssss s s s ssasa s nnnns 53,555 2,853,410
# International-Game :I'.eekmglgg.y.l?_.lg_.@_ ............................................... 1,000 13,350
JManational.speedway. CorpuyelasS Aremassnmmrasssn s snsssn s mnasan s nnannnnnnn 27,375 1,234,065
#* 12T e YT T L LT T T T T T TP P PP T TP PP PP 48,029 3,510,920
* JAlOXaNEORs:HEIdHIGE,  HAG s = s s saasss s saasuas s massa s mmsaa s nnaaanmanan s 13,968 150,435
# B T 1o ST Y= 5 T Y 53,012 3,807,852
Johnson Outdeors, Iy L1866 Arrrarrararasnarsassassssesssasnssnssnssnnsnnnnnnss 22,037 1,498,296
* L 0 T e 85,255 2,544,862
KB hloM@sesssssnsnnsnsnnssssnsnnsnssssssnnssnsnsssssnsnsanssnsnnsnsannannnnnnnnnnnnnnnn 93,504 2,456,350
* Lakolanek i S{FiOSr dNGassssssssssssssssssssssssssssssssnssssssssnnnnnnnnsnnnnnnnnnns 19,414 208,312
#* =¥ o o Y 1o 5 21,143 230,459
* Lawoate-Education: NG, Clacs Arssssrrrrarsrsssssssssasnssssssssnsasnnnsnnnnnnnnnns 57,384 940,524
L B oY T T LT 116,492 3,843,071
# LGl MAUStHEE sansnnannsnsnsnnsnnsnssssssnnssnsnnsasansnnannsnnnnsnsnnannnnnnunnnnnnnnn 44,007 4,032,361
* Leaf-GROU s bl s a s s nn s masne s rrrns s s ra s r s rr s naraanna s 63,405 386,770
#* LGl HOMOS: IRG sssareasmararareasnassasssssssassassasnssnssnssnssnnnnnsnnsnnnnnnnsn 2,259 158,785
#* 1 Ty e PP PP PP PP PP TTTTTTTT TIPS 30,970 52,339
LeiD@Fty sFaXy -HAErannnnnnnsssssnnnaaassaan s 4,084 48,600
Lifetine Brands - lac s ssssassarsarasnasassasnasnassasssssssnsssasnssnnsnnsnnsnnnnnnns 22,827 201,562
* Lindblad .Ex.ped.itions. Holdings,. JAG.sssssssnssnnnnsnnnnnnnnnsnnnnnnnnnnnnnnnnnnnnnnnnn 76,229 1,435,392
* Lty SENViCOS, NG sssarsarsasmaseasnassasnssssssssnssnsssssnnsnnsnnnnnsnnnnnnnnns 56,410 367,793
# Lithia-Motore, - lae: s Clase Arssarnasnassassasnssnassasssssssssssasnssnssnnsnnsnnnnnnnsn 51,735 6,822,812
#* Lrrber Liquidatons HoltingSy NG s sssrsrssssssssssssssssnnnnnnnnssnsssssnnnnnnnns 43,357 380,241
* MY oM@ sHIE s sassannannannannasnasnassasnasnasnassasnasnnsnnsnnsnnsnnnnnnnnnnnnnnnnsn 42,762 1,512,492
* Malibu Boats  ino s (Sla6S A rsrssssssnsssssssssssssssssssnssssssssnnnssssssnsnnnnnnnns 58,307 1,756,790
# Mahing Prodeole: GOrp.rssassssssmsassssssssasssasassssssasasssansasnsasanssannnsnnnnns 40,616 652,293
* MRN8, A sassassassasnasnasnasnassasssssasssssnssssnssnsssnsnssnnsnnsnnsnnnnnnnsn 81,558 1,259,256
TAX-MANAGED U.S. SMALL CAP PORTFOLIO
CONTINUED
Shares Valuet
CONSUMER DISCRETIONARY — (Continued)
# Marrett Vacations-YWordwide Go.r.p, .................................................. 52,110 $5,327,205
* MasterGraft B@a.t.H.@I.di.ngs.,.l.nc._ ...................................................... 51,858 860,843
#* Mattols dNGasssassararnasmarasaseassassassasssssassassssnssnssnssnssnnnnnsnnnnnnnnnnsn 51,289 748,819
MDG oI iNGE, =M1 s a s s s s s s s snnnaassssn s s s rarrana s 89,497 3,234,422
» Media-Genarals lno._.()@n.ti.ngent.VaJm .Rjgh.te ....................................... 64,715 2,537
* Meritage-Fomes GO assnnnmsuamsassansnassansnassan s nsaan s naaannnnnannnnnn 43,894 2,756,982
#* Miehaels-Ces:r dNG. (Th@)asssrrasasssrssassan s sassa s snasan s naasan s nasannnnnnns 149,860 1,029,538
* Modine MaR ufaGHIFiNG-E0sssssssmmmmmnss s s s sssnsnanssssssassaannannnnnnnnnnns 83,141 1,140,695
#* MORHGRCASIRO & FROSOIt s ING.assssasssnssnssnsasssnssssansasssnsansansansansnnnnnnnsn 36,281 1,707,747
# IMORFO sMAEr s smannannannannannansasnasnassasssssssnasssssssnssansnnsnnsnnnnnnnnnnnnnnnnsn 45,850 3,861,028
H#* Motorcar-Pakte Of ARIEriGas G s ssssrsssssssssssssssssssnssssssssnnnnsssssnsnnnnnnnsns 53,870 963,196



Mova.d@.Gp@u.p,.lno., ................................................................... 41,516 1,093,116
* T L o T T T P PP PP TP RPN 58,705 5,187,174
NathaniS-FaMiOUS s JRG.s s ssssssssssssssssnssssssssassssssasnssssssssnnsnnnnsnnnnnnnnnns 15,237 1,075,885
#* Nationak Micion Hroldingss thiEr sssssssssss s sssssssssssssssssssss s s s s s s s s nns 29,700 938,223
* NaUHHISs M ¥Grasssssnsnusnsssnssssnsssnsssnssssnssssssssnsasnnnssnnnsnnnnnnnnnnnnnnnnnns 43,562 84,075
* Now:HEMe Gouy G (FRE)k srerrrrarraranrara s rsrsssss s s s rr s nrnnnns 28,539 118,722
#* NOGHICE & COmnrsrnmnsnsssssnnsnsssssnssnsssnsnsnssnsnssnnnsnsssnsnnnnsnsnsnnnnnnnnnnn 46,743 346,366
Office DDoPolydNGr==ssssssrrrrrrmrsr s mmmm s s s s s r s 761,096 1,552,636
#* OVEEStRCK.CORAF {MG. s s s s ssssnssnssnsssnsnnsnsssassssssnsnsnsnnnnsnnnnnnnnnnnnnnnnnns 50,852 1,145,187
# Oxforad dNAUGH ISy G ssssssssssnsssssssnssasnssssssssssasnsnsnnsnsnnnnnnnnnnnnnnnnnns 32,402 2,371,502
# Rapa.Johnis.lnter.na.ti.@nal.,.Ln@;, ....................................................... 52,571 2,335,204
#* Rarty-Gity-Hokeo, M ssrrrssssnssssssn s s s s s s a s nns 78,393 500,147
#* Renn-National GamiRgy -H1Er s sssaas s ssssssass s sssssas s aaarraannnnns 63,991 1,249,104
# Renske Auomotive (orouPy i€ ==ssssssssasssmsssssan s sssssas s saassn s nasannnnnnns 69,913 3,213,901
# RetMed EXEe66, MG == sassss s ssasss s ssasua s massa s mnaaa s nnaaaannna s 65,339 1,134,938
* Rlanot Fitnoss; dnNG - Glass fr s armarmarararasnasnassassasnsssasnssnssnssnnsnnsnnnss 76,446 6,013,242
#* Riaya Hotols: & ROS@tS D assssssssssssssssssssssssssssssassssnsnsssnnnnnnnnnnnnnnnnn 9,189 67,355
* RIGYAGS -H1Er == mnnssssssssasssaa s aaa s 16,337 306,482
* ROUDONY-GEFPr s s s ssnmmm s s sassaama s s aaaaa s aaaraa 32,339 134,530
#* Quotiont FRChROIOGY-HIEr s ssrsaass s sssssass s s sassaas s aaaaaaannnnnns 24,637 259,181
RG Hospitality HoldingS; G sssa s s sssssssss s s ssnsssssss s snasssssn s 15,408 261,166
* G e L A Tc o o =Y T e T TTTTTTIT LI T T I 44,924 305,034
#* Red Robir-Gowmet Bu.rgeps,..lnc._ .................................................... 31,274 1,032,667
* REGIS GO mmmmmmmnnssssssssaaaaa s aaaaaaaaa s 83,833 1,534,144
#* R essasasassssssasasassssssansssssssssnsssssnsnnssssssnnnsnnsnnnnnnnnnnnnnnnnnunnnnn 18,208 2,538,195
Ro(;ky.Br.and.s, JG.ssssssssssssnanaassssansssssssssssssssnnnsnnnnnaannRRRRRRRRRR RN 20,684 651,960
* Rubicor REGJEEL s {NG. (THE)sssrssa s sssssass s s sssssssn s aaasasannnnnnnas 120,325 915,673
#* RHNBIBON = R0 ; CIa66 Brrsrnsrnsasnsnsnsnsnssssssssssasnssssssnsnnnsnnssnnnnnnnnnns 4112 19,203
Ruth's-Hespitaditys GrouUps dNGssssass s s ssssrsssss s ssssssssss s saaassssnnnnns 103,292 2,300,313
#* Salks Beauity-Holdige, M ssssssssssmsnsssssss s ssssnnnssssssssas s s nns 190,910 2,623,103
#* Secientific-Gamoes-Cokp: s Glas6 Arsssrrrrsasisrsssssanssssssassssasssn s snssannnnnnns 52,730 1,078,328
#* SeaWorld-Entertaiiment ke s rasrrsssrsarmrasssssnsasnssssssssnsasn s snnnnnnnnnns 51,744 1,581,814
* Select:-Mterior CoReopts; NGy @lasS Ar s s s s s rrrrrssssss s s s s s nnns 3,122 35,747
#* Shake:Shack; NG ClasS-Arrsrmrarrsrsrsssnsssssssssasnssssssssnsssnnnsnnnnsnnnnns 40,071 2,991,701
* ShiloR: HGUStHOS s JAG = s s ssssssssssssnsssnssasnssssssssssasnsssnssssnnssnnnsnnnnnnnnnns 58,593 295,309
# ShOE-CaAFRIVA s IFIG s ssssssssssssnsasnsssnssnsnsssnssssssasnsssnnnnsnnnnnnnnnnnnnnnnnns 48,652 1,234,788
* YT YA T PP PP PP PP PP TTTTTTTTTTT TP 56,504 2,864,188
ShUHEr6tOGKs /G sssssssssssssssssssssssnssasnsssssssss s snsssnnsasnsnnnnnnnnnnnnnnnns 43,678 1,675,925
Signot JOWEIoRS s Lt as s s s rrssrrsar s rr s 57,963 1,051,449
* SkoGhors 1S A Macyy 1266 Arsrsrssssssasnssssssssssasnssssnsssnsnnnnnsnnnnnnnnnns 70,830 2,687,290
* Sky.line.Gha.mpi.@n.Gorp., .............................................................. 38,512 1,097,592
#* Sl.eep Nun\be.r.(}@rp.. .................................................................. 89,608 4,406,025
# SoNG ALtomMOtVE s IAG.y E1a68 Arssssarsarsarnasnassasssssssssssssnssnssnssnnsnnnnnnnsn 53,942 1,487,181
#* S ONIOEs sHAE s = s s s s sn s ann s sn s snn s an s rn s EnE s EEE s EEE R EE R EEEEEEEEEEEEEEEEEEEEEEEEn 14,600 158,410
#* Yo (] T e PP PP T PP RPN 86,805 5,183,127
Speedwa.y.M@t@rsp@rt.s,. JNG sssssssssssssnnnnnssssnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 53,969 1,068,586
#* Sponrtemans:-VWarohouse HOldings s ING.s s s s s s sssssssssssssssa s s s nnes 71,056 319,041
#* StAFAPS GOy NG s rassranstansrasstasstsasssastsssssasssasssanssanssanssanssannsannnns 23,569 1,125,420
TAX-MANAGED U.S. SMALL CAP PORTFOLIO
CONTINUED
Shares Valuet
CONSUMER DISCRETIONARY — (Continued)
Standarc Motor REeeIEtSs dNGassssssssssssssssssssssssssnssssssssnnnssssssnsnnnnnnnns 57,284 $ 2,635,637



Steven-Madden s lddaessssarseiirssssnsnissmsesssssssessssssses s nssses s nsssannnnnns 165,451 5,709,714

#* Stiteh Rix M€ ; Cla66 Arsarsarsarnasnassarsassassassssssssssssssssnssnnsnnsnnsnnnnnnnsn 10,395 271,102
* Sy T3 Yo e Lo T P P P P PP PP PP TTTTTTTT TIPS 93,017 3,029,564
Str.ategje.E.duoat.ion,. G asssssssssssnssssnsasaasssnnnsnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnsn 49,832 8,869,598
Strattec .Se@uri.ty GOfPerssssnsnsnsssassssnsasasssan s naa s san s annna s nnannnnnnann 7,730 160,707
SEPEFIOE (o QU= Of0S; MG ra = mmasannsnassnn s smassa s mnssan s nmasan s naaannnnnnas 24,071 409,688
Su.perio; Industries: Iternational: lACu s ssssssssssssssssssssssssssnssnsssnsnnnnnnnnnnns 32,548 83,323
# Jalorod -Brands,  lac s sassassasarasnanarnasnasnar s s s s s n s r s r s r s n s rnannann 113,489 552,691
* .'I'.andy.heaﬂ'qe.r.Fa(;t@ry, J MG assssssssssssnnnnnnaanaannnnnnnnnsnnnnnnnnnnnnnnnnnnnnnnnnsn 23,665 137,730
* ﬂ'.ayl.@r.M@rpie@n. Hemeoe .Go.r.p_ .......................................................... 150,772 3,395,385
* .T.empur. .Sealy InternatioRads dNGsssssssssssssssssssssssssnssssssssnsnssssnsnnnnnnnnnns 25,595 2,053,231
# FORANCEO s A (El@6S Anssssssnnsssssssssssssssssnsssssssansnssssnsnnnnnnnnsnnnnnnnnnns 76,520 691,741
Jexas ROAMOUSE s 1Grsssssrssssssssssssssssssssssssssssnssssssssnnnnsssnsnsnnnnnnnns 88,757 4,902,049
RO AISIFIOS s {NG.assassassarsarnasnaseassasnasmassassssasnnsnasnnsnnnnnsnnnnnnnnnnsn 6,872 409,571
# Tile-Shop HoldingSy dnNG s rrssssssmsssss s 56,028 145,113
B o F e T ] T T LTI 38,857 318,239
* TOPBUHIA (S OMr s s s n s mananmmmsaa s aassa s asaa s massaE s sssssaE s msaann s 64,007 5,192,888
Br e R e e s N 30,375 935,550
H#* ﬂ'.@qu.Sp@rts.mtepna.ﬂ@nal.Hg{d.ings’.mc._ ............................................. 52,311 80,036
* TravelGentors Of AFREHEer telsG asssssssssnsnssssssssssssssssssssnnnnnnnnnnnnnnnnnnnnnnn 41,760 144,072
* B A ey e T e Y L L LI LTI T T LT T T TPP TP T PP PP PP PP 228,472 3,127,782
FUppPerware Brands-GoFprsssssrssasssssassasnsasa s sn s aaa s asa s aannanannnnnnnan s 36,492 558,693
# Twink River Worldwide- Helding K = s s s ssssssssss s ssnsssssss s snnnssssn s 1,978 52,199
* 3 Y 37,068 693,542
* Univorsal Elecironios,  bac s sassassassassassasnasnassassssnssnnssnsnssnnsnnsnnsnnnnnnns 34,139 1,461,832
#* IO E S e R e 129,940 3,093,871
#* MEOREOR-HIEssassarsarnasnassassasnassassasssssassassassssnssansnssnnsnnnnnnnnnnnnnnnnsn 10,658 193,443
* Meras Br.ad.ley,.l.n@, ..................................................................... 48,570 570,697
#* Minee Holding Cofparsrrrrrrssssssssssssss s s s s s ssssssssasasaaaa s nnnns 1,906 26,760
* Micta OUtdOORH1Es sarsasmarnararnasnassassassasnassassssnssesssnsnnsnnsnnsnnsnnnnnnnsn 70,234 505,685
#* T O e s R T T T T T T TP PP 59,589 3,925,723
#* Midemin SHOPPO s IMG.s == ssssss s ssasss s ssassa s massa s s mssa s mmas s maaan s 40,688 179,841
* MOXX-Mternational GoMPssssssssmsmmssssssssssssssssnansasnssssssssssaanannnnnnnnnnns 55,708 261,271
#* Muz.ix.G@rp.. ............................................................................ 5,900 11,623
* Weight.Wa.td)ers.mt.emaﬁenaL’. RECisssssnnnnsnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 50,509 1,093,520
# WeRdY'S GO (THheYssrrsssrrssssssssssssss s sssssssaanaaaaaaaannnnnnnnns 362,549 6,594,766
AAﬁeyoo B e L P T P PP P PP T PP T PP TP P TP 14,890 409,773
#* Whilliam- Lyor Homos; Glase Arsssssssss s ssssssssssssnnnnssssssssssssansssnnnnnnnnnns 63,629 1,249,674
# AL aNME~SONONME s HAG = sssssassasnasnassasssssssnassssssssssnsssnsnnsnnsnnsnnsnnnnnnnsn 17,045 1,136,561
# BT T 1= 15T T Lo T T T T LT 28,782 2,751,271
BT T T T T T T TP 10,214 1,726,268
# WhinRebage INAuUSHIEE, -H1€ s s s sssasss s sassa s ssssa s s rsaa s mn s s aanaa s 77,870 3,138,161
# Wehierines WO WHAE s IRG.s s sssssssssssssssssssasssssssnasssssnsnsnnnsnnnnnnnnnnnnnnn 114,766 3,115,897
#* Y T T Y 61,437 407,327
* =T A T S 49,163 1,217,768
FOTALGONSUMER: DISCRETIONARY s s ssssssssssssssssssssnsansssssssnnnnannnnnnnnnnnnnn 416,945,377
CONSUMER STAPLES — (3.5%)
ANCO - HAG s assannannarnasnassassassassassassassssnassssssssssansnssnnsnnsnnnnnsnnnnnnnsn 10,504 335,078
ARGRFSOMS NG r (T-RO) s s wwvnn s rwsnn s ssra s rr s s s s r s r 51,926 1,394,213
#* Y =T Ve 13 0 Y 617,317 2,623,597
# 3 A T Y [ ¥ 65,549 1,198,236
#* BJ:S-WhO|6$€4€-G|Ub-HG|dHIgG-,-LHC-. .................................................. 7,079 166,781
#* Bo6ton-Boer-C0: Ie:(Fhe ) Glass: Arrrr s ssssnsinnsssssssssssssssssasnnnnnnnes 10,813 4,242 156

* Bridgforc FeOdS Gk srrrrrrrssssssssss s n s an s r s 6,838 243,911



# G aloMe G OWEFSy i MG r s s s s s ass s s s s sass s s s s assan s s s naananan s nannanannnnnnnn sy 33,621 2,973,441
# Gol-Maine Foods:siE@sassarrararasmararareaseassassassssnassasnssnnsnnsnnsnnnnnnss 74,426 2,959,922
(Gasey-s-6enaral SteFe6, MG s s sssssss s sssss s s s s ss s rn s nn 9,982 1,616,186
TAX-MANAGED U.S. SMALL CAP PORTFOLIO
CONTINUED
Shares Valuet
CONSUMER STAPLES — (Continued)
#* GentiahGardemn: & RetsG@rsssssnssssssssssssssassssansnssnsnassssnnnnanssnannnnnnnnnns 27,336 $ 830,468
* GentiahGardem & Ret-Gor s Glast Assrsarsarasnarsassssssssssssasnssnssnnsnnsnnnnnnsns 76,906 2,118,760
* Ghafs-Werehouse, e (Fha) ssssssssssssssssssssssnnnnnsssssssssnsssasssannnnnnnnns 74,343 2,711,289
# G06a-Gola-CONGOHHatEE H1Er s s s sarsssssssasnsssa s ss s asn s sn s nsn s nnnnnnnnnnnnnnns 12,876 3,779,492
* Goffee HoldinG L0 -HIErsrrrrssssmssssss s s s s s s s r s s s a s nnns 7,765 31,371
* Graft Brew-AHanEe, M@ sssssansssssnssssssssnsnsssssssanssssssnsnnnnsnsnsnnnnnnnnnns 69,668 1,094,484
* Danling-hgredients; G ssrrssssssssssss s s s s s s s s s s a s s nns 292,864 5,953,925
* Edgewelk RefSORH CAF@=EPrannnssnnsnsnansnnnsnssssnsnssnnsssnnnnnnnnnnnnnnnnnnnnnnn 98,854 3,008,127
#* L= o e T L Lo T T LTI 18,347 304,377
# ERongizer-Hokdinges shiEs s ssse s snasnn s rasin s rssra s r s r 91,522 3,851,246
#* FarmerBrothere Geomsssssssssssssssssssssssssssssssssssnsnsssnnnnnnnnnnnnnnnnnnnnnnnnn 48,843 793,210
# FlOWEES FrOGHG, A s ssssssssssssssssssssssssssnsnsssnsssanssssssnsnnnnnnnnnnnnnnnnnnns 60,749 1,439,751
fresh Del-Monto RFodHeo s IR = sssssssssssssssssssssssssnssssssssnnnssssssnsnnnnnnnns 91,186 2,765,671
* Hair Gelestial sroups-he: .(.'I:he.). ..................................................... 1,676 36,487
#* Host088-BrandS  {NG.sssssassassareasnassassassssnasssssssnssnssnssnssnssnnsnnsnnnnnnnsn 118,036 1,666,668
# Jngles.Markets.,.l.ne,,..Gl.assA ......................................................... 46,616 1,467,472
{nter: RaFfUMAS s 1Gr s assassassassasnasnassassassnsnassassnsnnsnnsnnsnnsnnnnnsnnsnnnnnnnsn 63,168 4,376,279
# 8- SRAGK-FOBHS GO rrrmrrmrrmrrarransamsansanssnsansansanssnssnssnssnssnssnssnnnns 26,004 4,832,583
JOhN Br Sanfilippo- & S0 dNG.a s ssasssrssasinn s sasin s s rsrn s rr s rrn s 31,178 2,709,680
# L.amas,te.r.(}@l.@n.y .Gor.p_. .............................................................. 38,638 6,020,573
* Landec Ggrp_ .......................................................................... 76,604 855,667
#* LifeMmaRaQgE GOFP s ramrramsransransransssnssnsannssanssanssnnsaansaansaannaannnannnas 40,287 467,329
* Lifeway fo0d6, M1 s srrsssrsssnssssssss s 4,180 14,254
L OREIFQ @ s nsnnnunssssnsssssassssssssssasnssssssssssnsssssssssssnnssnnnnnannnnnnnnns 29,520 584,201
MaRnateeh IR sssssssssssssssnsssssssssssssssnsnsssssssanssssssnsnnnnnnnnsnnnnnnnnnns 1,440 23,083
Modifast Ao sssasarasarararnaseassassassassassa s s s s s s s s s a s nnnnnnnnnn 34,884 3,894,799
# MGRINGFEGHORES; dNGrsmrsmrrmrrerrasransamsamsanssnsansansanssnssnssnsansnnsnnnnnnnns 44,536 2,226,355
# Netionak Beverage oM s rrrrrmmmmmmmssss s sssssssssssnnnsssssssaanssassasnnnnnnnnnns 81,150 3,532,460
* NaturakAlternatives-kiteiRationakHaC: s ssssssssssssssssssssssssssssnssssssnsnnnnnnnss 22,059 222 575
* Natural GEecokrs .by.\/.itamm.G@ttage,. G sssssnnnsssnnnnnnnsnnnnnnnnnnnnnnnnnnnnnnnnn 34,380 315,265
# Natural Health-Trends Go.rp_ .......................................................... 1,244 9,342
* Natwe's: SUNShine REQAUE S dNGrassarsarsarasnassassassssssssssnssnssnssnssnnsnnnns 216 1,950
Nu Skin.Ente;prises.,.h@.,GLass.A ................................................... 32,345 1,293,153
QileDFi GOrp-of AMOHOR =2 sasssanssansusanssanmsasssanssasssanssanssanssanssannsannnns 13,193 467,428
* Rerformance Reod .Gr.oup. (SO.ssssnsnsssssnnnnnssnnnnussnsssssnnnnnnnnnnnnnnnnnnnnnnns 77,695 3,406,926
REICESMart A sssssssssssssssnssssssnssssssssnssssssssssnssssssnsnnnnnnnnsnnnnnnnnnns 47,398 2,891,278
#* REimmo .\Nater.@opp, .................................................................... 63,112 932,164
H#* Ryms.mtematj@nal.,.l.ne._ .............................................................. 12,036 171,754
#* ReMIOR: dNG 2+ ClaSS-Arsarsarsarnarnasnassassassssnassasssssssssssasnssnssnnsnnsnnnnnnnsn 15,397 306,708
#* RiGeBkaN TEhNOIOgiOS s xasssrrassrraassssassssa s sssaa s sssa s sasansaaannnannnas 5,300 14,946
Roc.ky.Mwntajm.(}ho@@tate.Faet@ry, d MG rsssnnnssusnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnsn 9,263 83,367
# Sandercon: RaAFMIS: dGsssassarsarsassassasssssssnsssssssssssnssnssnssnnsnnsnnsnnnnnnnn 46,425 6,082,603
Sea.boasd.(}orp. ....................................................................... 99 404,082
* Seneca Fo0d6 GOrp.y (ClasS Arrannmnm s rrrrrrssssns s ssssrasannnnnnnaarraannnnnnnns 22,487 710,139
* Seneca .Foods.G@rp._.,.@Iaee.B ........................................................ 1,443 45,310
* Sinphy 5000 FEOAS-Ger (TFRO) s rsrsrss s 14,968 407,579



oY= T Fo T 1 O Y T TTTTTITIIT LI I LTI 66,657 787,886

Spoctiim Brande Holeings; ING s ssssss s s ssssssssssssisssssss s nns 28,883 1,447,327
#* Sprouts farneks IMarket; G sssssssss s s s s s s s s s s s s s s s s s s s s s 158,125 2,677,056
# Jooisie:ReH: IdUSHHOG RO sssarsaseasarasnasnassassssnsnnsnnsnssnnsnnsnnsnnnnnnnsn 39,385 1,471,424
#* FreeHouse FEOAS NG srsrssrrara s sn s s s n s s a s s nrarnarn s nraanannnnan s 88,175 5,232,305
# TUFRIRG ROIR-BraRd6, G s ssssssssssss s s s a s 34,251 1,271,740
#* Unitedk Natiwal FOodS s ARG.ssssssssasssssnsassssssssssssasnssssnsnsnsnnnnnnnnnnnnnnnns 86,106 849,005

United-Guardian, R sssaseasarmasnascassasnasnassasssssssssssasnssnssnnsnnsnnnnnnns 14,172 277,488

LT o N T P T TTTITTI LTI T T I 35,059 2,086,011
#* LSANA Hoalth Soiences Ao ssrasarsarsatasmasasssssssesssasnssnssnssnnsnnsnnnss 53,904 3,668,167
# Meotor GFoUP; LA rrsrsrrsssssnsssss s 172,936 1,997,411
# Millage Super-Market-Hie: s Glase Arss s s ssssssssssssnnsssssssssassssasaaa s nnnes 19,588 490,288
# B O T 20,997 3,812,215
TAX-MANAGED U.S. SMALL CAP PORTFOLIO
CONTINUED

Shares Valuet

CONSUMER STAPLES — (Continued)
# M@ AVEAFI @ sHAE s = 1w s s o s msmsnssanasnsnsnnsasasnsnssnsasassssssasasnssnsasasnsnnsnsans 36,255 $ 1,321,495
#* Youngovity- tnterNational s ING.sssssss s s s s s sssss s s rr s 3,900 18,291
FOTAL CONSUMEBR STARLE S s s s suasussasssssnssnssnssnsssssssssssssnssnssnssnsansnnsnnsns 124,318,260
ENERGY — (3.6%)

Adams-RESOUFEEE K-ENEF g i€ = m s s s rrurssas s sssssssn s aaa s s s s nns 8,197 267,468
#* ARLErO ROSOUNGES GOFPi==sssssssssssssssasssanssssssanssnssssnsnnsssnnnnnssnnnnnnnns 2,100 9,681
* APPSR+ COFPransansranttanmtansrasstanstsasssasmsasmsasssasssanssasssasssannsannsannnns 30,194 982,211
# AFCh GOalyslGr s GlaSS- At sarssnsrnsssssssnssssnsssassssssasnsnsnnsnsnnnnnnnnnnnnnnnnnns 36,717 3,273,688

T s G 136,596 1,499,824
* ARArNOME SHiPPHIg: GOFP-rsrssssssssssssssss s ssssssnnnsssssssssasasaaaaaannnnnnnnns 43,373 318,358
#* Basic- BREIGY-SORIGES G s rrsssssssss s r s s 28,887 51,419
# Berry-PetrGloeim GOFp.rsssrsssssssssssssss s ssssssnnnnsasssssaaaaaaaaaaan s nnnns 9,161 89,778
#* Bonanza-Greek BROngy; INGasssssssssss s s ssssssssssnnnsssssssssasasaaaaaaannnnnnnns 33,427 728,709
* G&J-ENCFgY SeriCoS s ING.sssssamsssssassssassssasssaassssan s sasannsasannnannnnes 19,870 217,378
* Gactuss dNG+ClasSS-Arsarrarrararnasnarsarsassassassasssssssssssssnssnssnnsnnsnnnnnnns 15,874 466,219
#* Galifomia fROSOUGEE GO s ssssrrssrssss s ssssssssnsnnssssssssssaaaaannnnnnnnnnns 68,988 1,056,206
#* GalloR RethG LTk GO arssassmnstasnssssssssnssnsssnsssssnssnnssnsnsansssnnsnnsnnnnnnnns 332,739 1,637,076
# GaNTiZ0- Ol (36, HAO s v = s ssssrarasasnsssrarassssssasasassssssasasnssnsasasnsnnsnsass 182,116 1,735,565
#* Gentennial-Resourco Development; dnGa=Glass-Arrr s ssssss s sssssssssssssnnnnnnns 60,464 359,761
#* GhapaalERergy: Hno.; Class Asssss s s sssssssssssssssssssssssssssasss s nnns 4,592 16,302
* Glean ENGFgy: RUeIS-GOFPrssrranrransrsamssamssnnssanssanssanssansaanssanssannsannnns 292,014 779,677
#* GNX ROSONGES GOFPrrsrssssrrasssmrssssmssassssssssssssssssssssssasassssssnnnsnnnnns 237,825 1,954,921
* GONSOI: ENGFGY; MGraanssansranstansusnnssanssnnssasssanssanssanssanssannsannsannnns 38,723 832,157
* L0 T T YA L A L LI LTI LI T T TP T T T PP P PP PP PP 2,362 84,630
# Goro L:aboratiories:NVesssssssssassssssssssssssssssssssnssnssssnssnsnnsnnnnsnnnnnnnnnns 3,174 159,240
# GMR BRORGY; dNGasssssssssssssssssssssss s sssaanaaaaaaaa s nnnns 29,913 1,587,483
* Daweon - GeophySiGal SO rrrrrrmmrmmmsms s s s s s s s s s s s s s na s aaa s nnnns 38,489 91,604
# Dolok 1S HOIiNGS; i1Gssssnsssnsrsnsrsnirsnsrsnsrsasmsssssnsrsssssssssnssanssanssnns 156,490 6,741,589

DHT.HOINGS - IR0 s ssssassasatsanessanatsasesansasansesassasansasassnsansnnnssnnanas 274,510 1,550,981
#* Diamoned-Offehore DFHnG s NG s s s s s s sssssssss s s ssssssssss s snssssssnn i nns 93,669 846,768
# DMG-Globals NG.assnsssssssssssssnnssssssssssssnsssssssssssssnsnnsssnssssssnnnnnnnnnns 39,931 2,085,995
* Dorian LPGyslet@ysannnnnnsssssssssnnsnsssssssssssnsssssssssssnsnnnsnnssssssnnnnnnnnnns 68,277 624,735
#* T Y 83,890 4,414,292
* Barthetone- BREGY, 1R0.; Cla6S PArsssss s s s s s s s s s s s s s s s s s s s r s s nns 37,026 162,174
# Bl HK AIVHOSH @I H L= m v wm s m s s s s s wm s wm s e s e m e s wa s wamwmnm e m s mrm e nns 89,120 855,552
# QT GOrP s s ssssrrsannnsssssnsaraasss s naaraaa s naNEEaaa R RRREEEEan R 17,657 266,797



* E;a.Gn@u.p, G ssssssssssssasaassasaassasnnnsssEE s R R R EEEEEEEEEEEEEEEEEEEEEEEEEEEEE 34,924 360,416
Gvolwion Retiolewt .Go.r.p, ............................................................ 53,129 324,087
* Gxterran .Gor.p_. ........................................................................ 44,200 603,330
#* BEXiFaction Q8 GaS s NG assarsarmaseassassassasnassassssnsssssnssnssnnsnnsnnsnnnnnnnsn 144,508 536,125
* FOFue Ener.gy.Tec.hmlogies.,.me, .................................................... 189,390 496,202
* Frank'e laternational A\ s sssessssssssssssssssssnsssssssasnsnsssnsnnnnsnsnsnnnnnnnnnnn 60,083 342,473
* FTS torRationak-HiCyssssssssssmasssssnssasnsassssssssasnsssnssnsnnnnnnnnnnnnnnnnnns 23,232 92,231
(SaSkogylat@rrrmmaarnn s rrrr s rrrr s s nar 102,386 1,457,977
* .Geospace Ieeh.ndog.ies.@.opp, ....................................................... 25,198 393,341
* Goodrich Retreleenvr Go.rp._ ............................................................ 7,444 85,680
(G¥eom: IPlaiNG s fNOu s s ssssssssssnsssssssssnsssssssnsssssssnnnnssssnsnnnnnnnnnnnnnnnnnnns 50,355 508,082
* Gulfdeland-Fabrications siiGsassareasmarararasmaseassasnaseassasnasnnsnnsnnsnnnnnnss 65,466 468,737
#* GuUlfpOrt-ENEergy LCOMIrmrrrrrrrranasssa s a s s s raaaaaaaaaaannnnns 67,159 253,861
Hallador BERORGY-G@rarrrrrrrssssssssssssssssssssssssssnnnsssssssssanaaaaaaaannnnnnnnns 44,558 238,831
* Heli.x.Enepgy.S@l.utions.Group,.lm, .................................................. 277,075 2,427 177
* m.te.rnationa.l.Seaways,.mo, ........................................................... 54,065 919,646
#* 1ON (560PNYEICa=GaFP1=sssrssssrrannnn s nnnmmnsnsssaaaaaaaaaannnnnnnnnnns 25,157 243,017
#* J.agged. Rea.k.Ene;gy,.I.ne. ............................................................ 56,879 417,492
* Kearqe.Grgup,.lnG,. .................................................................... 110,288 693,711
* KEXENergys Senicos Holding sy -HiEs - s s srssrssssss s s s ssssssssss s snnsssssnnnnnas 41,740 656,153
# KOSMES- DREIGY s bt e s s s rrsrsas s sssss s n s r s s s s s 429,461 2,581,061
* L:arede-Potroloums NG s arsarsarsasararsasnasnassassssnasnnsnnsnnsnnnnnsnnsnnnnnnns 291,581 968,049
TAX-MANAGED U.S. SMALL CAP PORTFOLIO
CONTINUED
Shares Valuet
ENERGY — (Continued)
* L:enostarMasoukces LS INC.s Cla6S Arsssrsssssssssssssnssssssssnnnssssssnsnnnnnnnns 27,670 $ 68,622
# Mammeth Ene(gy.s.er.vk_‘.es.’ Y 11,994 77,721
#* Matador REGOHOOS G rsssrrsarsnrssssssnssnsssssssssnsassssssssnsnnannnnnnannnnnnnnn 142,461 2,511,587
* MaiX-DORVIGE @ r s s rssnussssnsansnnsssssssssnssssssasansanssssassnsnnanannnnannnunnnnn 86,647 1,591,705
#* MoPDermott Internationads dNGssssssseararsraseasassasessesssasnssnnsnnsnnsnnnnnnss 392,110 2,517,346
* Midstatos PotroloumCo s R s arasariariariasarasasnssesssassssnssnssnnsnnnnnnss 26,491 120,534
* Mitcham InduUetriesy lGreassasarasasassassasnassasssssssssssasnssnssnnsnnsnnnnnnns 12,886 53,606
* Montage.Resoup@es .Gor.p, ............................................................ 3,336 11,142
# MUY Qi GOFPrssssssssssssssssssssssss s aassssaaaaaaa s nnns 13,292 319,540
# Nobors: loustrios s LstChassassassarnasnasnassasnasnassasssssssssssasnssnssnnsnnsnnnnnnsns 550,131 1,628,388
NACCO: IReHIStrios » ING.s Cla6S YA sssarsarsasnasnssassssnssnnsnssnssnnsnnsnnsnnnnnnns 15,945 847,477
* Naturak Gas Senicos oroup:, M€ = ssrsrsrsatsrassssssssssssssassssnsssanssnnnnsnnnnas 27,174 435,871
#* NGS Multistage HoleingSs NG sssssssss s ssssssssssssnssssssss s s s s s s sss s nnnns 9,951 31,943
* NewWpPark-RESOUFEOS s IACu s s ssssssssssssssssssssssssssnnnnnnsnssssssssssnnnnnnnnnnnnnnns 409,450 3,124,103
* Nine E.ne.rgy.Sewioe, dF}Gasssssssssasssnananaannaannnnnnnnnnnn R nanEEEnnnnnnnE 5,763 74,170
#* Northorm -Oil ARt GaS s ANG.sssssssssssssssssassssssssssssasnssssssssnsssnnssnnnnsnnnnns 305,408 494,761
* Qasic RetFoleum s JAG = ssrrsssrrsss s ssa s ssss s sa s ss s asn s sn s aansannnnnnnnnnnnnnns 509,920 2,483,310
* Ooeaneeﬂ'ng. InternatioReds dNGsssssssssssssanssssssssssnssssssssnnnnsssnsnnnnnnsnnnns 199,785 3,086,678
* Qil Statos-kternationakMiCsssssssssrsssssssssssssssssssnssssssssnsnssssssnsnnnnnnnns 60,247 898,885
* RaGific DFlNG =B/ ssssssssssssssssssss s nn s s s s r s 1,708 16,055
Rankhandle-Oil-and 5as: NG Glass-Arsarsarmarnarnassassssnsssasnssnssnssnnsnnsnnnsns 39,775 469,743
* Rar.P.aeiﬁe.H@ldinge,. RAECissssssssnnnnnnnnnnnannnannnnnnssnnnnnnnnnnnnnnnnnnnnnnnnnnnns 41,869 965,499
Ratterson=krTi .Ene;gy., A T e 307,682 3,578,342
RBRF-ERergy - Me: s Glass Arsrrrrsnsssssssssssssssssssssssssssssnnnnnnssssssssnnnnnnnns 218,320 6,097,678
#* RDEC GRORGYr NG sssss s sassss s sssassn s ssasuan s sassa s masaan s mnaaannnnannn s 80,646 2,316,960
Reabody.E.nerg.y .Gor.p_. ............................................................... 120,184 2,531,075
H#* Renn.v.ipgjnia.eopp., ................................................................... 22,186 759,649



* R;@Ret;@.H.@ldmg.G@rp, ............................................................... 88,760 1,609,219

* QEP: RESEHGRS: NGssassarsararnassassasssssasnassasssssssnsssssnssnssnnsnnsnnnnnnnsn 199,531 987,678

# Ra.nge. Res@wﬁes.G@fp., .............................................................. 263,195 1,497,580

H#* Rmewable.Enepgy.Gr@up,Jm_ ....................................................... 118,975 1,616,870

H#* REX- AMeriGan ReSOUGEs: GOFpr==rs srsssstsrssassssssssssssassssnsssanssansnsnnnnas 18,425 1,374,505

* RigNet; IRG.s s ssssssssssrssssssss s s r 22,067 192,645

* Ring.Ene.r.gy,.mo, ...................................................................... 86,821 212,711

# 5 L T 102,842 635,564

* SAEXPIGFation-FIoIgE, - HaCr=rrmrrerramramsamransamransamsamssmsse s sasnsnannannns 4,035 13,114

#* SandRidge EnNOrgY; dNGssrrsrssssstssss s s s s r s s s s r s s 36,344 245,322
Seorpio FRANEFSs sl MG rsssssnnnnn s s s s n s s s s s s rE s aa s En s nnn 73,794 1,934,141

* SEAGOR HOIdings; G ssssssssssssssssssnssss s sssssnsssssssssss s s s aaa s nnns 29,976 1,428,057

* SEAGOR Marine-Holdiige, MG sssssss s sssssssssssnnssssssssssssssassasaannnnnnnns 19,687 277,193

* .Seleot.E.ne.rg.y SOCBS: dNG = GlaSSArsnnnnannnnnsnnsnnsnnsnssnssnnsnssnnsnnsnnnnnnnsn 40,396 410,827
SeMGroup Gorpy Llacs Are s srantsatsatsassassasssanssanssanssanssannsannnas 87,308 1,106,192

# Ship-Finanoe dntemationaly stesssssss s s sssssssssssrrrsssssss s 107,589 1,414,795

* SHVOrBOW: RE60ICOSy {NGassssssrsssssssssstssssssssasssssssssssnnssnannnnnnnnnnnnnns 4514 46,900
SMENEFg) GO masummmssan s smasaa s massa s masaa s aaaa s maaaaanaaa s 136,568 1,361,583

#* F T T =T T 6,902 16,220

# Solaris Qilfield- frastrdcttne,: HAo s Cla66 Arssssarsassasnasnasnasnssnnsnnsnnsnnsnnnss 63,651 910,846

#* Seuthwestern BRORGY-Gor rrrrrrrrtsssss s s s ss s s ssssnsssssssssassaaaaaaannnnnnnnns 658,425 1,448,535

#* SRE ERORGY; dNGasssssssssssssssssssss s rar s 430,998 1,758,472

* Superiok .Enepgy.Servi@ee.,. ACasnnssusnnsnnnannnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 292,383 265,250

* .'I'.al.os.Energ.y,.l.nc.. ..................................................................... 35,768 736,105

* FETRA Joehnologies - InG s sss s sssassssssassan s sassa s mnasan s nnasan s nannnnnnnnns 219,570 342,529

* ideWale s NG s s s s s s s s s s s s r s nar s r s E s r rrEEEE R E R R AR R R R R R AR R R EnEn 11,321 260,270

#* B TP Y3 = | B 1 620,203 3,770,834

* LRt COMpammmmmmmmmnmnnnsssssssnasasasss s rn 67,487 438,665

# US Silica HoleingS ING.s s ssssssssssssnssss s sssssnsnnsssssss s s s sssaasssan s nnnnns 89,492 1,240,359
Malarie FdasCasssnsnranssnsnsnsnnsnssssssasssnsnssasansnsanssnnnnsnsnnannnnnnunnnnnnnnn 215,676 1,766,386

* B T 8 1] 3 Ve 1T | e 283,415 1,272,533

#* WRING Retroleuim EOMp amsssm s saassn s saastan s sassa s mnasan s maasan s nnaannnnnnnns 123,243 2,178,936

TAX-MANAGED U.S. SMALL CAP PORTFOLIO

CONTINUED

Shares Valuet

ENERGY — (Continued)

Wekld Fuelk Services .Go.r.p_ ............................................................ 89,961 $ 3,512,077

* WPX.Energy,.ln@, ..................................................................... 40,726 425,179

8 N 124,636,399

FINANCIALS — (18.7%)

# dst Gonstitution BaNGO P == sssssssmssan s maasaa s maata s aaaa s nmaaaannaaaa 170 3,096
dst Sg.u.r.(;e.G@rp.. ...................................................................... 56,132 2,635,397
LY T S A P PP PP PP PP TTTTTTTTTTT TR 1,396 52,071
Affiiated .M.an.a.gere .Group., Y 680 58,337

* Auegiarqoe Baneehares A s ssssssssssssssssssssssssnssssnsnssnsssssnsnnnnnnsnnnnnnns 13,944 467,961

* A-Marks Rrecious VIotals s NG s ssssssssssssssssssssssssssanssssssnsnnnssssssnsnnnnnnnns 5,785 73,354

* AMbAC-FiNancial (SrOUP,-HIEr === ssasss s ssasuan s ssssa s mnasan s naasan s naann s nnas 28,864 525,902
American Equity- invastment: Life-Hokdig:Gor s sssssrrssmsssmsnrassnssnasannnans 129,659 3,345,202
American National Bankehares, lacsssssssssssssssssssssnssssssssssnssssssnsnnnnnnnss 11,885 439,626
American National IncHFaNGCe GOrsssssssssssssssssssssssssssssnsssssnnnnnnnnnnnnnnnns 10,537 1,275,188
AReiCan River- Banks k@S- ssssssssssssssssssssssssssssssssssnsssnnnsnnnnnnnnnnnnnnn 2,368 31,139
Ameris.Banoopp ....................................................................... 132,497 5,269,406
Y S T 46,160 3,003,170



AMeriSokrY FiRancial: At assassareasnararnasnasnassasssssssssssssnssnssnssnnsnnnnnnns 87,157 357,344
Apgo. erp.mtematjmaLHdd.ings,.htd, ............................................. 60,193 4,119,609
Apr;@wﬁi.nan@i.al.@grp, ................................................................. 40,712 1,354,081
Artisan-RPakiners-Asset-Managerment, -Hie: Glase Ar s rrssssssssssss s sssssnsnnnnns 94,214 2,787,792

#* ASHORA s {NG.ssassassarnasmassassarnassassassssssssassasssssssesssssnnsnnnnnsnnsnnnnnnnsn 2,291 78,604
Associated Bam.@osp ................................................................ 276,878 5,999,946

# Associated Ga.pi.tal .Gr.ou.p.,. IRE s ClA66 Arsnnnnnnnnnsnnsnnsnssnssnnsnssnnsnnsnnsnnnnnn 212 7,922
Atlantic American .Gor.p, .............................................................. 4,900 11,515

* Atlantic Ga.pi.taJ BORCERAOS ING.assssssssasssssss s nn s s s s s s s s s n s rraananan s 33,922 623,826
Atlantic Union Bankshares Go.rp, ..................................................... 110,132 4,188,320

* At.la.nt.iws.h—l.@l.dmge Go.rp_ ............................................................. 19,846 93,673
Auburn: National-Bancorporaton  ING.sssssssrsssssssssassssssssssnsassnsssnnnsnnnnns 300 11,604

#* AXOS FianCiak-Hac s sssssssssssssssasssssssss s s s s nrnn s s s s s s s s aaaaa s 104,916 3,075,088
Banc-6f Califormias dNGassassararmasnasarsasnasnassassasssssssssnssnnsnnsnnsnnnnnnss 94,251 1,473,143
BansF.irst.G,or.p, ....................................................................... 44276 2,583,062

* Bancerp.- Lne...(.'l.'he) ................................................................... 154,066 1,491,359

# BancorpSouth-Bamke ssssssssssmmmmmnnn s rnnnrrr s 196,194 5,864,239
Bank-6f Commerco Hdd.ings ......................................................... 8,387 90,328

# Bank.@fHa.w.aﬁ.@opp, ................................................................. 68,402 5,831,270
Banlk-6f Viarin .Ba.n@or.p ............................................................... 19,870 868,716
Bank0f N Butterfiold &-50m; datd: (Tha@) ssasssssaassaannssansssasssannsnannns 20,543 645,666
Bane@OZGessaansnrassnssssnssnsnssssssssssnsssssssssnsanssnsassnsnnannnnnnannnnnnnnn 674 20,611
BankFinaRnoiad {EokRr s == sssssmsaaasssssaassansssassan s snnssannsnaassnnnnannnnnnnnns 33,214 445,400
BankURitods NGressaseassasnannasnasnassassassassassassssnssssssssnssnnsnnsnnsnnnnnnnsn 101,041 3,476,821
Bankwell F.inaneja.l.@r.ou.p.,. HRACisssususssusunnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 2,181 61,286
Banner.G@rp .......................................................................... 67,708 4,012,376
Bar-Harbonr BanShakee-s=sssasassssssassnsssnssssssnsnssnsnssnsnsnsnnnnsnsnnnnnnnnnns 18,966 481,547

* Ba.y@@m.(;@;p._ ......................................................................... 3,516 80,516
BOB:- BaNGOfPs i€ ssssssnnusssmsnmassnssaassanssnassanssnassnn s nnasan s nannnnnnnnns 11,993 153,870

* Berkshing Banecomd  ING.ssarsrssrmrssssssssasssasassssssssssssansasn s sa s san s nannnnas 150 1,965
Berkehing -iHs: BanGoFP; i iGr = s saassssssaassansmassan s ssnssnn s naassn s nannnnnnnnns 93,115 3,054,172
BGG Rartnors s NGy Ca6S sl s sssssnsnsnsnasnssssssssssasnsssnnsnsnnnnnnnsnnnnnnnnnns 85,450 470,830

* BlICOIG, JAGssassassasnassannassasnassassasssssasssssssssssssssssssnssnnsnnsnnsnnnnnnnsn 92,763 2,777,324
Blue-Gapital Reinserance HOleings s Lot s ssss s ssassnmssnsssnn s sssssn s snssnneaas 1,285 10,344
Beston-Private Rinancials H.@l.d'mge,. HRCassssunsnsnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 203,462 2,347,951
Bridge. Bam@).rp.’.me., .................................................................. 28,325 827,373

* Bpidgewa.te[; BanGshake6 = Hi€sssssssssssssssnssssssnsnssssssnsssnssnsnsnnnnnnsnnnnnnss 1,400 16,688

* Bpighthouse RiNaNGIGI M 1Er sssssssssssssssssnssssssnsssnssssnssnnssnsnsnnnnnnsnnnnnnss 689 26,988

* Bpight&pher.e Jnvestimoent .(.}roup. RleGrossnnsnnssnsnnnnnsnnsnssnnnnnnnnnnnnnnnnnnnnns 90,066 963,706
Bp@o}djneBaneerp,.ln& ............................................................... 147,121 2,181,804
By Maws-Baike (SOMD.ss=asssmsemmasssmmsmassansssassnnssnassannsnaasannnnnssnnnnnnnns 41,204 1,527,844

TAX-MANAGED U.S. SMALL CAP PORTFOLIO

CONTINUED

Shares Valuet

FINANCIALS — (Continued)

i ByliNe-BaARCOKPs dMGasrrassransransransssmssmssnnssanssanssanssansnanssanssannsannnns 2,192 $ 41,889
G&r-FiNARNGIal (EOkPr s == asssn s ssassn s ssassan s massan s mnssan s nnasannnnnannnnnnnnns 3,311 179,787
GadenGe-Ban(COMd=ssesssstsmmaaasssssaastansssassan s maasan s nnaaannnnaann s 113,552 1,946,281
Galifornia finst National:BanGaFP:===sssssssassssmssasssnnssnsssnssnnnssnnnnnnsnnnnnnn 3,097 53,609

# .Ga.mb;id.ge. BaNGOIP: s ssssssasssnssmsssa s masaa s mmssan s naaan s maaaannnnnnaan 221 17,282
Gamden Nationak Gorp.assssssssasssmsaasiss s ssassas s ssassassssaassnnnnnssannnnnnns 31,684 1,416,592

* Ga.nnae.l-k;ldhgs.,.mc, ................................................................ 27,105 784,690
Gapial-CityBank GFOURy ARG srerresrssrasrasrsssssssnsssssnssnssnssnssnssnssnssnnsns 18,768 484,590



GonterSiato Banks:Gorp =ssssrsssassmssaasias s sassa s snsssas s maassn s nasnnnnnnnns
Gentral- Racific: FiNANGial-CokPs == =sssssssaasssn s sassa s sssssss s maassn s nasannnnnnns
Gentral-VaHey Commiumnity BaRCOrR === =assssmssssssamsssassssssnaassnnanasnnnnnnnns

#* GHiZOnASy i iGrasssssnssasnsssnssssnsasnsssn s asn s sn s sn s an s snnnnnn s nnnnnnnnnnnnnnnn
# Gt HOlGHAG L0 sramsrannranmranstanstsantsastsnsssasssasssanssanssanssanssannsannnns
Givista Banecehares, laoi-sssssssssassssssssasnssssssssssasnssssssssnsasnnssnnnnnnnnnns

Golumbia Banking Sye{omt s s s s s s s sssssssssr s ssssssssss s srnsssssan s
* Golumbia fiRanGiak: MaCi sssssessssssssssssssrsssssssssssssssssesssnassanssnssnannnnnns

#* Consutner Rortioho SernHeos; NG s s ssssssrsssssssssssassssssssssnsssnnssnnnnnnnnnns

#* COWORy dNG A =GlaSSsAr s rssrnsnsrnsssssssnssssnssssssssssasnsssnssssnnnsnnnsnnnnnnnnnns

#* GO Sroup- HOIHINGS oM rrrra s sssssass s s ssssaas s aaanaaannnnnnns

#* =TT LT ¥ T

Emp{oyeps.H.@ldhge,.hqe. .............................................................
H#* Eno@;@.(}ap.ital. .G.roup,.l.n@. ...........................................................
* EROVas lRternatonal s G s sssssssssssssssssssssssasssssssnasnsssnsnnnnnnnnnnnnnnnnnnnnn
* Ernetanr Group, 7

341,231
9,782
21,955
206,467
1,668
118,060
36,153
6,161
4,437
763
12,978
20,282
592
100,100
36,845
7,234
19,642
336,171
3,272
58,981
1,629
145,269
3,402
93,818
4,335
1,099
43,311
1,200
61,689
48,217
952
46,810
70,697
50,444
4,882
137,533
230,262
7,918
93,580
45,810
870
124,573
64,275
11,709
50,417
23,452
45,244
63,359
57,829
90,539
17,850

4,661,215
158,468
771,060
7,684,702
50,274
2,871,219
1,065,429
127,718
371,599
33,297
332,496
221,074
12,556
745,745
2,853,645
160,378
554,297
5,684,652
76,565
3,088,835
27,286
5,478,094
52,017
6,191,050
34,507
35,750
1,831,622
11,580
1,410,211
175,992
17,003
821,984
730,300
472,660

60,634

2,835,930

5,068,067

1,116,042

1,888,444
680,279

11,971

1,697,930

2,590,925
521,051

5,230,764

97,560

1,626,069

2,781,460

2,080,687

2,440,026

3,162,127

TAX-MANAGED U.S. SMALL CAP PORTFOLIO
CONTINUED



FINANCIALS — (Continued)

*

#*

Farmers Nationak BanG fSOmr - ==assssmaastsmmmsssansnnssnsnsnaassnnnnnssnnnnnnnns
B F.in.anoial.(}@rp.. ....................................................................
FBl: Financiak .Grc)up., dNG A GlaSS A sarrarsarnannannasnsnasnasnasnssnnsnnsnnsnnnnnnns
Federal Agricultural -Mortgage:Gerp s Glass Ax s rrrrrassssssssssssssnssnnnnnnnnnss
hederal Agricultural -Mortgage:Gerp:; Class Grrrrrrrmrmmsssssssssssssssssssnnnnnnns
hedekated Ivestore Hie: s Glase Brrrsssssssssssssssssssnssssssssnnnssssssnsnnnnnnnns
Fedhat Hg]dq'ng. (SO.ssssssssssnnnssassssnnnsnssssssnsssnnnnnnnnEEERRRRRRRRRR RN R R R R,
RinanGialk MsttutioNS s INGsssssssssssssssssssssssssssssssssssssssssnnnssssnsnsnnnnnnnns

FRirst-Aceeptance

.Gopp_. ...............................................................

Firet-Choico BanGorp s s ssssssssssasssssssasuas s sassa s mnssa s nmasannnnnnn s
hRirst:Citizens BaneShares: 4G Class-Ar s srrarmararateaseassasnssnssnsnasnnnnnnss
First-Commonvwealih:FiNaRCial SOrr == sssssr s sassan s ssssss s sssssn s nasnnnnnnnas

Firet-Community-
hiret-Community-

BanGshake6s:HiErsssssssssanssssssssnnnssssssnsnnnnsnsnsnnnnnnsnnnns
Gg.rp_ ................................................................

hirst-Pefiarce hinanciak G@rp., ........................................................
hirst-Finarcial .Ba.neor.p ...............................................................

hirst-Financial Bankehares Ao sssssssssssssssssssssssanssssssssnsnssssssnsnnnnnnnsns

FiretHawaiiaRy dNGsrssssssssssssssssssssssssssnsnsssssssanssssssnsnnnnnnsnsnnnnnnnnnns
Firet-Horizon National G@rp. ..........................................................
.F-i.ret.mtemet.Bano@Fp. ................................................................
Eirst.mtepstate.BamSystem,. {NG.2 = EABSS-Arsssssnssnsssnsnssnsssnsnnnnnnnnnnsnnnnnnns
Firet-Merchante Gorp.ssssssssssssssssssssssssssssssssssssssassssnsasanssnnnnsnnnnas
Riret-Mid Bancehares  incu s ssssssssssssssssssssssssssssssnssssssssnnnssnssnsnsnnnnnnnsns

Shares Valuet
1,415 $ 42,181
5,676 173,402

46,305 1,929,992
18,373 486,701
14,300 219,505
42,753 1,973,478
2,846 105,473
53,675 4,635,910
100,394 988,881
25,532 373,023
7,505 285,265
40,672 2,550,134
1,115 76,500
23,600 1,823,572
167,751 5,829,347
32,651 407,811
36,632 1,127,899
96,214 86,593
55,196 2,038,940
291,191 3,133,215
15,097 395,692
5,799 192,585
6,366 72,445
84,921 2,295,415
7,367 175,556
4,152 92,174
1,503 701,931
178,386 2,456,375
41,219 1,363,112
400 7,644
54,410 1,562,655
173,297 4,417,341
125,116 4,097,549
25,478 1,106,000
27,065 400,021
61,880 930,675
60,429 1,617,080
8,945 146,698
12,265 258,546
76,271 3,053,128
97,703 3,850,475
6,664 227,109

192,486 4,163,472

7,344 118,018

43,021 951,625
1,912 40,706
83,455 8,398,911
86,800 2,992,864
77,544 1,578,796
173,089 2,085,722
23,178 683,751
3,416 168,409



FuHOR:FiNQRGIal {COkBr == asssn s smasan s smassa s massa s mnasan s naasan s nnaannnnnnnns 354,355 6,024,035
# GAEGapital Holdings; HiGrsssssass s s s s ssssssssss s ssrrrrr s 67,039 285,586
GAMGO Inviestore M s Glac6 Asssssssssssssssssssssssssssssssssnnnnsssssnsnnnnnnnns 13,077 265,463
* Gonwerth-FinaRcial : ING.y Cla6S s ssrsrsssrssssssssssssanssssssnsnnnssssssnsnnnnnnnns 6,100 24,339
Gornman- AMEFiGan BanGorD, MGt ss s sssssssssssssssssssssssssssaaaaaannnnnnnnss 52,618 1,660,098
Glaa‘er.Bano@;p,.ln@_. ................................................................. 134,100 5,620,131
Glebakinderanitys Lddh e s aasssssassasss s s asra s s s ra s ra 24,008 679,186
TAX-MANAGED U.S. SMALL CAP PORTFOLIO
CONTINUED
Shares Valuet
FINANCIALS — (Continued)
# Goes6head:-hsHanoe  ING.y ClacS A s s ssssssssssssssssssssssssssaaaannnnnnnnns 1,300 $ 58,513
Great SOUthern: BanGerpy-KiCr=rsssssrssssssssrassssssssasssssassssnsassnssnnnnsnnnnns 34,088 2,043,916
Great \Wastermn BanGorp,-Hi€s=sssrasssssssnssasanssnnsasn s sa s r s s nannannnnas 79,580 2,691,396
* [ e T YT s T LY e T TTTTITTITLIIEIT T 84,511 4,283,863
# € =< T o 2 t F 107,072 1,777,395
#* .Greenlig.ht.@api.tal.Re, dat@r s GlASE Arssssannannannsnsnnnansanssnssnnnnnnnnsnnnnnnnnnnsn 140,116 1,169,969
Guarants Baneshares,-Hi€rssssssssssssssssnsssssssssnnnnssssssssassssasssaannnnnnnes 3,073 94,710
Guaranty. hederal BanesharesMac s ssssssssssssssssssssnsssssssssannsssssnsnnnnnnnns 2,022 47,719
* Hallmark-FinaRcial Somicas; dNGssrsararrariasarassasssssssssssssnssnssnnsnnsnnnsns 33,293 516,042
# HamiloR:kaRey Hier s Glase Assssssssssssssssssssssssssssnssssssssssnssnssssnsnnnnnnnns 8,660 508,342
HANEOGK-WHNtREY COMDrrmrmrssrararasnsrarasasnsssrasasnssssasasmsnssasasannsnnranans 88,958 3,693,536
Hanmik RiNANGIal-GeFPa === =ssssssssasss s ssassas s ssassa s smaasan s naassn s nasnnnnnnnns 85,261 1,832,259
Hanowek {nsurance GFoups dNG (THe)s s s s s sssnssssssssss s s s s ss s nnnss 50,699 6,576,167
#* HarberOne Baneorp, MG s ssssssssssssss s sssssssssssssnsasnsssssssssssnnnnnnnnnnnnnss 14,319 274,209
Hawthom BarRceharoS  IRG.sssssssssssssssssssssssssssssnnsssssssnsnnsssnsnnnnnnnnnnnn 2,198 53,697
HGEGFOUP; Gresmesssssssssssssss s 33,285 1,334,396
# Heartland:Finarecial dJS A HRr s sseaseareareainasmaseasssssssesssasnssnssnssnnsnnnnnnss 46,294 2,226,278
# Hmne@sy.Adv.isore,.l.n& .............................................................. 2,761 27,610
Hen'tage LOMMIEFEO SOMParrmrmrnrasassasssasasssassasasssansssnsasnnssnnnnsnnnnnnnns 131,114 1,621,880
Heritage financiak Gorp.rsrsssssssssssss s ss s ssssnssssssssssassaaaaa s nnnns 54,712 1,560,386
Hen'tage.lnsu;an@e. Hgldjng.sfmo, .................................................... 27177 365,259
Hillop:HEIdiRgE, bR s s s sassss s ssasss s sassa s massa s mnssa s naasan s manannnnnnns 197,180 4,472,042
Hirqgham. Institution .for.Savjng.s ...................................................... 1,923 370,735
* HMN-FiRadicials HaOtssssssssssanssssssnssssssssssssssssssanssssssssnnnnnnsnsnnnnnnnnnns 2,746 58,215
Ho.rne.anoor.p,.lm_ ................................................................... 2,487 92,914
# Home -BarcShares: G ssassarariasararaseasnassasssssssesssasnssnssnssnnsnnnnnnns 240,974 4,739,959
* HomMeStroat Mt sssarsasarsarsarasnasasssseassassasssssssesssssnssnssnnsnnsnnnnnnns 52,779 1,531,647
HomaTrust Baneshakes, M€= ssssssssssssssssssssssssssnssssssssnsnssssssnsnnnnnnnns 11,678 305,146
HOPe-BaNGEFPy =l 1Gr == assrassrsssnsasssss s sssn s asa s sn s asa s s s arnrnnaaannan s 260,431 3,841,357
#*» HopFod-BaNGCaFPdGrsssssssssrsssnnss s nnnnnannssssssnssannaannnnnnnnnnns 5,577 112,304
Horace:-Manns E.dmat@rs.(‘,@rp. ....................................................... 77,779 3,378,720
Horizon .Ba.ncorp,.mc., ................................................................. 67,359 1,173,394
# Houl.ihan.Lokey.,.ln@,. .................................................................. 17,046 784,116
* Howand BaRcOm; ING.asssarsrssssrssssssssasssssassssssasasssassasnsasanssannnsnnnnas 6,442 95,921
IBERIABANK: Gofpasssssasssmasaasssnsaassansssassansssassnnnsnaassnnnnssnnnnnnnns 23,864 1,874,994
Jndependeme.kk;LdMQ. C@ssssussasanssssannsnnsnssssnssssnnsssnnnsannnnsnnnnnnnnnnnnn 2,009 76,141
Independernt-Bank Gorp.ssrssrsstrsatmsaatsasmsastsanssanssanssanssanssansssnnnnnnnns 46,556 3,620,195
Independent-Bank Gor.p, .............................................................. 21,971 477,650
Independent-Bank Gro.up, Y 45,778 2,600,648
# Interactive Brokers-GrouD « INC.y E1a6S Ar s srrrrsrsssss s s s s s s s nnns 114,563 5,872,499
Jn.te.m.ationa{.Barqoehares.Gopp_. ...................................................... 113,925 4,286,998
* INTL - RCStoN@ s {NG.asssssassassassasnassassassssnassassssnssnsssnsnssnnsnnsnnsnnnnnnnsn 34,579 1,410,132



Jmﬁestar.H@l.ding. G@;p ................................................................ 678 16,347
Inestore Ban@@fp.,.l.ne, ............................................................... 25,119 285,352
S R O T T 2,479 406,804
James River-Group Hloldingsy slt@sssss s ssssssssssssnssssssss s 33,682 1,611,010
Ke.a.my.F.inandaJ .Qopp_. ............................................................... 175,852 2,347,624
K D EF COF[Pr= == msunmnmnsanssmsans s asuanssnsaanssnsaannnnaasannnnnaannnnnnnns 86,600 7,622,532
Kentu@,ky. Eifst.FederaI.Bano@pp ...................................................... 3,402 25,855
Kingetone. LT T 20,452 173,433
Kinsale Ga.pi.ta.l .Gr.oup.,. A€ sssssssnssnsnnnnnnnnnnannnnnnnsnnnnnnnnnnnnnnnnnnnnnnnnnnnsn 10,630 955,212
L.ad.enbupg.'.['.ha{mann.ana.neial SONHOOSs NG s sssssssssssssssnssssssnsnnnnsnsnnnns 230,662 712,746
L.akeShope.Bar.]oopp,..InG_ ............................................................. 338 5,019
L-akeland BanGorp,Hi€r s ==ssssssmsasssssssasssassssssssssnnssansasnsnsnnssnnnnnnnnnns 89,736 1,469,876
Lakeland RiNaANGIiad=GoFP: == sssssssassssssassansssssanssnaasannsnaasannnnasnnnnnnnns 60,442 2,779,728
Landmarks Ban@@rp.,.l.ne, .............................................................. 3,138 74,528
F= = e T I e T = T Y A 7,366 285,138
L = T L LT T TP T T T PP PP 2,648 47,690
Legacy-kexas f anciak GroupyiGr s s srrrrrsssasasssssssrsnsnnnnnmssssssssnnnnnnnns 98,078 4,191,854
TAX-MANAGED U.S. SMALL CAP PORTFOLIO
CONTINUED
Shares Valuet
FINANCIALS — (Continued)
LRGG IVIASOM; dNG s nmmmm s s s s ssa s s ara s aa s 30 $ 1,130
#* LendingGRib-Gofpussssssssssssssssssssss s s s s aannaaa s nnns 129,485 1,913,788
#* LT e Y T Y T T LT 16,526 5,330,296
* Linosteno Banecord  IRG.=sssrrssaassmmssaastan s ssassa s mnasa s nnaaannnnnnaan s 857 12,992
# Live Dak-Bancsharos, dNGasssareasararasmasnassassassssnassasnasnnsnnsnnsnnnnnnss 29,302 570,510
Luther Burbank.G@rp., ................................................................. 2,130 23,771
Macatawea Bank.@.@pp, ................................................................ 60,005 616,851
MackinaG friinanciak Gorp.sssssssssssssssssasssasssssssssssssssssssnssssnssnnsnsnnnnas 7,750 119,350
* Magyar. BanGorp,-IaC = ssssssssssssssssssnssasssasassssn s ssa s sn s nan s nan s nnn 809 9,546
* Malvem.Banc.osp, T 1,300 27,612
MariR-BUSHIEES -BORIGESGOFPtsssrrsssss s ssssssansnasssssssassaannnnnnnnnnnnnns 37,093 860,929
#* L ] e 159,089 1,484,300
MBI RinanGiak G- rsmssssasrarsasransamsansanssnsansamsanssnssnsansansansnnnsnnnns 29,000 312,620
Mercantile .Ba.nk.G@rp._ ................................................................ 27,018 907,805
Mep@ha.nts.aneor.p ................................................................... 2,630 47,051
Mep@u;y.GeneraJ .Go[;p_. ............................................................... 77,822 4,413,286
Meoridian .Ba.neor.p,.lnc._ ................................................................ 101,526 1,861,987
Meota Financiak Group; NG ssssssrmrrss s s s s s s s s s s s sssss s s s s s 65,821 2,031,894
* Metropolitan-Bamk Holding Gorpasssssssssssssssssssssssssssssssssssssnaannnnnnnnnss 833 34,961
* MGIG dNVeetiMORt GO/ =srsssrstmsastsassansssssa st ssanssansaanssansssnnnnnnnns 216,764 2,785,417
Mid: Rer BaRCOM s ING. s srsssssnnnnnsmsssssssnssnsnssssssssssnnnnnnssssssssnnnnnnnns 2,400 62,520
Middlefield-Banc Gorparrrrrrsssmmssssssssnsssssssssssnssssssssssassssasasannnnnnnnns 307 13,397
Midiand-States .Ba.neorp,. JGsssssssssssnnnnsnnnnnsnnnnannnnnnnnnnnnnnnnnnnnnnnnnnnnnn 17,122 464,349
MidSouth BaREOM s ING.==sssssssaasss s ssassas s ssassa s massan s naasan s naaannnnnnas 27,342 334,393
Mid\AlestOne hinanciak GFOUPs NG s sssrssssrassssssssssssssassssnsasansssnnnsnnnnas 9,347 290,411
1 e Yo T 5 Yo I T S L 61,697 2,248,239
#* M.r.(}oope.r.Gl;ou.p,. G ssssssssnasaasassaannusssssssssnssnsnnnnnnnnnnnnnnnnnnnnnnnnnnnn 38,654 294,157
MutUalFirst FHI@NGKEly -HIGr s s s ssssssssssnssasnssssssssssasnsssnssnsnsnsnnnsnnnnnnnnnns 9,275 302,272
Nationak Bank H10/dings-Gorp s 1266 Aramramramramramramsamssmssmrsnssmssssnssanns 58,487 2,121,908
Nationak Bankshar@sy shiGrassssssssssssssnsssssssssssssssssssssssnnsssssnnnssnnnnnnnns 1,806 66,172
Na.ti.@nal.Gene;aJ.Irloldmge.Gerp._ ..................................................... 67,093 1,659,210
Nationak SeouFily =GR A ARG (THE) === ssrssssssr s ssssssssss s naassasnnnnnns 1,000 11,190



Nationak Westerm L.ife.Gmup,.mo.,.,.G.lassA .......................................... 2,443 657,167
Naviont .Gor.p_. ......................................................................... 208,021 2,943,497
# NBT-BanGeFp; - 1Gsassssssssssssssssssssssssnsssssssssssnnnssssssssasssnnssnnnnnnnnnnns 82,955 3,210,358
Nelnot Hie:: Clas6 Arsassassassarsasnassassssssssasssassssssssssssssssnssnssnnsnnnnnnnsn 59,149 3,700,361
» NowStarfriRanciak:MaC ssaseararasnararnaseasnassasssssssssssssnssnssnnsnnsnnsnnnnsn 112,900 10,985
* Nicholas friRanciak:ac ssassasarnasnararnasnasnassasssssssssssssnssnssnssnnsnnnnnnsns 9,480 79,442
* Nicolet BaRkeharoS s ING s sssssssssssssssssssssssssssssssnssssssssnnnssnsssnsnnnnnnnns 4,348 285,707
* NMIHOIdiNgss NGrs GlaSE- Arssremmasssmmmassanssssssan s sssssanssnaassnnnnasnnnnnnnns 102,175 2,542,114
* Northoast:BaRke sssssssssssssssnnsnssssssssssnsssssssssnsssssnssssnsnnsnsssnnnnnnnnnnns 7,526 165,196
Northfiekd BaREOMIs ARG s srsrrerrasrssransansasssnssnssnssnssnssnssnssnssnssnnsnnnns 98,988 1,549,162
Northrim .BanG@rp.’.l.ne, ............................................................... 11,583 451,390
Northwost BanGshak@esHi€rsssssssssssssssssssssssssssssnssssssssnsnssssssnsnnnnnnnns 259,647 4,452,946
NoWoaE: FiNGRGIal EOFPr=rsrssrsassssss s sasssasassssssasasssansssnsasanssannnsnnnnas 949 32,854
Qosankirst FINANGIal-GEFPr = s sssssssssss s ssss s sss s sa s ss s s s s nnaranrannan s 79,941 1,950,560
OFG BaNEOMD s sasssn s snssas s smasaa s smasta s masaa s maaaa s naaaaannaa s 81,453 1,843,281
# Ohio Mal.ley.Bane.G@rp, ............................................................... 1,400 50,484
QOld:Line Baneshares,:HiCysssssssssssssssnssssssssssssssssnssssssnnsssnnnnnnnnnnnnnnns 23,389 660,505
Old-NatiOReH-BAROOMP s ssmrrmrrerrrransamsansanssnsansansanssnssnrsnsanssnssnssnnnns 243,405 4,286,362
Old-Seecond- Bano@rp.,.l.n@;, ............................................................ 46,116 605,964
* On Deck-Capitak-Hi€:ssrrrrrsrmmmnsnssn s 92,370 330,685
OneMain HoldingS, ING. s rrsssssssssssss s s s s s s s s s s s a s nnns 45,669 1,892,980
Qppenheimern Holdings  ING.y Cla6S sAs s s s s ssssssssssssssssss s s s s nnns 10,748 313,197
L& 3T 1= 5 T T T T T T 44,699 1,001,705
# Origin BT T e Y T [ T T LI TTTTTT TP rr T 1,286 44,766
Oritant Financialk G@;p ................................................................ 104,517 1,891,758
Orrstowmk RiNARNGI o= SOEVIGE Sy s 1Cr s s s ssssssssssasssssssnnss s s s s s s nn s s s s s nnnnnnnnnsn 4,279 97,861
* Radcific IVlercantile .Ba.neor.p ........................................................... 35,354 272,933
TAX-MANAGED U.S. SMALL CAP PORTFOLIO
CONTINUED
Shares Valuet
FINANCIALS — (Continued)
Ragcific Rsemq’e.r.Banoo;p,.lnG, ........................................................ 83,417 $2,638,480
# Rark-Nationahk GoFpuasssssssssrassssssssssssassssssnssssssssssssssasansssssnnnsnnnnns 16,584 1,568,681
Rarke .Ba.ncor.p,. G sssssssssssnnaaaasssnnnsssssssssnssssnnnnnansnnnnnnnnnnnnnnnnnnnnnn 3,933 94,274
RCSR-Finankcial .Gor.p_. ................................................................ 3,775 73,386
Reapack.@ladstgn@.ﬁnanejal .(;or.p, ................................................. 40,441 1,149,738
RenneWoeds Baneo  ING.ssrerasssssssassssssssssssssssssassssnsassnssnnnnsnnnnas 5,789 262,589
Ren.nym@.ﬁna.ndal BOMHOOSs dNGrsssssssssssssssssnssssssnsssassssnsnnnnnnnnnnnnnnsn 50,895 1,221,989
Reoples-Bancerp-of NoFth LG Na s ING.assssrssssssam s sssssss s ssassn s nasnnnnnnans 1,084 29,398
Reoples. Ban.c;@rp., ¥ rssssnnnnnnnsnnnnnassnnnnnasnnnnnn s nnEEaEnsnRE R EnnnE 36,359 1,178,395
Reoples- F.inanoia.l.Sewioes.G@fp‘ .................................................... 60 2,903
Reople'.s dJitah .Ba.neor.p ............................................................... 23,623 715,777
# Rinnacle financial Rartnore iAo s ssssssssssssssssssssssssssssssssssnssssssnsnnnnnnnns 66,239 4,023,357
Ri.per.Ja.ffr.ay.G@s._ ..................................................................... 17,595 1,360,094
# RIT Ratnors  ING.s ClaGS A assarnasnassassasnasnassasssssssnsssssnssnssnnsnnsnnnnnnnsn 31,874 1,343,808
L3 5T =T = T LTI T T TP TP P PP 93,185 5,363,729
#* RRAGFOUPsdNGammssssssassamsssassssssassansssassasssnassannsnaassnnnnnasnnnnnnnns 105,239 3,276,090
Rieferred Badikassssasssssssssssasssssssssnansssssnssssanssnssnssnsnnsnnnnnnnnnnnnnnnns 30,623 1,659,460
Reemier-Financial .Ba.n(.:or.p,. G ssssssnnnnnssnnnnnnssnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 19,676 307,339
2 o Y | o S 56,551 6,938,242
R;@Ass.ur.anoe.@.o;p. .................................................................. 105,362 4,118,601
# RF@eperi.ty. BanGshakeey ki€ ssssssssssssssnssssssnsssnssnsnsnssssssssnsnnnnnnsnnnnnnss 3,383 234,746
Rietectives lmwr.anoe.@@pp,,. GlaS& Arssssssssssssssnnnsnnnnsnnnnnnnnnnnnnnnnnnnnnnnnsn 550 8,993



R;@teotive.lmwmnoe.@o;p.,class.B ................................................. 16,176 267,713
#* Reevidont .Ba.neorp’. G sssssssssssssssssssanannssnnnnsnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 257 7,106
RF@w'dent.F'ma.n@i.al.Hold.ing.s,.mo_ .................................................... 6,061 125,887
Reevidont fiRanciak ServieoS  ING.sssrsssssssssssssssssssnssssssssnsnssssssnsnnnnnnnns 105,610 2,553,650
Rpuden.tiaLBam@.rp.,.Lne._ .............................................................. 1,711 31,260
Rzena- lnv.estmen.t.Mmagemmt.,.Lno._,.(;l.as.aA ...................................... 38,493 313,333
QGR HOIAINGSy G rsmrsmrsmrrssrrsransamsamsanssnsamsamsamssnssnsamsansansnnssnnnns 22,834 873,629
RaGiaR-GEOLD s NG s s s s s ssssan s smasan s smassa s masaa s mmsaan s mnaaannnmaaan s 324,032 7,387,930
RBB-BaNGOFPe === ssssssassansnmasan s smasta s masaa s maaaa s naaaaannaaa s 6,113 122,871
* Regior.]a{.Managemmt. Gg.rp._ ......................................................... 23,372 563,966
.Renasant.@opp, ....................................................................... 96,580 3,466,256
Repeblic-Bancorp; dNG., eSS A s arsrsrsrsassrassssssssssssssassssnsassnssnnsnsnnnnns 39,187 1,871,963
* Republic-First BanGeorp,-MaE: s sssssassssssrsassrsssssssssssnssssssssnsassnsssnsnsnnnnns 57,875 251,756
R'werw'ew.Bano@sp, O T 42,903 364,676
# L 3 T T T LT 70,858 6,386,432
S&T-BANCOFPsdNGrsssrsmassan s ssassn s ssasta s massa s mnaaaann s s aanaaa s 62,285 2,371,190
* Safeguand Soientifios InGuss s sssassssssasia s rssra s rsra s s 55,071 643,229
Safety: lReURANGR {GFOED, HAG s rxsasssmsssrssrssssnnnnnmsssssassnnnnnnsssssssnnnnnnnnns 38,135 3,762,399
Saﬁebwy. Ban@grp.’.l.nc., ............................................................... 551 21,214
Sandy- Spriig:BaANGOFP; H1Grsssssass s ssssaar s rr s 62,290 2,269,848
SB ONE-BARCORE-==ssemsasssm s snasan s rasia s rarra s rara s aaraanaaa s 6,356 145,616
* Seacoast Banking Gorp.of rloridas s s s ssssssssssnnsnsssssssssssssssasasannns 59,709 1,614,531
* Security-National-Finarcial Comp s Glass: Arsrar s sssssrssssss s sssnsssssannnnaas 3,663 18,718
* Seleot.Banoorp, Y 2,536 28,784
Seledctive lne.ur.ame.Gr.ou.p,. A sssssssssssnnansassnnnnnsnnssnnnnnnnnnnnnnnnnnnnnnnnnsn 96,545 7,260,184
# Servishiret-BancsRaroSs dNG.assassassassarsassasnassasssssssssssssnssnssnssnnsnnnnnnns 74,169 2,526,196
Shore -BarRceharoS ING.s ssssrsrsssssssssssssssssssssssssnssssssnsnnnssssssnsnnnnnnnns 8,781 144,008
H#* Siebert:-Financial .Gor.p_. ............................................................... 7,500 88,650
SO BARCOMP == ssrssssrasansssssssssssa s asa s sa s sn s asa s a s aanananrnnnan s 29,330 764,633
Silvercrest-Aeset Managoments GEoLD  ING.; Class A rrrsssrssssssssssssnnnnnnns 4,500 64,485
Simmens firet:National-Cokp: s GlaSE Axasssrrsssssarrsssssssssaassnnsnssannnnnnns 157,071 4,044,578
* SMartFiNRGiads ING.asssssareararasnarearsassassassassassasesssnsnssnnsnnsnnsnnnnnnns 4,927 106,867
SoUt State-Gorpuesssssssssrsrsssrsrna s n s mmmsr s s s 53,881 4,314,252
* Southerr First BaRcsRares s IRG. s sssssssrsassrsssssssssasnssssssssnsssnnssnnnnnnnnnns 13,314 542,945
Seuthermn Missoukk Ban@@;p.’.l.ne, ..................................................... 6,269 218,475
Seuthern Na.tk;nal.Bam@rp.of.V.irgini.a,..In(;_ .......................................... 15,776 251,154
# Seuthside:Bancshares sliGrsssssssssssssssssssssssssssssnssssssssssnssssssnsnnnnnnnns 62,849 2,175,832
TAX-MANAGED U.S. SMALL CAP PORTFOLIO
CONTINUED
Shares Valuet
FINANCIALS — (Continued)
Sgu.thmst.@egrg.ia. F.in.anoia.I.G@rp.. .................................................. 1,439 $ 29,500
* SpiFi{-0f FeXaS BARCERAr0S s NG === s rrssssass s s rs s s s s s 480 10,291
State-AUte MiRNECIAl GO s rrsrraars s ssssaas s s s s s s aaa s aaanaannnnnnns 75,429 2,608,335
Stering Baneom s srrrsssssrsssssssssss s 290,961 6,357,498
SterHRG BaNEOMD, G s sransramsransrsmssamssnnssanssanssanssansaanssanssannsannnas 7,731 75,918
Stewart {formMation -SemMIGEs: GOFP == ssssssssssrssasssssssssssaa s nns 48,701 1,842,359
Stifel Financiak GO s ssssmrsssasssnsssastas s sassa s ssssan s naasan s naaannnnnnas 91,446 5,469,385
Steck Xarde BanGorp, MG sssssssssssssssssssssssssssnsnsssnnssssssssssnnaannnnnnnnnns 47,361 1,811,558
Semit FinanGiak GFOUPsJNG == =sssssrsssasisn s ssassan s ssnssas s maassn s nasannnnnnns 5,280 140,501
Sumit State.-Bardesssssssssssnnsnsssssssssinsnsssssssnsassssssssnsnnsnsnnnnnnnnnnnnnn 1,000 12,250
Symvus.ﬁi.nm@ial.corp, .............................................................. 56,358 2,151,185
TOR-FiNaRCIal COMPr === s rrsrsama s sussaa s raar s s a s 354,252 7,573,908



T Y o Y 94,699 3,981,146

ﬂ'.epr.it@;ial.Ban@@rp.’.l.nc._ ............................................................... 21,514 618,528
* Toxas Lapital-Bancshares; NG ssssssss s s ssssssssssnssssss s 35,342 2,224,072
# TS -FriRancial GOMPsssmmmnstammamasannsaastan s sassa s mnsaa s nmaaannnnaan s 6,500 116,740
oS tFeols G s sararar s st i s ar s r s r s s s s r s r s s r s rs s rs s ns s rsarnnn s 487 3,039
* Rird RPoint ReineUEANGEy defArassssssssssssssssssssssssssnssssssssnanssssssnsnnnnnnnns 43,830 441,806
Jinnberkand .Ba.n@or.p,.lno, ............................................................. 17,788 491,660
D O8r {NG.a s s s aasun s maran e rrrsa s asda s rra s saa s s aaaanaaaa s 68,482 467,732
.'I'.ompkin.sﬁina.n@ial.(;orp_ ............................................................. 26,932 2,207,616
FOWRE Baftissssssssssssssssssssnsnssssssnsssnssssssanansanssnsansnsnnanunnnnannnunnnnn 106,632 3,000,624
GO BANGSHOM@S ssssssssssnsnnsnssssssnsssnsnsssssssnsanssnsansnsnnannnnnnannnnnnnnn 44 408 1,676,402
#* TriState Capitak HOliNgS  INGs s sssssss s s s s s nes 66,724 1,401,204
* .'I:r.iu(n.ph. Ban@@rp.,.ln@, ................................................................ 26,121 815,236
TFRISIGE-BaRk GOrp.sNYesasssm s ssassss s ssassas s sassa s ssssa s mmassn s nanannnnnnas 208,268 1,686,971
Jrustmarks Gg.r.p._ ....................................................................... 156,234 5,552,556
LMB Financiak Gorp.sssasssassrasstasusanssasssnsssasssasssanssanssasssanssannsannnns 83,669 5,711,246
Unapqeia 410l 0ingS-GoF P == sssssssaassssssaassas s sassan s snassannsnaasannnnasnnnnnnnns 78,738 1,374,765
* Unico American .G.or.p, ................................................................ 4,300 25,886
Unitec BanGshake6s -Hi€r ssssssssssssssssssssssssnssssssssnssssssssnnnssnsnsnnnnnnnnnns 110 2,408
# Uniteck Bankshak@ss-Hi€ssassassarnasnarnannasnasnassassasnssnsssasnssnnsnnsnnsnnnnnnss 162,418 6,105,293
United Gormmunity Banke, M€ ssssssssmsssssssssssssnnnsssssssssssssssssssaannnnnnes 160,340 4,601,758
United GommuiRity f iRanciak Gorpasssssssassssssassssaassssannsssannssssnnnsnnnnes 119,905 1,220,633
United Rinancial-BancoFP; G r = ssssssssastsmmssassansssassnnnsnaassnnnsnasannnnnnns 143,947 2,064,200
United: Fire GroupydNG e ssssssssssssssss s s s nsmssssssssssssssnaaaan s nnsns 39,695 2,074,858
United Insurance-Holdings Gor.p, ..................................................... 67,740 767,494
United Secu;i.ty.Banoshar.es .......................................................... 7,256 77,784
Un.ity.a.noor.p,..lm_ .................................................................... 9,777 202,482
Universatl nsurances H@Jdinge,.lno._ ................................................... 101,962 2,529,677
Univest hinanGialk Gofpu s =sssssssssssssssssassssssssssssssssssassssnssssnssnnsnsnnnnas 58,252 1,599,600
# Mal.ley.Nat.ignal. BanEOMD sarsrssrsrasasrs s ars s s s rra s rraar s rana s 519,073 5,792,855
B = B T [ T 3,230 84,303
Mg{i.tex.lﬂoldings,.ln@, ................................................................. 73,713 1,886,316
* Miﬁtopy.@apit.aLH@ldings,.mo,,.Q.IaesA ............................................... 9,260 165,476
# Mirtuh FiNaRGialy NG 2 GlasSS e s s s snsssssssssssssssssssnssssssssssssnssssnnsnnnnnnnnnnns 4,300 93,224
# Mirtee Investment Rartnone Haou s ssssssssssssssssssssssssnssssssssnnnssnsssnsnnnnnnnns 22,448 2,405,528
# WaddeH:& Read:Finanocials ING..«ClasS Assssrasrararsassssnassasnssnssnnsnnsnnnnnnss 155,869 2,727,707
BT A B T T T LTI T TP Pr N 62,422 3,641,699
AASHNGtER FRdORak-HAE s xmsramrransrsmssassssamsramssansransransaamnsannnannnas 193,136 7,064,915
Washingtem TrUSt BaNCorD, HaG - sxassssasssassmssansranssanssansnanssanssannnannnas 37,710 1,894,173
Watekstong iRaiciak: At sssssssssssssssssssssssssssssssnssssssnsnnnnsnsnsnnnnnnnnnns 83,761 1,415,561
Webetor RiNaNGIalGOFPssssssssssssmsss s s s s s s s ssmsnsssssssssssaaaa s nnnns 35,000 1,785,000
AAESB NGO M ICrssssassassassassassasssssasssssssnsssassssnssassnssnnsnnsnnsnnsnnnnnnnn 91,971 3,364,299
West-BaRcOMOration, Mac s ssrrrsaasssssssssrssssa s nsrsrassa s raan s 41,449 877,890
# Wiestamorica .Ba.neorp@ra.tk;n ........................................................ 37,378 2,395,930
* W@ste(nAl.li.anoe.Banooﬁp ............................................................ 15,340 758,410
Wiesterie Nau.qugJand.Banoo;p, d}Grsssssnsssnnnnsnnnnnnanannnnnnnnnnnnnnnnnnnnnnnnn 49,422 461,601
lNestw@od.Hold.ings.Gp@up,.Jm_ ...................................................... 22,863 715,612
TAX-MANAGED U.S. SMALL CAP PORTFOLIO
CONTINUED
Shares Valuet

FINANCIALS — (Continued)
# Wihite Vioentains inseranee Gfoup., dat@rannnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 1,975 $ 2,125,100
Whintrust FiNANGIE-GoFPr s s rrssssssss s s r s s r s 62,888 4,499,008



# Mlisdenmkree: Havostmete,HaC s sassssssssassssssssssssasnsssnnsnsnnnnnnsnnnnnnnnnns 151,199 937,434

* \Wiekld .Aoc.epta.n@;e. Go.rp._ .............................................................. 25,209 3,194,737
WSHS RiNaNGIEl-GoFPrssssrsssssssssss s s nn s s s s s s s r s 91,102 3,859,992
ALY S riRanCial SO smmsmnssamsmmasannsaassan s masaa s mmaaa s mnaaannmaaan s 700 12,047
RO TALFINANGIALLS sssssnsssennasssssnssnsnsasssssnsssssnasssnsnsnsssnssnsnsnsnnsnnnunnnnnnnn 655,079,235
HEALTH CARE — (8.7%)
#* Aboena -FNeFAPEEiGS; NG s sssssssssssss s s snnsmnssssssssasaaanaannnnnnnnnns 13,944 36,115
#* Acadia FHealthecare Co.qaiGrarararrariariirasaras s s s s s s s s s s s s s s s nnnnas 119,368 3,812,614
* ACCOIOORN PRSI G MG rsssssassssssssssssssssssssssssssnsnnassnnnnnnnnnnnnnnnnnnnnnnnn 3,840 167,654
#* ACOURAY; JG == mnmnnnsssssssssssaassssa s s aaarrrr R 165,928 686,942
H#* Acon :I'.he.ra.pwt.ice.’.l.nc._ ............................................................... 2,202 6,584
* Achillion Rhammacouticals - IR0 ssssssssssssssssssssssssssssssssssnsnssssssnsnnnnnnnns 318,885 1,406,283
#* Aclaris FhorAPOEtiGS s ING.assss s saasss s ssassa s massa s mnasa s mmaaannnaaan s 56,760 72,653
#* ACOrda: Therap@UtiEss HiCs = sss s asasss s rasis s ssssa s s sss s s s san s nannnmaas 58,559 405,814
#* Adamas Rhannacouticals, lac s s sseararaissarasassasnsssasnssnssnssnasnnnnnnns 15,245 95,434
* Adduss Home@ape.c.opp. .............................................................. 43,369 3,495,108
* G T 5,990 3,360
#* Advektiae Biote@hn@k;giee.,. HRCasssssnssnnnnnnnnnnnnnnnnnnnnnsnnnnnnnnnnnnnnnnnnnnnnnnn 81,005 1,086,277
* Aegloa-BioFnerapoutics  ANG.sssaasssssssssssssass s s s s s s r s 37,624 337,111
H#* Agjgs. Rhamnacoutioaks A s sssssssssssssssssssssssssssssssnssnsssnsnsnnnnnnsnnnnnnns 1,397 67,210
H#* ARTHNIIRNG - F ORAPOLIiGS i 1Gr s s srm s ass s ss s smsn s sss s s s sa s s s a s a s a s n s nnn s 666 12,821
#* Akebia -TherapaLriGS; NG s ssssssssssssss s s s s ssmsnsssssssssssaaanaannnnnnnnnns 57,609 241,382
#* AKOM - JAG. s ssassasnasnassassassasssasssssssssssssssssssssssssssssssnssnnnnnsnnsnnnnnnnn 164,590 612,275
* e YT o o T2 W TS 13,168 340,920
#* Alder-BiophaNacoutioals, Gt s ssss s s s s s s s s s s s s s s s s s s s s s s s s 14,491 146,649
#* Al.dey.ra .'I:hepapeutk}s,.mo, ............................................................ 12,323 67,530
* ANEFIREE PRl Cansnrarssnsnsnnsnnsnssssssnnssnsnsssssssnsanssnssnsnsnnannnnnnunnnnnnnnn 11,233 260,156
* Alena-Pharmaceuical shiEr s sssssssssssssssssssssssssnssssssssnsnssssssnsnnnnnnnns 5,776 23,624
* Alsoripts- Healthoare - SOMHONS s NG === ssssssr s sassa s sssss s sssss s masannnnaas 306,659 3,158,588
#* AHIRIRALN@: NG s assassassassassasnassassasssssasssssssssssssasssssnssnnsnnsnnsnnnnnnnsn 5,313 12,751
#* AMAG Rharmacouticals s ING.sssssassasarsaseasnassassassssnsssssnssnssnnsnnsnnnnnnns 26,767 221,095
* AFREGIGYSy dNGr == sssnnnanssan s smasan s aasta s masaa s masaaa s masaaanaaan s 68,500 9,445,465
#* ARiGES J-RerapeUtics, MG s s s s s ssassr s s s asir s rrra s rrr s r s 59,459 737,292
* AMN Hoalthcareo SernicoS  INGas s sssrssssssssssssssssssssssssssssnnsssssnnnnnnnnnnnn 86,819 4,634,398
H#* Ampoal RhamacoeiiGals s INGassssssssssssssssssssssssssnssssssssnnnssssssnsnnnnnnnns 1,900 6,954
* Amphaeta.r. RRarmaceutcale e ssssssssssssssssssssssssssnsssnssssssnssnnnnnnnnnns 88,418 1,781,623
#* ARSPLYSBIG; ING. s sssssssrsssaaasa s r 7,930 425,920
* ARGIODYRSHEE, A s s s s s s s s s s nanssssas s s s s s s rr s 65,485 1,334,584
#* ANk RRaMaEoutoals, Hactssssssmsassssssssasnsssnssss s asnsssn s nsnsasn s snnnnnnnnnns 41,251 3,489,422
#* ARikes TRerapOUtES, HAC == ssss s s sasss s s s s sra s s rr s s s r s 50,046 2,757,034
* Apoll@.E.ndoswgepy, MG sssssunnssssnnnnnasssnnnnssnsnnnnassnnnnnnnsnnnnnnnnnnnnnnnnnsn 3,322 9,069
* Apolie-Medicak Holdings s NG ssssssssss s sssssssssssssssssssssssssssaaa s nnnss 364 5,569
* Ap.pljed. Gonetic-Fech nolog ies.G@rp._ ................................................. 44 373 171,280
#* FN L ) e L PP P P PP PP T TTTTTTTTTT TP 2,443 9,088
F S o T A P PP PP PP PP PP TTTTTTTTTTTTI 26,699 193,301
* Aquin.@x. RRarmaceutcale, e sssssssssssnsnsssssssssssssssnssssssnsnsnnsnnnsnnnnnnns 8,321 22,217
* T = S T e 8,700 56,985
* ARGA.bj@pha{ma,. G sssssssssnssassssasnnusssssssnssssssnnnnnnnnnnnnnnnnnnnnnnnnnnnn 3,100 21,235
#* ALCUS BiSGIENEES,  HAG s sassassarnasnassassassassassasssssssssssssnssnnsnnsnnsnnnnnnnsn 2,200 17,402
* e o T T T T LT 136,122 328,054
* Akena PharmaceutiGalSy diG s s sssssssssssssssssasssssssnnsssssssnsnnnsnnnnnnnnnnnnnnn 16,742 1,049,389
* Assembly.Bioe@ienoes, J MG rsssnnnnssssnnnnnnnannannnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 30,584 382,300
* ASEORHO- THeraPeUHEE, -HIEr s ssssm s s s s sssa s s s s s s s s aaaaaaannnnnns 106,157 364,119

#* Atara:-BiotherapeutiGs; NG s sssssrsss s s s s s s s s s s s 23,307 332,591



* AtES6a SONOHECE, s HICy s s s s s s nnss s s s s s s ss s s s s s s s s s n s n s n s n s n s nEnananrnaEnannnn 2,349 4,886
* AHGEFE RO s ssssssasssssssssssnssssssssssssnssssssassnsasssssansnsnnansnnnnannnunnnnn 3,500 112,280
TAX-MANAGED U.S. SMALL CAP PORTFOLIO
CONTINUED
Shares Valuet

HEALTH CARE — (Continued)
# Y o Y 3T P L LT LT T T PP PP PP T PP PP 3,399 $2,615,530
#* 2 1] £ 1 = ] L L LTI TT T TP 1,042 3,657
* Audenios .Th.er.apel,ni(;s|I JFMGassssssssssssnnnnaaaaasannnnnnnnnnnnnn R n R 22,843 889,050
* Avedi06 MOdiGal s {NG.asssssssssssssssssssssssssnsnssssssssnssssssnsnnnnnnssnsnnnnnnnnnns 98,489 4,010,472
#* AVFODIO s HAG s s assassasnasnannassasnassassasssssssnssssssssnssnssnssnssnnnnnnnnnnnnnnnnsn 5,860 124,349
#* AXOGBR G assassarnasnassassassassassasssssasnasssssssnssanssnsnssnnnnnsnnnnnnnnnnn 4,193 75,390
#* Bio-Path Holdings; G ssssssssssssssssm s 2,000 27,320
* BiGSGH D= HAEs s === sassumm s smssnn s smasas s masta s maaaa s aaaa s aaaaanaaaa s 74,800 211,684
* BioSpecifics FechROIOGi8S-GaFPr==sss s saastas s sassa s ssnasannsnaassnnnnasnnnnnnnns 20,577 1,195,524
* BioTelemati i€ = sssesaasssmssaasss s saassa s sassa s nnssas s nmasannnmnann s 102,457 4,810,356
* Breokdale Senion LY T T T LT T PP T PP PP PPN 428,304 3,336,488
* Galithera: BioSEIeNGESs s iEr s sssssssssssssssssssssssssssssnssssssssnnnsnssssnnnnnnnnnns 69,581 295,023
#* Lo O R P PP PP PP PP TTTTTTTT TIPS 819 7,609
#* G MIEEXe GOfm = sssnmsmsan s msaasssasuanssnasaanssnnsaannsnnasannnnnannnnnnnnns 72,842 3,190,480
# Gantel ModiGal LSOMIs == asssmrsaasss s ssassan s nassa s mnssan s naasan s naannnnnnnns 83,217 7,679,265
#* Ga.pital.&ni@r.lgwmg.(}@rp._ ........................................................... 69,564 371,472
* GaprOOk -FROrAPOUEGS s ING.assssssasssssssassan s snassan s snaasannsnaasannnnasannnnnnns 3,300 14,520
* .Ga.r.d.iovasﬁulas.Systems, Y 1,244 57,013
#* GASIPharmaceuticalSy siGras s sssssssssssssssssssssssssssssssssnnssssnnsnnsnnnnnnnns 3,000 9,360
* Gastlight-Health; InG.y-Class B s saarrrrrrasirn s rsssn s sssss s s s sssn s mnrnn s 103,584 166,770
H#* Gatabasis Rhamnacouticale, MR ssssssssssssssssssssssssnssssssssnnnssssssnsnnnnnnnns 13,309 94,228
* Ga.talyet. BiOSEIRNGESy MG ssssssasssssssssnsnssssssssnnsssssnssnnssnsnnnnnnnnnnnnnnnns 42,381 347,100
H#* Ga.talys.t. RRarmaceutcale, i€ ssrssssssssssnsssssssssssssssnssssssnsnsnnsnnnsnnnnnnns 39,874 198,971
H#* Gelldex Fhorapoutios NG s ssssssssssssssasssasa s ss s sasa s ssansasn s sa s sa s nannnnas 10,678 23,278
#* Gellilak BiomodiGinN@«GhGuD s HaCu==ssssssaastsmssssssanssassasnsnasssnnnnnssnnnnnnnns 367 5,061
#* Ghampions DRcologyr dNGssrrrrsaasssssssssrssssssssssssssssssnnnnnnssssssssnnnnnnnns 16,185 104,717
#* Ghembi@.[)iagnostios, JNGssssssssssssnasannsasassannnsnssnssnnnnnnnnnnnnnnnnnnnnnnnnsn 1,700 10,285

GhOMEd (SOMp s =mmnsssmsnassasssaasassssaassanssaasaanssnssannsnnasannnnnasnnnnnnnss 2,679 1,086,040
#* GhomeoGCentiyX; {NG.assrrrrsssssssssss s s s s s s s s s s aanaaaa s nnns 75,691 604,014
#* GChiaGmM@s dNGressarsarsassassassassasssassasssssssssssssssssssesssssnnsnnsnnsnnsnnnnnnnsn 1,266 6,950
* ChiRRONIXs NG ressassasnassassassassassassassasssssssssssssnssnnsnnsnnsnnnnnsnnsnnnnnnnsn 134,403 483,851
H#* vais.@noology, e 7,879 83,123
#* Gollegitin RRarmaceutioalk i - s ssssasssssasssssanssssaasssssa s sssasssannnnnannes 42,363 464,722
#* Gommunity Hoalth SyetomiS; NG s s s s s s s s s s s s s s s s s s rs s s 169,421 347,313
# Gompeier-Programs &-Systemey HiEr s sssssssssssssrssssssssss s s nnns 16,356 422,148
* Goncert-PharmaceutiCalSy NGrrsrassssssssasssssssssssssssssssssssnsnssnsssnnnsnnnnas 75,646 760,999
#* GONfOFMIG, HAC s sssssssssssssssnssssssnssssssssssnsssssssansanassnsnnnnnnnnsnnnnnnnnnns 5,700 15,732

GONMED: GOfprssssssssssssssssssssssssssssssssssssssssnnnssssssssnssssssssnnnnnnnnnns 47,238 4,126,239
#* Goroept-TherapeUtiGS; JNG s s sssasssrssassas s ssssa s nnssas s naassn s naannnnnnnns 131,043 1,475,544
* GOVl SOMIsrnmmmmasanmmnasan s massas s mastan s masaa s mnaaannmmaaaannmnann s 44,234 3,768,737
#* Gonis:-Pharmaceuticalty shiEs sassaseararnarmasnassassassssesssasnssnnsnnsnnsnnnnnnss 37,603 147,028
#* COMRLRISy sl I ransarsarnannannasnasnaseassassassasnassassasnasnsssnsnssnnnnnsnnsnnnnnnnsn 14,612 345,866
* Gro6s .Goun.t;y.HeaJthoape, d MG asssssssssssaasasssnnnnnnnnsssnnnnnnRRRRRR R R R R 87,198 827,509
* [T £ T T T A T LT 114,699 3,305,625
* Gumberiand RPharmMaceutiGalS; dNGassssarsarmaseassassassssssssasnssnssnssnnsnnnnnnsns 43,217 252,819
* GHOra s NG s assassasnassassassasnsssassasssssssssssasssssssassnssnssnnnnnsnnsnnnnnnnsn 50,628 1,294,052
H#* Gymbay .Thepapeutkjs,. dFMGasssssssssssssnnnnnsnannnnnnnnnnnnnnnnnnnnnnnnnRRRRRRRRREE 87,066 538,068



#* [y G Yoy 3 T o T TTTTITTIT LI LTI 24,940 304,019

#* Gy.tornX.The;a.peutj@s.’ Y 29,074 299,753
H#* Deoip.he.ra RharMacouticalS s ING.ssssssssssssssssssssnssssnsnssssssssnsnsansnnsnnnnnnss 8,744 193,242
#* Denali- Therapeutics,-Hae s sssssmmmmmmss s sss s s s s s s s s s ssss s s s s s ssssa s nnsns 2,113 45113
#* F S 022 T ¥ 91,904 809,674
* Dicerna PharmaceutiGalSs dNGsssssssrsssssssssssssssssssnssssssssnnnssssssnsnnnnnnnns 2,838 38,682

DigHOE=GOFPr==mmmunuusssssssssaasaanans s asaaaaaa s 4,050 21,668
#* Eagle RhamacoutiGals s ING.s s s sssasssssaassan s ssssa s sssssnn s naassn s nasnnnnnnnns 14,350 787,241
#* Giger-BioRhakmMacotiGals s ING.asssssssssssrssssannmssssssssnnnnnnsssssssnnnnnnnnns 3,008 33,299
#* Blanoe Anirnal Headths [NGsssssssssssrssssssssnssssssssssnssssssssnsnssssssnsnnnnnnnns 15,654 515,956
* GIoCtkORAEA s {RG. s s s ssssssn s ssnsasa s sn s aan s sn s sn s aannan s nnnnnnnnnnnnn e 9,750 51,968
* BMergent-BioSoletiOnNS, HACu s ssssass s s s s s s ssas s s a s s s s s 71,414 3,152,214
TAX-MANAGED U.S. SMALL CAP PORTFOLIO
CONTINUED

Shares Valuet

HEALTH CARE — (Continued)

* Enanrta:-Pharmaceuticalty hiEr s aseasmarararmasnasnassassssnassasnssnnsnnsnnsnnnnnnss 52,726 $3,955,505
#* BRAe-HiteFRatioNak Rl Cr s ssssnssssnsnsssssnsassnssnanssnsnannnnnnnnansnnnnnnnnnnnnns 147,501 467,578
* BROGIGGIX; HHGrmmmm s s s s s s s s s s s s s 14,143 97,587
H#* BRochian BieSOieNEOS I s sssssssssssssssssssssssssssssnssssssssnnnnsnsssnnnnnnnnnns 2,300 11,247

BRSIGN GrOUP, HIE: :(FRO ) s rsssnnnsssssnsnnnnssssssnnnnnsssssssssasssaaaasaannnnnnnns 77,518 4,671,235
* BNz -Biocherm i@ ssearariariaianararareaseassasssssssnsssasnssnnsnnsnnsnnnnnnss 111,211 434,835
#* LT T LT T P P PP PP PP TTTTTTTTTTT TP 44,028 583,811
#* Evolo BioscienGes, MG ssassassareasnassassassassassasssssssssssssnssnnsnnsnnsnnnnnnns 300 1,833
#* Bvolont Heakh b6, Glase As s ssrrssssusassssssnsssnsnsssssnnssusnnnsannnnnsnnnnns 131,232 895,002
#* L= 2 LT T T LT 3,267 10,422
#* RDFOGEN s G s s assarsassarar s s ass s s s s s s s s ssansrsarsarsnnnnnnnnnnnnnn 4,260 201,328
* .F-N@.Pﬂme.]'hefa.peutjes.,.k)@, ........................................................ 77,306 395,034
H#* Floxion: Therapeutice, M€  ssrssrmssssssssasssasasssn s ssa s sa s sssn s sa s snnnnnnnnnas 3,800 38,152
#* T T T Y O T T PP PP PP PP PP TTTTTTTT TIPS 11,760 138,180
* FOMNAR COFPr===nnsssnnnnsssmsmassssssaassanssssssansssassannsnaassnnnnnasnnnnnnnns 10,130 248,590
#* G- FRorapoutios - INGusssssssssssmssss s mmnnanr s 19,256 477,741
* Gonromic-Healthy lNGseasarsariariasariarsarasarassss s s s s s s s s s s s s rnnnn s 29,324 2,139,772
#* (10bak Blood Rerapoutics  IAG. == ssssssssasism s ssssa s s sssa s na s s a s annn s 24,086 1,319,913
* Glebus-Medicak ke Clase Arsrrarmararnarnasnassasssssssssssasnssnssnssnnsnnnnnnss 49,092 2,237,613
#* GlycOMinmotes, Mg s ssssssssssssssssssss s s s s aanaa s nns 67,947 627,151
* HaemoNetiGS EEOMIs s srmmmasrsr s smasss s ssassa s masta s mmasa s mmaaaamaaa s 9,947 1,214,330
#* Hangor-MiEr s nssssrrrrrsrrsa s 10,231 176,485
# Harrouws Healthy lGressssssssrsnsssssssssssssssssssssssssnssssssssssnssssssnsnnnnnnnsns 4,000 31,000
* Harvakd-BioSGIBRGar {NG.ssssssssssasssssnssasnssssssssssasnsssnnsnsnnnnnnnsnnnnnnnnnns 103,195 255,924
#* Heakhd ity G r s sse s s sssse s rrsrs s rssrr s rs s rr e rr 23,878 1,957,518
* O N 81,548 2,302,916
#* Heron .Thera.peu.ﬁ.@s., Y 1,231 21,469
#* HEeSKa- GoOrp.-=smmrssssssssssssnsasss s 12,551 1,005,837
* HMS HlOldiNGS-GoFpssssssssssssnssasnss s nn s 80,062 2,794,164
* Horizon -TherapeetiGS ek sG s s s s ssasss s sasian s ssssa s srssas s s s s ssn s mannn s 209,169 5,206,216
#* 1€aAs NG assassareararnasnarsarsars s s r s s s s rsarsarssrsnssEsEsssssRsEssRmnnnnnnn 2,400 15,288
* {1Gk MOdiGal s {NG.assassassassassasnasnassasssssnsnssssssssnnsnnssnsnnsnnsnnsnnsnnnnnnnsn 20,567 5,233,067
#* ldora -PharmRacettiGalSy dNGs s srsrasssssssssssssssssssssasnsssnnsnsnnnnnnnsnnnnnnnnnns 16,952 45,770
* mquye,tem 4OlHNGSy G = s s a s vnn s marrn i s s s 3,700 16,428
#* F 2 T Y 17 T o5 138,347 1,643,562
#* L e L Ty T P PP P PP PP PP T TTTTTTT TIPS 23,520 1,446,480

H#* Inovalen Hold.ings,.lm_.,.(}la.ss.A ..................................................... 7,741 116,115



#* {NOVIG -PhaAFMaGeHiIGaISs dNG s assassarsarsassasnassasssnnsssssasnssnnsnnsnnsnnnnnnns 71,893 198,425
#* T Y T S 21,563 473,308
* Inepie Madical-Systeme,-HiC: s s s narsss s sssss s s sr s s 17,771 1,201,853
* Jn.tege;.H@ldings. G@.rp_ ................................................................ 61,421 5,376,180
H#* JMQgpa.hifeSGienoes.hiokji{)g& G@rp._ ................................................. 85,708 5,433,030
#* Intelliar TRerapeutios, HaCis s rrrraaasasssssssrssasn s nsrssaann s nanrraannnnnnnns 61,058 1,105,150
#* {ntra-Gellilan JRerapiee, -HIEs s s s saassssssaasta s s sassa s massa s naasannnnannnnnnnnns 80,207 669,728
#* Jn.tri(;on.@opp. ......................................................................... 32,669 587,389
# LY 1o T T e T T TP 56,764 303,687
#* LY oY & T P P PP PP PP T TTTTTTTTTT TP 4,963 133,455
#* {0ANGE -BiothoFAPOEtiGS s ING.a s s s s s s s s sssas s s s s s s s s s naa s a s annnnnns 52,535 1,291,836
#* IRHIE X GO s mmmmmnuunmmmnssnnssmasansssaassanssaassansssaannnnnasannnnnannnnnnnnns 4,751 16,343
#* JOMIE GOrp.s (Theyemmmsssssssssnsssssssss s s s s s aaaaaaa s nnns 4,842 89,480
* JouNGe Therapeutics, - HaC s ssssssmmmsss s s s s s s s s s s s s nnns 40,118 192,165
#* Kadmon Holdings, INGassssssssssssssssss s snnsssss s s s s s s s s s s aaaaaa s nnnns 11,851 31,050
#* Kala-Pharmaceuticaley MG s ssssmsasssssnssasnssssssssssasnsssnssnsnnnnnnnsnnnnnnnnnns 41,225 242 403
#* KalVista RRarmaceuticals, At s sssssssssssssssssssssasssssssssssnnsssssnssnnnnnnnnnns 7,477 124,043
#* Karyopharm -FherapaeiiGS s NG ssssss s ssssssssssssssnnnsssssssssssnnnnnnnnnnnnnss 84,335 742,991
Kewaunoee-Sciontific .(;or.p_. ........................................................... 2,424 44,238
* Kindved Bio6GioRCOS  ING.asssssssssssssssssssssssssssssssnssssssssnnnssssssnsnnnnnnnns 91,208 622,039
* Kook SOIONEOS s NG ssssssssssssssssssssssssnsnssssssssnssssssssnnnnsnsnsnnnnnnnnnns 1,900 23,389
#* Krystal Bioteoh; dNG.assssssssssssssssssss s s s s s s s s s s s s nnns 2,037 97,796
TAX-MANAGED U.S. SMALL CAP PORTFOLIO
CONTINUED
Shares Valuet
HEALTH CARE — (Continued)
H#* Kelrer Gm@l@gy,. JAECrsssssnnssanansnnsnnssnnannsnnnnsnnnnnssnnnsnnnnnnnnnnnnnnnnnnnnnnns 22,493 $ 430,066
H#* Lannett GousslNGrrrssssssssssssnsssssssssssssssnsssssssssanssssssnsnnnnnnnnsnnnnnnnnnns 4,756 33,625
* L.amheueHonings,Jm_ ............................................................... 78,028 1,764,993
# LeMaitie -Vaselads dNGsrsarsarsarmasnassassasnsnassassasnasnsssnsnssnnsnnsnnsnnnnnnnsn 69,838 2,310,939
* O T T e R T N 68,923 8,724,273
#* Ligand RPharmaceeiGals ING.assssssss s sssss s s s s s s s ssmnnsss s s s s s s nan s annnnnns 21,940 2,007,729
#* LeiviaNGVE FdesCansnnannnansnnsnnsnnsnsnsnnnsnsnnnasansnnannsnsnnsnsnnannnnnnnnnnnnnnnn 34,061 2,624,400
Lol FRHAEX {SOMD 2 = m s snnssnsnn s smasaasssnsuanssasaan s aaann s aaannnnnnannnnnnnns 71,209 1,547,372
* MEGCFOGONIGSs {NGsssssssssssssasssssssssssssssssassssssssnsasassnsnnnnnnnnsnnnnnnnnnns 71,234 1,025,057
H#* Madrigal PharmaceeiGalS; dNGsssssassareassasnsssassassssnsssnsnnsnssnnsnnsnnsnnnnnns 5,737 500,783
* Magellan Healthy i@ sssssssssssssssssss s s s s e 45,979 3,234,163
#* MGHINEKIOGE Rl Crrsesunssnssansansasssssansasssssssssssssssnssnssnssnssnssnsnnsnnnnns 159,224 1,084,315
#* Makinus:-Pharmaceuticadsy kG s s aseararsiasariaissssar s s sss s s ssnasnnnnnnns 17,998 19,798
#* Marker-TherapeutiGsy NG ssssssasssrsssastas s sassa s ssnssan s naassn s nasnnnnnnnns 7,600 35,036
* Modidata SOlutione - laCssassarsarnasnasnasnasnasnasnassssnsnssnsnssnnsnnsnnsnnnnnnnsn 11,851 1,082,826
* MEDNAX s dNG.assassasnassassassasnassassasssssssnsssssssssssssssssnssnnsnnsnnsnnnnnnnsn 36,795 904,053
#* Medpaee Ho{d.ings’..lne, ............................................................... 32,063 2,525,282
#* ME L RRGERI@s d MG s assassansassasnasnassassasssssssssssssnssnssnssnssnnsnnsnnsnnnnnnnsn 24,871 42,281
* Molinta- Therapeutice, - HaC s sssssasasssmsssassan s ssassa s smnasas s naasannnnasnnnnnnnns 12,463 49,478
* Menl@.Therapeu.ti.@s., Y 1,754 6,648
Moridian Bie6Gioneo, HaC s sssssssssssssssssssssssssssssssnssssssssnnnnsnssssnsnnnnnnnns 82,227 982,613
* Meorit Medical-Systerme, -hiCr s rrasasssmmmmsnsss s s s s s s s nns 73,976 2,919,093
#* Momimack PHarmacettiGalSy JNG s rsssrrrrarsrsssssssssasnssssssssnsnsnnnsnnnnnnnnnns 22,439 137,775
* Morsana-TherapeliGSy JNG s s aassssmsaassanssassan s ssassasnsnaassnnnnnssnnnnnnnns 3,964 13,874
# Moesa: LaboratekoS s INGs sssrssssssssssssssss s s s ssss s s s s snaa s s s nn s s s nannnnnnnnnnnn 11,119 2,798,430
* Micron SoletiENS s NG sssssssssssssssssssssssssssssssssssnssssssssnnnnassssnsnnnnnnnns 5,700 13,794
Milendo .ﬁher.apeutioe). T 650 6,377



#* MineRa:-NeHOSCIENGEEy -HICr = xsssassssssssassssssssssssasnsssnssnsnnnsnnnnnnnnnnnnnns 57,297 380,452
#* Mq'sagen.]'hera.peutjee.’.km, ........................................................... 27,200 54,400
#* Mikath Therapeutics, HE s rrrssmmmmmsss s s n s s s s s a s s nns 4,051 428,596
#* LY o 1,809 42,928
#* Mologelar-Termplatesy NG s sssrsssasssrsssassas s sassa s smasas s maassn s naannnnnnnns 19,318 126,919
* Momenta RharmacoutiGals s {NG.sssssasarasasnassassasssnsssasnssnnsnnsnnsnnnnnnss 59,407 671,299
#* MAGKAFEi@: MACs s e msransnannsansranssansusanssanmsanssanssasssanssanssanssannsannnannnns 3,750 204,113
* Makriad SOREHESy -HIEr sransransrantanstsanssantsanssanssasasannsanssanssannsannsannnas 112,170 3,268,634
#* NabEiva FNorapoLtiGS Pk tGrmrrmrrerransamsamsanssnsansanssmssnssnrsnsanssnssnnsnnnns 42,060 99,893
Netionak HealthGare Comp rrrrmmmrmmmmmmnnnnns s snnnssss s s s ss s s s s aaaa s nnnns 24,420 2,139,192
Netionak Recearoh oM s rrrrrrrrrsssss s s s s s s s s s s s s s s s a s s s a s nnns 42,285 2,850,855
* Netus IVhedicaly dNGsssassssssssssmsassssssssasnssssssssssasnsssnssssnsnsnnnsnnnnnnnnnns 81,179 2,522,232
* Neogen.@.@;p, ......................................................................... 51,156 3,652,538
#* NeGGENGRAIGSs NG rarsarsarsarsassassassssssssssssssssssssssssssssnssnnsnnsnnsnnnnnnnsn 64,478 1,571,329
#* NEOUEGHGPO s I == s s s s m s mssam s smasss s massan s masaa s masaan s naasannnnnaannnnnnnns 6,001 31,745
* Nextcon-FHealthcare s ING.assararsararsararasnassassassssesssasnssnssnssnnsnnnnnnns 122,295 2,000,746
#* NUVaGIVE s JAG.s s s snssasnsssnssssnsssnsssnssasnsssassssssasnsssnnnnsnnnnnnnnnnnnnnnnnnn 67,327 4,483,978
* Nu.veotra.(;@rp. ........................................................................ 24127 51,149
* QDSIENR- DA s sssssssannssssssssnssssssssssnssssssssssnssssnnnsnsssnnnnnnsnnnnnnnnnunnnnn 10,377 93,289
#* Qoulak FRerapeutix,HC:sssssssssssssss s s s s s s s s s s s s s 9,395 43,687
* LT3 ) T 93,919 7,063,648
* OnNGOSes ModiGal s ANG.ssssssssssssassssssssasnsssassssssasnsnsnnnnsnnnnnnnsnnnnnnnnnns 4,100 9,143
#* OncterRal-TherapeUiES; G r = s saasss s srasia s ssssa s s ssss s s ssan s maannnnnnnas 2,045 9,284
#* QORKO- Healthy i€y s sasssasnmsssnasnsssnssasnssssssssssasnssssssssnnnsnnnsnnnnnnnnnns 160,995 339,699
* OraS w6 FechROl0GiOSs NG s sssssssssssss s s s s s msassssssssassaaanaaannnnnnnnns 215,440 1,798,924
* OrtROfiX-MEHCAl HIEr === s ssssssunnnnnnssssssssnnnnnnssssssssnnnnnnnnsssssnnnnnnnnnsns 44,025 2,353,136
#* QiR IAHHEE GO == ssssssaars s sssssas s s sa s s s s s aaaaaaannnnnns 2,208 77,964
* QONERAY; G mrss s s s s s s s s aa s 58,100 165,004
# OWens & MiRom NGsssasearararasararsasnaseassassssssseassasnssnnsnnsnnsnnnnnnsns 76,573 207,513
#* Oxdford dmmuRotes lobal Mz sEarrsarsassassasssassassasssnssnssnssanssnssnnsnnnnnnnsn 5,489 70,808
* RaGiFa: BioSGIONEOS s ING s ssssssssasssssnssasnssssssssssasnsssnssssnsnsnnssnnnnnnnnnns 28,356 1,244,545
# RattersonCOS s NG ssasmarmaratnasnasnasnassasnassassssnssnssnnsnssnnnnnsnnsnnnnnnnsn 114,050 2,258,190
TAX-MANAGED U.S. SMALL CAP PORTFOLIO
CONTINUED
Shares Valuet
HEALTH CARE — (Continued)
#* DL -BiORNAEAIE s/ HGr s s mssmssnssassassansansansansansansansansanssnssnsansnnsnnsnnsnns 229,299 $ 660,381
# RDS BiotochIOIOQY FSOMdrxs=sramrransrsmssmssnnssanssanssanssansaanssanssannnannnns 1,525 9,913
#* N L 18,381 629,365
* 7 [ 43,549 256,068
Rhibro Animal Health .Gor.p,,.GIass.A ................................................ 28,984 902,272
* Rickie: RRarNacoutioals, Haou s s ssssssssssssssssssssssssssssssssssnnsssssnnnnnnnnnnnnns 23,833 131,082
#* L Y 1 T T T PP PP TP RPN 5,800 27,608
* Rreoip.ig.,.l.n@_. .......................................................................... 2,800 8,176
* REeMiers {NG.s ClatS /A sssarsarsareasnassassassasnassassssnssnssnssnssnnsnnsnnsnnnnnnnsn 9,700 375,875
#* Riestige: Gonsenek HeakhGare, M€= s s s s s s s ssssnnsssssssssssssssssssaannnnnnns 110,081 3,808,803
* o 3 = R T 4,614 65,611
#* Riegenics Rharnacouticale, s s s s s sssssssssssssssnssssssssssssssssssana s nnnnnns 55,382 297,955
* REtagenist-FherapautiGSs NG = ssssrsssastsmsssssan s ssassan s naassnnnnasannnnnnns 41,356 455,743
* Lo T o A s B T T TTTTTITIITLII I 64,858 607,071
* REQViORECO SONUCO Lo r {TRE) s assrn s aassan s massa s mnssa s mnasa s nanan s 41,699 2,324,302
Rsyohemedq'es. G@rp._ .................................................................. 4,247 38,265
#* RTG-Therapeutics, M s srrrrmmmmmmsssss s s s s s s nnns 31,950 1,539,031



#* Rulse BioScienGes, MG ssassassarmasnassassasssssssasssssssssssssnssnssnnsnnsnnnnnnnsn 2,000 26,120

* QUHAEE GOrp.s === ssmsnsssssssssssaaasaa s s s araanaaaaaaaannnnnnnnns 56,818 3,353,967
#* QuGeFER: Health-GeFprsssssrssssssssssss s s s s s s rar s nns 25,997 43,155
* Ra Rhanacoutioaks, Hac s sssssssssssssssssssssssssssssssnssssssssnsnssssssnsnnnnnnnns 20,609 701,530
* 5V | =Y N 104,073 1,532,995
* ReGRe PharaysHiErsssssssssssnssssssnsssssssssssssssssssnssssssssnnnssssssnsnnnnnnnns 1,704 16,358
#* REGENXBIO: NG ssaseasmarararmasnaseassassasnassassssssssssasnssnnsnnsnnsnnnnnnsns 18,648 828,158
#* Re.pl.igen.corp. ........................................................................ 70,302 6,635,806
#* LG (15 ¢ T T T T T T T 74,701 1,478,333
#* Reva me.Therapeu.ﬁ@s., Y 36,773 462,604
* Rexahi PharmaceutiGalSs NG sssssssssssssssssssssssssnssssssssnsnssssssnsnnnnnnnns 1,446 7,404
H#* Rh.ythm RhAFMMace U IGAISs dNGsssssssssssssssssssssssssssnssssssssnnnnsnsnsnnnnnnnnnns 4,069 78,328
#* Rigel PharmaceutiGalSy NG s ssssssssss s ssss s s s s sssssss s s s n s s s nnnns 220,917 503,691
#* RocketPharmaceutiCalss G arsasearararasmasassassssnsssasnasnssnssnasnnsnnnss 4,100 49,938
* RT-Surgical Hokdings, shiCrsssssnnsssnnnmssnsss s e 176,570 752,188

Salarids: RRarmaceuticale s HaCssssasearararasmasassassssnassassssnssnssnasnnnnnnss 900 6,723
#* Sangamoe-TherapetdiGSy NG s ssssssrr s s s s s s s s s s s s s sss s s s s s s s nns 70,036 841,132
* R O 9,047 22,979
* Sea&pine.h—l.@l.dmge. Go.rp_ ............................................................. 40,844 519,127
* Select-Medicak HOldiNGS COFPr==mmsssssrrrrssarr s ssssrssss s saaasaaannnnnaas 241,318 4,039,663
#* SIoA-TeGhNGIEGIEE, MAE s rrrssssssssss s s s s s r s naaaa s nnns 9,693 54,281

Sinulations-PlUS G sssassararasnasarsasassassass s s s s s s s s s s s rnarnnn s 42,954 1,667,474
#* Solid BieeGIONCOS s ING.sssarsasassssasssrssrssssssssssssssssssssssassanssnnsnannnnnns 4,211 24,129
* Spank ThoraPOUtiGS; {NG.ssassrasstaastsastsastsasssasssasssanssanssanssannsannsannnns 11,602 1,160,432
#* Spe(;t.rum.l?harmaoemi@als, i }Grassssssssnnnanaasannnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 94,746 718,175
#* Speno .The;apeu.tk;s,. df}GasssssssssnnnaanaanannnnnnnnnnnnnnnnEEEEEEEEEEEEEEEEEEEEERRnEE 4,900 50,911
* Spri.rqg. Bank-PharmaceetiGalS; dNGssssssssssssssssssssssssssssnsnssnsssnsnnnnsnsnnnns 1,200 5,688
* Supemus.Pharmaoewi.@aJs,.lm, ..................................................... 83,186 2,775,917
H#* Su{faoe@eo]ogy,..lm_ ................................................................ 2,500 5,525
#* Sl-.H'ge;y.l?.(:;r;tn.eq.'sT MG rusesanususausnsaasssEnssssaaEEsEEEEsEssEEsEEEEEsEEsEEEEEEEEEEas 47,207 360,189
* SUMOFIGS ;s dNGsssssarsassarsassarsassassasssssssssssssssssssssssssnssnnsnnsnnsnnnnnnnsn 41,143 1,715,663
#* Syndax RhammMacouticaks s ING. s sssssssssasian s sassa s sssssan s nsassn s nasannnnnas 81,650 783,840
#* 32715 X £ T 1 (3 T T T LTI TT T TP r N 36,008 1,839,649
#* 32 13T [T R L= LT ITT T T IP PPN 57,356 321,767
#* Sy;ge RharMacouticalS s NG ssssssssssssssssssssssssnssssssnsssnssnsnsnnnnnnsnnnnnnns 31,089 232,546
H#* Jabula Rasa-HealthGare M€ s ssssssssssssssssssssssssanssssssnsnnnnsssssnsnnnnnnnsns 453 27,302

Tare-Pharmaceuticad-dusties, kdeh-sssrsarmrarmsssmsasnssssnsnsnsasnnssnnnnnnnnnns 900 72,693
#* ] Yo s YR 2 Yo T £ TR s T 5,491 374,706
#* JTenoet Hea.lthoape.(}@rp._ ............................................................... 179,639 4,234,091
#* Tetraphase RRaNACOUtIGAS s ING. == s s sssssrssss s ssssssssnnnnnnsssssssnnnnnnnnns 71,885 24,714
#* By T P [ Y L LI LTI LI T T PP T T TP P PP PP TP 88,869 1,550,764
* el T [ 1T L= T T T T TP TP 7,103 37,788
TAX-MANAGED U.S. SMALL CAP PORTFOLIO
CONTINUED

Shares Valuet

HEALTH CARE — (Continued)
* Trple-S Managoment:-Gorp:; Glacs Ber s sssssssnnssssssssssssssssaaaannnnnnnes 38,624 $ 926,203
#* T HOVAGEN@y NG ssmmsssssssrssssaa s s s rnnnrrrnrrrE R 7,600 13,300
#* Ultragenyx-Pharmaceuticalhierssss s s ssssssssnsssssssssssssssssssssssaan s nnnnss 15,176 914,506
* United -herapeutice .Gor.p_ ............................................................ 4,823 382,175
# LIS Rhysical Fhorapys -HiCr-ssmrrmrrerramsamsamsansamsamsansamssmssn s samsamnnmnnnnnns 29,093 3,755,324
# Utah Modical Rroduolfe, sHiCssssasmasnasnarnasnasnassassssnssssssssnssnssnnsnnsnnnnnnsns 12,463 1,134,008

H#* Manda-Pharmaceuticaley M€ s sssssssssssssssssssssssssnsssssssssnnssnsssnsnnnnnnnns 28,550 355,447



* Y =Y T Yo T e T TTTTTI LTI T T I 47,647 1,514,698

#* Mericel .Gor.p, .......................................................................... 15,695 300,088
* MerFica=PharmaceiCalS, G s s s sssssssssassssss s ss s asn s sn s asnasn s annnnnnnnnns 1,000 12,240
H#* MEOOKA GO RAFR LGOSy sH1Cr s sssssssssssssssnsnssssssssnssssssnsnnnnsnsnsnnnnnnnnnns 5,957 152,916
#* WaVe 1o SeieNGee: Lithsssssssnsnssssssasssnsssssssssnsanssnsnssnsnnsnnnnnnnnnnnnnnnn 921 19,719
#* Whight Modical (roup-NVesssssssassss s sssssssss s ssssssssss s snassssannnnnnnns 59,735 1,723,952
#* KNGO s dNGassassassasnassansassassssssssssssssssassssssssassasssssansnnnnnsnnsnnnnnnnn 9,173 403,795
#* e @GN Xy G nnmmauunmmmauan s mmsaa s massaE s mssEaE s mssEaEEsmssssEEssmssaEEEmmaas 36,081 1,738,022
#* Zynerba RRammacouticals, MaGssaasssssssssrsssssss s s s ssnsrsnsn s nnnnrrnnn i nns 2,800 29,652
# A 2T ) T [ T P TTTTTTTIT LI T T I 2,102 17,489
B e 1 3 1 T 304,999,066
INDUSTRIALS — (17.8%)
# A N o 102,100 5,186,680
Y 5T T T LT 58,300 2,440,438
# I Y R Ve T = £ oY 106,105 4,465,959
* Acacia Resear.(;h.(‘,@rp. ............................................................... 66,699 186,090
AGCCE Bpands.C.o;p. .................................................................. 158,432 1,549,465
Ao United Gorparsrrrrsrsssssmsssssss s ssssnnssss s s s s s s s s s s nnns 10,426 216,861
Acteant .Gor.p_.,.Glass.A ............................................................... 104,488 2,392,775
* Aduvanced DispPosal SenHeeS; ING.sssss s sssssssssssssasssssssssssaaaa s nnnns 2,293 74,224
Advanced Dpai.nage.Systeme.,.kac._ ................................................... 59,115 1,946,657
* ACGIOR-CGFPr == nnnnnnsssssssssssaaasssss s nnnnaaarrr R 68,967 1,300,028
#* Aerojet-Recketdyne-Holdinge, M s s s s s s s s s s s ssssnsssssss s 117,038 4,999,863
#* ACTOMKORMRENtHAC s s assarsannasnasnassassasnssnassasssssssesssnsnssnnsnnsnnsnnnnnnnsn 65,240 3,578,414
Y2157 Y & T T 9,666 744,282
A= LOAE6 LLOMIrrrmrrmramrsmrsmrsersassansamsansanssnsansansanssnssnsansansanssnnsnnnns 74,564 3,116,030
* Al TraRSPEFE SeNHCOS SI0UD, HAC === s sxsssssas s s s ssssssss s naa s s aannnnnas 135,939 3,168,738
Al.amg.GF@u.p,..lnc., ..................................................................... 27,770 2,718,405
Albany lntermationak Gorp.; E1ass Ax - rrsrrrsrrs s s s ssssssssss s rar s s s 51,795 4,453,852
AHegiant -FFravek Gorssrrrsrrssssssssssssss s s ss s s anaaaaa s nnns 24,018 3,599,097
AI.Iied.Moti@nII’.eehndggies,.mo_ ...................................................... 31,330 1,241,921
Akltra- induisicial-Meotion Gg.rp._ .......................................................... 65,132 1,871,242
* o = T T TS o = A e 40,773 581,015
#* American \Woeodmadike Cor.p._ ........................................................... 32,860 2,788,171
* AMRER-GOFPz == ssssssssssssssssaassssss s s s nnsaassssaaa s s 2,776 16,934
Apogee.Enter.ppiees., Y 71,211 2,888,318
Ap.plied.Jndue.triaLIe@M@l@g.ies,.mo_ ................................................. 61,312 3,730,222
#* AqUaMetalSy dNGrusssr s sssrse s rrrrr i s rrr s rrra s r s s s rr 16,400 31,324
* ARG Documeont SOlutionG, HAC s sssssassarsaseasnassassassassassasnssnssnnsnnsnnnnnnns 110,195 208,269
Yo 3 oY 8 T T 65,791 1,969,125
AFCOGAs dNGassassassarsassassassasssssssssssssssssssssssssassasssssnssnnsnnsnnsnnnnnnnn 6,546 245,475
Yo TP [T T T T T T PP PP 50,230 2,066,965
* Apmstp@ng .Flog.ri.ng.,.l.ne., .............................................................. 65,743 549,611
Armstrong \Woerkd -dusties,MiC s ssrr s rsssss s ssrsn s s s s s s r 65,441 6,394,240
* S T T 101,799 6,418,427
ASteG INGUSLFIOS; dNG s ssssssssssssssssssssssssssnssssssssnssssssssnnnnansnsnnnnnnnnnns 63,788 2,085,230
* ASIEONHCE GO sssn s mssas s smasaa s aassan s sasaa s mmssan s maaaannnmnaan s 48,819 1,798,492
#* Astienice Gor.p.,, 1 e 8,090 301,595
* Atkere Internationad .Gr.oup.,.m& ...................................................... 47,046 1,283,885
* Atlas Ak WGHAWAES deoldiNGgSs H1Er s s s s saassam s sassa s ssssan s ssssa s nnnan s 41,558 1,897,123
* Avis BUAget GroUP NG assrsssrrrrrrr s s s s s s rr s 141,110 5,134,993

TAXx-MANAGED U.S. SmALL CAP PORTFOLIO
CONTINUED



#*

#*

+*

* 3 *

*

#*

Shares Valuet
INDUSTRIALS — (Continued)
AXOR-ErOFRFIE8s dNGAssassransratanstsantsastssssanssasssanssanssanssannsannsannnns 117,616 $8,258,996
AZL s NG assassansansarnassansassassssssssasssssasssn s s s R R RsaRsRERERREnRnnnEn 48,691 2,268,027
Barms.Gp@u.p,mo, .................................................................... 88,315 4,595,913
Barrett Business Sentcos s RG.assssssssssssrssssssssssasnssssssssnsssnnssnnnnnnnnnns 23,420 2,049,250
Beacon Ro@ﬁng.&jpply.y.ln@, ......................................................... 96,255 3,487,319
BG Staffing; dNGarsrssssssssssssssssssss s 16,066 267,017
B Birek Gofpess=nssssssuasssnsssmassssssaassnssssassanssnassannsnaasannnnnasnnnnnnnns 32,429 671,929
BMG Stock Hloldings; NG ssssssssssssss s s s s 79,274 1,676,645
Brady COM» Glass-Arnrrrrrrnsnmmssssssssssssssssssnnnnssssssssaasasaaaaaaa s nnnns 53,643 2,774,952
Bpiggs.&St@tton.G@pp, ............................................................... 51,171 487,660
BEiNK'S G0 (The)aasssemmassumrsmasssssssassas s sassa s nassan s naasan s nsannnnnnnns 60,744 5,476,679
Builders: FirstSOLco s INGussassaseasnasnassassasnassasssssssssssnsnssnssnnsnnsnnnnnnnsn 199,520 3,427,754
BWX.TeGhROl0Gi@sy sl iGr s s srrrrssnnnnsssssssssnssnnnnmssssssnsnnnnnnsssssssnnnnnnnnns 58,682 3,163,547
GAkIRternational s NG sssassassarassassassassassassasssssssssssasnssnssnnsnnsnnnnnnns 54,658 1,246,202
Gasella ANaste.Systeme,. MA€1; GlA66 Anssnssssssnsssnssssnsnsssssssannnnnnnnsnnnnnnns 143,196 6,243,346
0 5 4 VT 126,222 2,949,808
CECO BRmAFonmMenial-GoFP: s ssrersssssss s sssssasa s ss s sssasssassssnsasanssnnnnnnnnnns 88,143 813,560
Chart lacistrioS s dNG.sssssassasareasnaseassaseassassasssssasssssssnssnnsnnsnnsnnnnnnns 67,386 5,089,665
.Gh.iea.go. Rivet :Machiie:GOrsssssssssssssssssssssssssssnssssssssssnnssssnnnnnnnnnnns 841 21,790
GHIHPFEES M s e m s assum s masnn s massn s assa s asaa s msaan s maaaannmnna s 40,170 3,874,397
GIRCOR-MGFRSHONGk HAC s s ssnnnnnsssssssssannnnssssssssssnnnnnnnsssssnnnnnnnnnnns 33,745 1,282,310
Gi.veo.Go.r.p, ............................................................................ 50,318 83,025
Glean Hlamore shiGssssassareararnasnassassassassassasssssassssnssnssnnsnnsnnsnnnnnnnsn 74,961 5,832,715
GOlfaX GOFrrssssmmsssnnnnnssanssmassnsssaasuan s sassanssnnssannsnnasannnnnasnnnnnnnns 77,660 2,149,629
Colennbee MoKiRNGR GOfPrssssssssssssssssasssassssssssssnnssansssnssanssnnsnsnnnnns 45,359 1,743,600
.Gomfor.t.S.ystems. L Y 81,966 3,442,572
Gommereial Mehiole: GFoups NG s s s s s s s s s ssssssssssnsssssssssssssasaa s nnnsns 137,009 1,112,513
Gompentermnationals JNG s sssssssssssss s ssss s s s s smsssssssssssssaa s nnnns 2,107 34,660
Gonstriction Rariers,Micr s Glase Assrrrrarsrsrsssssssasnssssssssnsssnnssnnsnsnnnnns 8,576 134,043
Gontinental .u.ildi.ng. REQEISs dNGr s sssnssssssssssnssssssnsssnssssnsnnnnnnsnnnnnnss 70,902 1,742,771
Gontinental Materials .Gor.p, .......................................................... 135 2,057
Gopa:HEIdiNgs S A GlaSE- At rrrarsrrrsassssassssan s sssaaassan s sasannsasannnanannes 27,455 2,775,701
Gornerst@m.&jijdjng. BEanNdSssiGreasssssssssnssssssssnssssssnsssnsnnsnsnsnnnnnnnnnnns 93,981 546,969
Gostamare, e sssssssssssssssnssssssnsssssssssssssssssssnsnsas s s n s s n s 76,367 460,493
Govarta HOIHRG COMrmrrerrrrrrarrasrassasrassssssssasssnssnssnsansansnnnsnnnnnnns 84,997 1,463,648
Govenant-Transportation oroupy-H1C: Glase A ssrsrrsssssssssasssnnnnsssnnnnnnns 35,593 599,742
GREAErOSHUGHIEESy s HIErssssassasassssssssssansanssnssssansnnsansasnannannansnnnnnnasn 13,295 104,366
GRA IRternatioRads dNGasssssassaseaseasassaseasnassassssssssssssnssnnsnnsnnsnnnnnnss 20,118 873,524
GCOW-Hdustiadss 1NGssasmasararmasmarnarnasnasmassassasssssassasnssnnsnnsnnsnnnnnnss 25,145 1,775,488
] T Y O T P P PP PP PP T TTTTTTT TIPS 48,407 3,204,543
Guntiss-VWright-CoFPssrrssrsssssssssssss s s s s s s asaaaa s nnnns 26,134 3,316,666
= W L 10,862 40,189
L= T T T T LT 77,461 3,456,310
Douglas. Dyn.ami@s, MG rssssnnnnssssnannansnsnnna R R R EEE R EEEEEEEEEEEREEEEEEE 74,591 3,065,690
DUGEMRAURA G sssassassassassassasssssssssssssssssssssssssssssssnssnnsnnsnnsnnnnnnnn 21,433 903,401
DX ERIPIiSOS8 s JAG = s s s sssssnnnnnnnsssssrssnnnnn s sssssaasnnn s nnnssannnnnnnnns 49,081 1,666,300
Dyoem.mdu@tﬁ'ee.y.l.ne._ ................................................................ 72,056 3,974,609
bagle Bedk-Shipping, MG sssssssssssssssssnsnssssssssnnssssssssssasssassaaaannnnnnns 42,001 194,465
Ba6tomM S0 (T mrrrrrrrrrssnssssss s 7,733 195,336
behe-Global 1:0gietics; hiErsrrrsmrrmmmmm s s s r s 97,805 2,059,773
Eedogy.and.Envi.mnment,. T (5 T 920 9,568
BEMOGOR Group; Gressseasssmsssasssssssassas s ssssa s ssnssan s naassnnnnasnnnnnnnns 88,383 7,458,641



BERGOER-VVik@ « Oy = s s s m s asssn s smasss s smasuan s masaa s mnaaa s naaannnmnaan s 41,411 2,274,292
#* BRNOMGOUS SOKr s xmmmms s s s sassaaas s aaaaaa s aa s s s a s aaaaaa 4513 18,458
#* BROMGY-RECOVEIYs sl IGr == s s rssrsan s sssssans s s a s s s s s s naaaaa s 7,134 78,331
T e T T P PP PP TP RPN 68,976 4,697,955
T S 63,660 1,294,208
ERRFO:HdUSHOS s JAG = s s ssssssssnsasnsssnssasnsssnsssnssasnsnsnnsnsnnnnnnnnnnnnnnnnnns 41,842 2,972,456
BESCO-To6hNGIOgHES, MAG s ssssssssssss s m s mmm s s s s nanaa s nnnnnnnns 41,752 3,488,797
TAX-MANAGED U.S. SMALL CAP PORTFOLIO
CONTINUED
Shares Valuet
INDUSTRIALS — (Continued)
Gspay-Manufacting &-ElecHoRiGS -CorPr s ssssmmmmsrrtsssssass s aaassasannnnnns 6,393 $ 163,725
# BV lRaSHRiOS s dRGs s s s sssssnsnsnnsasnsssnsnasnsssnsssnnsaanssnnnnnn s nnnnnnnnnnnnnnns 837 29,395
#* Bvoqua \Mater-TeGhNIOGies: GOfpu= == s rrsrsssssss s sssssssn s aaasaaannnnnnnns 14,776 210,115
B EXONG/COs(THE)ssnssssrrsnsssrrnnnsssrmsnssssrmnnsssmmenssssrmnnssssmesnsssrnnnnssns 1,980 15,761
Exp@nent, JNG sssssunnsssssnanassssnaasssssnnnsssssnnnaassssEREE S NRRRRRERRRR R RN 82,404 5,669,395
Federal Signak Gorp.-remrsarrarrarrarransamsansansansansansanssmssnsansansnnsnnssnnnns 148,867 4,637,207
oL O ] T P PP T PR PP 12,026 390,965
ForFeston Re68aroh  ING s sssssrsrsssssssssssn s sss s ss s sn s sn s asn s nn s nnnnnnnnnnns 45122 2,135,624
Lo oL N 4T S T TTTTITTI LTI I I 53,916 3,396,708
* FRARPKHRCOVOY O s s s s ransssrrenssssrssnssssrsnnssssnsnsssssmnnssssmsnnssssnnnnssns 43,560 1,589,940
FraRelin-EOGHIC-C0 5 BRC = s s s ssnsssnsssnsnasnsasnsssnsnasnsnsnnnnsnnnnnnnnnnnnnnnnnns 75,981 3,560,470
* FrRIgh{Gar-AMGKIGA s {NG.s s ssssssas s s s sssas s s s s s s s s 21,105 115,444
* RTICoREUKIRG, KA1 s sransran st tanstsssa st nra s s a s nsa s s s s s nsannnannnan 76,280 7,967,446
#* Gatos Industial CompsRleCrmrrerrrranramsamranranransansamss s s sssssnasnannns 3,358 36,871
# O Y 64,012 4,919,962
#* GORED ShPPING-&e THaEiRg, kieh=nummmsssrrsrsaasn s isssssssss s rasrrrsn s 47,901 460,808
* (5ONEOR INCISIFIOS s NG s ssssssssssssssssssssssnsnssssssssnssssssnsnnnnnnnnsnnnnnnnnnns 35,043 447 149
* GoReraGH0ldiNGSy -G = s s rrsrranr s s s s s s 75,685 5,472,026
* Gibradtar JNAuUSHIEE HICr s s s s s ssnsasnsssnssasn s asn s sn s aan s sn s aannnnnnnnnnnnnnnnns 65,935 2,732,346
* GMS NG sassasusnartassssatsas s ssssas s s a s s s s aE s a R aERa s ERREEaE R R RERa R nnan 43,380 976,484
* Goleield-CorpsfFRB) srassransratastsanssanssnnssanssasssanssanssanssannsannsannnns 21,775 51,171
GOMMAR-RUPP-EOr (e aasnn s smasnn s sassa s s s sra s r s s s r s s 67,573 2,244,775
* GR . S{Fategios FCOMprmrrmrrmrrrrarrarransamsansanssnsansansanssnssnsansanssnssnssnnnns 39,071 620,447
# Grafloch lnternational s detds s sssssssssssrsasnrassssssssasnsssnssssnsasnnssnnnnnnnnnns 10,300 117,935
e L30T S e T e PP PP T PRI 33,735 730,363
# Granie GonsStritiORy G s s ssrssssssssssssssssssssssssasnsssnssssnsnsnnssnnnnnnnnnns 81,628 2,897,794
* Great L:akes Dredge Dok Gorp.assrsasrsaarsaarrarrassanssanssanssanssannsansnas 135,012 1,448,679
GreonbHer-GEs: s dNG (e ssrraarr s rssss s s s rr s s s n s 56,814 1,642,493
[T o O T T LT LT LT T T TP P T T PP P PP TP 91,355 1,493,654
H&E: EGLpMERt-SORVIGESs sh1Er s sssmsrsamssassastsanssanssanssansnanssansssnnnnnnnns 97,220 2,975,904
* Har660-COFPrrsmrsrmrrmrsmssmssssessassansansansanssnsansansanssnssnsansansnnssnsnnnnns 102,320 2,400,427
# Hawaiian Holeings; dNG.s s s sssrssass s s sssrrss s s rss s s s s ana s a s e 116,041 3,015,906
#* HG2:-HEIAIRGS, HAG === s s s ssrssm s sssss s ra s s s s annrn s 14,820 32,159
# Heakhcare SeFvices GroupPythiGrsssssss s sssssssnsasassssssssssaanaannnnnnnnnss 84,963 2,031,465
Heakrand-EXpFe6S s ING.ssssssssssssssssss s nmmmnnasssaaanaan s nnnns 152,321 3,022,049
Heidrick- & Strigglos Intorationak-HiEs s sssssssss s s s s sssssssssss s s snasssssnannnnas 61,616 1,829,995
Helias-TeGhNelogies, - MG sxamsramrramsrsmssamssnmssamsrassamssansransrannsannnannas 46,648 2,190,590
* Hero HoldingS; dNGamssssssssssssmsssss s m s sssssssnssaaa s nnnsns 37,666 1,700,243
* Heritago-Crystak Gloarn,-Maes-rrrrarraramsamsanssmransamsamssmssn s ssnssssnnsannns 40,956 1,148,816
HermaR-MikeFs G ssasssassssssssssssssasssssssssssssssnsnsssansnsnsnssnssnnnnsnnnnns 84,012 3,809,104
* Heriz-Global:HekdHige,  HaC: s ssssass s s s ssssss s s s rs s s s s an s ar s nns 37,792 586,532
* Hill drtermationaly NG s s ssssssssmrasssssnssssn s ssa s ss s sn s sn s nsn s asn s annnnnnnnnns 64,518 203,232



I 80,423 2,709,451

L Y o Y P P PP PP PP TTTTTTTTTTT PR 64,401 2,205,090
* Houston Whire & CableE@ssmsssssssssssssnssssssssssssssssssssnsnsnnnnnnnnnnnnnnnnnnn 11,452 53,252
* Hub SroupP, =€ s GlASE Ansssnssmmasnnnssassasssassas s snassasnsnaassnnnnssnnnnnnnns 59,349 2,691,477
HWGOE0S s JAG s sssasnasnasnansassassassassassssnsssssssssssassnnsnssnnsnnsnnsnnnnnnnsn 17,511 598,701
* HuroR-CONGUHIRG GFrOUP; G sssss s sssssass s s s ssssas s naarsaannnnnns 42,784 2,608,541
Hystor-Yale-Materials-Handling, M€ = s ssssassrassmsssmsssssssssssnsassnsssnsnsnnanas 18,824 1,164,076
IGF-International: Ao sssassasareaseaseassasnaseassasssssasesssnsnasnnsnnsnnsnnnnnnns 46,923 3,997,370
* |ES- HEIAIRGS A = s s s s s mssnn s massn s massa s massa s mmasa s maaa s naan s 34,805 630,319
* JnnerWor.kings.,.m@,. ................................................................... 157,999 578,276
* Innevative Soltions &.S.u.ppopt.,.l.ne., ................................................. 19,757 108,861
L YA T L PP P PP PP PP T TTTTTTTTTT TR 57,030 6,065,141
{neteek INAdUEtFieS: NG ssarariarasassassassasnassassssnssnnssnsnnsnnsnnsnnsnnnnnnnsn 65,862 1,284,968
Ierface; dNGasssarsarsasnassassassassassasssssassassassssnssasssnsnssnnnnnsnnnnnnnnnnsn 122,955 1,704,156
7 1o 2 e 10,458 652,788
* HELDAMEN -Gy G r s s s m s s sassn s sssua s m s s aa s nsaa s naraanaaanaas 53,645 1,175,362
JohnBean.Te@hml.ogjes.Ggrp, ....................................................... 62,171 7,377,211
TAX-MANAGED U.S. SMALL CAP PORTFOLIO
CONTINUED
Shares Valuet
INDUSTRIALS — (Continued)
KaOdams NG sssassareareasnannansassassassasssssasnassasssssssesssssnnsnnnnnsnnnnnnnnnnsn 23,091 $2,158,085
Ka.man.(}@rp. .......................................................................... 50,949 3,230,167
Kelb Sendcos: ING.s «@lasS-Ar s saassrmsmasisnsssssan s ssassasssnaassnnnnssnnnnnnnns 58,105 1,617,062
KenRametalh: Mt sssaseassarararnasnaseassassassassasssssssssssssnssnnsnnsnnsnnnnnnsnsn 129,752 4,486,824
47T M T 82,920 2,826,743
Kimbalk international s {NG.s«ClasS fBerarrarararariiiaisssrsrssnssnssnasnannanas 126,118 2,186,886
* L] PP P PP PP PP TTTTTTTT TIPS 79,565 6,234,713
4T T o T 91,845 2,227,241
2 e PP PP PP PP PP T TTTTTTT TIPS 114,090 4,481,455
* Kiatoe Defense.&&e@u.ri.ty SoleiGNE, HAC s sssssssesmnsnnsnnsnnsnnsnnsnnsnnsnnnnnnss 192,292 4,739,998
# Landstar-Systermy NG ssssssssssssssssss s nn s nnas s s a s 44,453 4,946,285
* L:aWSon ProdEoi6y s HiCs s ssansansasnasnassassasnassassassasnssnssnasnnsnnsnnsnnsnnnnnnnsn 21,468 898,865
* R e S Y s L T 24,669 596,250
* Limnbach Hloleings; NG ssrssssssssssss s 14,820 131,602
# L.in.dsa.y .Gor.p_. ......................................................................... 17,072 1,557,308
* LS. Stamott-Gor (FRo ) Glass A srrrrrmm s s s s s s s s s s s ss s s 1,920 11,232
# LSC-CoMMUAIGALIONE,=H1€s sassasnasnasearnasnasnassassssnsnnssnsnssnnsnnsnnsnnnnnnss 749,877 749,877
LS ndusHies s aessaseaseannannarnasnassassassasnassassasnssenssnsnnsnnsnnsnnsnnnnnnns 99,038 392,190
* LY To L o T T TP 52,593 1,241,195
# Ma@q.uafi.e.lnf(a.st.ru@tufe. G@)rp.L ....................................................... 50,797 2,105,028
* MaRitex-MiterRationak HiCyssasarsassariararasnassassasnasesssasnasnnsnnsnnsnnnnnnss 25,113 163,235
* MaRHOWGE- GO INC.(TH@)rrrssssssssssss s s s s s s s s s aa s s aaa s nnns 118,039 2,118,800
ManpowerG;@u.p,.mo, ................................................................. 7,801 712,621
Marton-TranSPokyslteyssrassrsssmrassssssassrssssss s sss s ss s sssn s sa s san s nannnnas 131,915 2,647,534
* Masonite International SO rsrmrsssrsrsrssssrassssssssssssssassssn s sanssannannnnas 18,631 993,032
#* MaSTOG {NG.sssassassarsassassassasnsssssssssssssssssssssssssssnssssnssnnsnnsnnsnnnnnnnn 126,820 6,508,402
L T ] W T 77,909 3,187,257
Mat.thews.lnt.epna.ti.@naLGgrp._,.@las@A ............................................... 62,993 2,151,211
#* Maxar-ToGhNGIogies,  HA€ = sssssssaasss s ssassan s sassa s nnssan s naasannnnnasnnnnnnnns 8,917 65,629
MGErath SRORICEFP s s e s sassam s ssaasas s saassan s sasaa s mnssan s mnasannnnaannnnnnnns 35,076 2,389,026
* Mep@ury.Systeme.,.l.nc._ ................................................................ 64,744 5,277,931

* B P o T ¥ ¢ 186,477 4,611,576



* Mesa.Ai.r.Gp@u.p,. o 4,869 49,859
* Milkaeron Hold.ings.G@rp., .............................................................. 35,188 592,566
Miler-lRauStios s JAG.sssssassassaseassassasssssssnassassssnssssssssnssnnsnnsnnsnnnnnnnsn 28,647 894,359
* MiStras: GFOUP; MG s ssssassssssnsasssssassasnsasasssnssasnnssansssnnnsannsnnnnsnnnnas 64,290 974,636
MOBHE VR s IRG. s s sassassasnassasnasnassassassasnassassssnssnsssnsnnsnnsnnsnnsnnnnnnnsn 76,887 2,611,083
Mo@g.,.hqe._,..Gl.as,e.A ................................................................... 40,439 3,294,161
* MRG-GlohBal s {NG.assassassassassasnasnassassssssssssssssssssssssssssssnssnnsnnsnnnnnnnsn 199,112 3,114,112
# MSA Safelyyi@rensssmmaasssnrssasss s ssassa s sassa s ssssa s maasa s naann s 44,387 4,676,170
MSG dndustrial Direet C0o ki€, Clase Anssrssssssssassssssssssssnssssnnsnssnnnnnnnns 4,036 286,758
MueHor InGSFiOS s dNGassssssssssssssssssssssssssssssssssnssssssssnnnsassssnsnnnnnnnns 104,433 3,152,832
MueHor Watek Rrodueiss HCr s GlaSe: Avrssssssssssssssssssssssssssnsnssssssnsnnnnnnnns 317,702 3,231,029
* LY S T 3 T A T T T LTI T 49,036 1,771,180
# Nationak Riesio: IAckistkioS s {NGasssssssssssssssssssssssssnssssssssnsnssssssnsnnnnnnnns 10,986 1,010,382
Nouigant-GoncUHING, G s ssssssssssssss s s s s s s s s s s s s s s s s s s s s nnns 83,387 2,031,307
* Na.\ﬁis.ta.nmternat.imal.@@ﬁp. .......................................................... 86,978 2,717,193
* NE= IR0USLEOS s dNGasassassassassassassassassssssssassasssssssnsssssnssnnsnnsnnsnnnnnnnsn 1,951 9,931
# F L B 96,603 793,111
* Northwost Rip@-G@rsssssmasssmmrsmasssnssassanssssssansssassasssnaassnnnnssnnnnnnnns 30,319 708,252
* NOW; 1@ eassannannasnassassassassasssssasssssssssssssssssssssssssnssnnsnnsnnsnnnnnnnsn 203,094 2,487,902
#* F Y ] Py A1 ¥ 33,219 2,639,914
nYent EleetFic RisGCrrssrssssnsnnsnnsnsssssssnsnsssssssnsanssnsnnsnsnnannnnnnnnnnnnnnnn 33,600 832,944
# OrMeger FleX, ING.sssssssssssrssrssss s 22,050 1,677,123
* feli’c " Energy.gyst.emg.,.ln@_. .......................................................... 3,292 10,600
* Ofi@n.Gp@up.l.—loldmgs.,.mg. ........................................................... 46,941 191,050
[ ] T T T T T T T PP 313 26,157
* RAVE TraReportation.SeFVIGEE, - HAC == s s s ssssrssssssssssssssnnnnnnsssssssnnnnnnnnns 12,000 700,920
Rark.AerospaGe.@opp, ................................................................ 71,585 1,302,131
TAX-MANAGED U.S. SMALL CAP PORTFOLIO
CONTINUED
Shares Valuet
INDUSTRIALS — (Continued)
Rark-Qhio Ho{djngs.@opp. ............................................................ 39,251 $1 ,201,081
* D Te T Yc 37 =Y S T 52,368 2,402,120
* Ratriot Traneportation-HeldHigy 1= s s srrsrrsssnsssssssssrsssnn s nnssrsssnnnnnnns 5,218 89,228
* Re.rma-.Pi.pe. Jntermt.io.na].hk;lding&.h@, ............................................. 7,792 68,959
* RGT- I NOVationS  {NG.asssssssssssssssssnssssnsssassssssasnsssnssnsnnnnnnnnnnnnnnnnnns 153,051 2,467,182
* RICO-HOIdiRgS s ING. s sssssssssnnnasssss s s s s s s aaaaaaa s nnns 25,462 256,912
# RiNEY-BOWEE, =K1 s n s rrssssssssnssssss s s s s s s aanaaaaa s nnnns 156,070 632,084
Rowell Induetiies; dNGrassassararasnassassassassassasssssssssssssnssnnsnnsnnsnnnnnnnsn 30,913 1,143,472
Rieformoed e RIGAUGCES EO s sssssnsssssssssssssssnsnssnsnassssnnnnansnnannnnnnnnnns 7,527 434,835
REMNOKE: SEFVIEES LEOMI s xsrrrsssnsnnnnnss s nassssssssssaannnnnnnnnnnnnns 92,739 1,943,809
# QuUAS/GFaPRIGS; dNG s s s sssss s s s rasss s sssia s ss s s s s s s ra s 46,210 522,635
QuaREX-BUHiNG RFOGEIS:GOFPr=== == srsrssasr s sssssssss s snaasaaannnnnns 65,094 1,212,050
* Radiant 1:0gicties; MG ssrrrrssmmmmsmssss s s s n s s s s s 102,896 564,899
Raven Indus{kioSs NG asssssssssssssssssssssssssssssssssssnssssssssnnnssssssnsnnnnnnnns 73,896 2,677,991
* RBE- Beafings;dnNGsrssssssssssssssssssssssssssssssssnnnnnsssssssssssssssssnnnnnnnnnns 30,823 5,014,594
* RGM “TeChROlO@ieS; lNEr s nsss s s s s s s 22,513 74,293
#* 5 e T e =Y T L 3 S 1,609 25,470
Regal Boloit COMprmssmmmmmsrmmsssassssssasia s sassa s mmasa s mm s st nnaan s 84,944 6,763,241
* Resideo Tochnologios, At s srrsassssssssssrssssa s sssssass s snasssannnnnnnnns 23,046 434,648
RESEOUGES: CORMNMEOHiON MG s s sssssssssssssassssssssssssnsnsssassnsnsnsannsnnnnsnnnnas 115,931 2,040,386
# REV- GFOUP; dNGassssssssssssssssssssssssssssssssssssssnnnsssssssssasaaaasaaannnnnnnnns 30,102 438,586
* Rexrord .Gor.p_. ........................................................................ 86,966 2,547,234



#* Roadrunnon Iran&p@rtatiom.&ysteme.,.mc. ........................................... 1,100 10,659
# RRDORNGHSY &-BORNE GO rrrrnnnsnsnnnnnnnnsnsssssssnnnnnsssssssssssssnsssnnnnnnnnnns 86,243 174,211
Rush-ENterpricee, M1 s Ghase Averee e srrsrssssr s ssssssss s sanassasn i nns 46,147 1,737,896
Rush-Enterprises, M€ Clase Brrrssrsssrssssasssssssssssssssnsssnsassnsssnsnsnnnnas 18,930 745,842
Ryder.Syst.em,.Jm_ .................................................................... 1,354 72,114
* = T T Y 68,445 5,222,354
# Seorpio BUHKOMS s IR0 s s s ssssn s smasss s sassa s massa s mmaaa s nmaaanmaa s 120,318 723,111
SerVOHORIGSs G rssarsarnarsassassassassassssssssassssssssssasssssnssnnsnnsnnsnnnnnnnsn 2,783 28,860
* SIFGOINAuUsHiEey s HiCsassarearnarnasnasnasnasnasnassasssssssnsssasnssnssnnsnnsnnnnnnsnsn 6,261 17,406
Sinpson-Manufactuf g GouydNGse=== s rrrsrrsssss s irssrrsss s s rrrsrra s 87,482 5,402,888
H#* Site®ne- Lamd.s@a.pe.Sup.ply.y.k]@, ..................................................... 200 14,774
SKyAMESt; dNG == nnnnnnssssssssssssssssssss s n s s s s s s s r s 90,303 5,482,295
* FS) 2 o T T 3T T T P 47,738 1,648,393
Spa.r.ta.n.M@tgr&.l.n@, .................................................................. 107,673 1,294,229
* Sk AMENNOS s NG mx s s e masnm s masss s s asra s asra s mraaa s rnaaaanaaa s 161,347 6,845,953
* F5] 2 T T T 51,556 1,799,304
* F 2 3 A T 75,304 3,054,330
Standex international .G.opp. .......................................................... 32,398 2,279,847
Steelcase NG GlaSsArsrrrrsmsrsrssssssssssssssssssssssnssssssssnnnsnnsnsnsnnnnnnnns 175,756 2,972,034
#* SteFIGYEl@s dNG = mmrrrsssss s s s s s s s s 1,600 73,536
* SterHRG CORBLFEOHORN GO dNGss=rrassrsamrsassassasramssanssansransranssannsannnas 139,392 1,745,188
#* F o T o 89,603 1,706,937
Y G 1 O L T P P P PP PP TP TTTTTTTTTT TP 67,300 1,460,410
#* B 2 T= T 2 e 93,431 1,547,217
# R Y T 30,565 2,326,302
.T.epex.Gerp., ............................................................................ 149,828 4,562,263
] = T 1=y T [ 3 T 107,483 8,512,654
* Jextainen GFOU[D-IrIOkihg&,-Hd-. ....................................................... 54,356 528,884
* :I:hen'mn.GF@w.Holdings.,.ln@, ....................................................... 75,414 1,910,991
BT Y A (3T ) S P PP PP PP TP TTTTTTTTTT TP 121,901 5,572,095
Fitan dntemationaly NGssssssssssssssssssssssssssssssa s s s s s s rn s rn 74,593 281,962
* Fitan MAChiNGRY s JNG.s s s sassss s ssassn s sassa s massa s mnsaa s mnaaannnaa s 64,459 1,336,880
#* TP CORMPOSItOS s dNG == asssn s s sasss s s asra s srra e raa s nar s 46,646 1,192,738
* B LT T T [ 8,529 203,161
#* B B G T 13 T 62,964 5,147,307
* THMES LSOMPr = mmmnnnmnnnsssraanaaa s s nnnrrrrE R 81,389 2,440,856
* B o e s T L T T L LT T TP T TP PP PP PP 64,978 4,778,482
TAX-MANAGED U.S. SMALL CAP PORTFOLIO
CONTINUED
Shares Valuet
INDUSTRIALS — (Continued)
# TRy A USHIEE,  HAC s s sasanrausasassassssnsassssassnsassassssassnsansansnsnnsnnsnns 42,539 $ 833,764
Frten dnternatioRads Lebdsssssssssnsasnsssnssasnasn s s n s a s n s a s nrnr e nnrnnnan s 119,482 3,952,465
# TR GFOUP; ANGan s s s s s s s s s s naasss s s nrrrraaa s 45,048 1,091,513
* B =Y T L= Y 80,832 1,598,049
#* BT o ==Y T L T e PP 85,635 1,118,393
* T o | ¥ Y 22,135 267,169
* Ulradife LSOMpsmmmmmssmmmaaassn s ssmassn s ssassa s massa s mnasan s nmasannnmnnnn s 49,397 431,236
L = 7= T L LT T T T T PP PP TP PP PP PP 26,680 5,252,492
#* F L O T 11,783 260,640
Universal Forost REGAUICS y dNGassssssssssssssssasssssssnsssnssssnsnnnsssnnnnnnnnnnnnn 116,525 4,711,106
Universat .L.@g.is,ti@s.h—l.@l\dinge.,.l.ne., .................................................... 34,938 687,929
US Ee0logysdnGrmmmmsssssssssssssssssss s 42,546 2,707,202



#* L O F T Y 27,483 223,162
Mahment: IReUStHOS s {NG.s sssssssssssssssssssssssssssssssssnssssssssnnnssssnsnnnnnnnnnns 26,941 3,707,082
* MEOFelG MR s ssssssansssssssssassssssssssssssssnsnssssssssnsanassnsnnnnnnnnnnnnnnnnnnns 34,042 1,376,658
* By T T T 20,267 353,051
B T T S T LTI 43,595 3,014,158
#* MiGOF (SO = s s s m s ssunn s asan s masaa s aasuan s asaa s mmsaaa s mmaaannnmnaan s 25,089 741,631
MirGe ManufacteliAg GoOrp.sssssssssssssss s sssssssssnsnsasssssssssaannannnnnnnnnnns 6,861 30,943
B S A T S T T P 16,296 488,228
# Wabash:NatioRalGoFpr-ssmrrerrarrarransamsansanssnsansansanssmssnsansansansnnsnnnnns 102,957 1,629,809
AatSEo, M€ s ClaS6 Brrssarsansarnasnasnassassasnassassssnssnnsnnsnssnnsnnsnnsnnnnnnns 1,248 206,538
Watte lA/ater.Tedmologies, NG GlaSSsArssannnnsssssnnnssssssnsnnnnsnsnsnnnnnnnnnnns 47,698 4,427,805
#* B oY L T 186,776 3,066,862
# MGFRO BRI DSOS s INC s s s sssssssssss s assssaassaaaaa s nnnnns 120,784 4,003,990
* Weso0 AikGEafh Hddjngs,.mc._ ......................................................... 187,400 1,973,322
* MESGCO dntermationads 1NGsseassassaseasasasasmassassassssnsssasnssnssnnsnnsnnnnnnss 44 976 2,282,082
#* WAL GFOUPs dNGresssssssssssssssssa s naassasaannaanaaannnnnnnnnns 37,291 1,304,439
* Wlillis-koase F.i.nan.cae.G@rp.. ........................................................... 11,622 723,470
#* BT Ao T T LT 12,935 205,925
#* YXRE AGHOWHSE s {NG.sssssassassasnassassassssssssassssssssssssssssnssnnsnnsnnsnnnnnnnsn 90,575 295,275
FOTALNDUSTRIA S ssesssssnnasssnsnsnnsssssssnsnssssssasssnsnssssssssssnsasnssnnnnnnnnnnnn 625,950,701
INFORMATION TECHNOLOGY — (12.9%)
#* 0 T 13,948 178,534
#* B o T O T T LTI T TP TP N 38,901 350,887
#* AdQ NOWOIKS NG s rsssssssnsnnsnssssssansssnsnsssssssnsasssnssssnsnnannnnnnnnnnnnnnnn 10,321 78,233
* AcaGia LCOmMMENHOAHONS; NG arsaseararaseasnassasssssssssssssnssnssnssnnsnnnnnnnsn 14,284 959,456
* AGk VWO MAES s JAG === s s ssssssmnnnnsssssssssnnnnnnssssasssannnnnnnsssssnnnnnnnnnsns 173,522 5,823,398
#* AGM RosearGhs NG GlSS: A sssssssssssssssssssssssssssnssssssssnsnssssssnsnnnnnnnns 1,167 20,341
* Actea .Go.r.p, ............................................................................ 15,285 27,589
#* Adoste-TechNoIogies: Gorprssrssssssssss s s s s s s ss s s s s s s ssssssasaaaaaaaa s nnnns 26,332 224,349
3 Y N T 123,527 1,372,385
* Advanced Energy.lndwt.n‘es.,.mc._ .................................................... 83,074 4,851,522
* AGIHSYEy-HAEr s n s msran s mrrnn s rrs s s asda s arra s nsaa s aaaaanaaaa s 77,604 1,903,626
* AHGRAR dNG s s s mmsssnsssmssan s smasas s sassan s masaa s mmsaan s mmaaannnmaaan s 13,455 174,646
#* AlBFR GO FHEIHIEGE, HAC s s s srrsannnn s ssssrssannn s sssssaasnn s nanarraannnnnnnns 15,289 763,074
* Al.ithya Group.y.kqe,’.cl.ase.A .......................................................... 14,711 43,839
* Al.pha. &.O.meg.a SOMHOORNOAH SOy dab@r sssnnunnsnsnsnannnnsnsnsnnsnsnsnsnnnnnnnnnnnnnns 46,648 473,477
H#* Al.ta.ir.Engi.neeﬁing,..InG_.,.Glaes.A, ..................................................... 4,169 173,472
#* 0 T3 7= =Y | T 31,789 1,587,861
AMerican Software, ey s Glas6 Assrarrarrarasarassassssssssassssnssnssnssnnsnnnss 83,811 1,116,363
* ARMKOR TOEIIOIOMY, HAG s s sxrassssrsssssssassssssnnssssnnsssssnnsasannssssnnnsnnnnns 409,728 3,781,789
#* Amtech Sy.g;‘,t.emsll d MG asssssssssssaaaasaannnssssssssns S SRR R R EEEEEEEEER R R R R 2,380 13,994
* ARixterskterRationak My s s s ssrmrasrsrnssrn s s s s r s arr s r s rrnararn i aa s 59,816 3,849,758
#* APPFOHOs -H1E: GRaSE Arrrrrssssnnsssssss s s s s s s s s s ra s 8,197 791,420
* Aquan.tja.@@rp., ........................................................................ 7,034 92,356
#* AKO FeehROIOGIOS; NG s srrssssssssssss s s s r s rr s nns 135,605 583,102
ASIFONOMA {NGrssssarsassassansassassassassssssasssssssssssssssssssnssnnsnnsnnsnnnnnnnsn 11,891 287,524
TAX-MANAGED U.S. SMALL CAP PORTFOLIO
CONTINUED
Shares Valuet
INFORMATION TECHNOLOGY — (Continued)
#* ASHO BOMWAFEs s 1Er ssssssssssnnssssssnsssssssssssssssssssnssssssssnnnnansssnnnnnnnnnns 14,509 $ 131,306
* Ava.ya.H.@Lding.s. Go.r.p_ ................................................................. 34,725 418,089
* Aviat NobWorkS s INGasssssssssssssssssssssssssssssssssssssnssssssssnnnnnssnsnnnnnnnnnns 4,294 55,049



#*

#*

#*
#*
#*

#*

Avid.TeGhnology,.Ine. ................................................................. 378,090
AVNGH = fAC s sssssssssssss s s s sa s s s s s s s s s s s a s E s s a s a s E s arnEnn 606
AVaX Gz == mnnnnnnnnnssssssssssasasasas s nnaaarrE R R AR 103,114
AWEFEy sl ¥Erasssssssanssssssssssnssss s s s s s s s s s s a s s s a s r s E s nann 34,012
Axoel.is.TeGhmlogjee.,.kae, ............................................................ 105,863
A o S 98,159
Ba.d.ger.Meter, Y 63,572
BelFusesdnG-Glass e srarrarararmararsaseasnassasssssssssssssnssnssnssnnsnnnnnnns 2,583
BelFuseydnG-Glass:B srarrararmammararnasnasnassassassssnsssassssnssnnsnnsnnnnnnss 25,231
BeldoRs dNGassassarsarnasnassansassassassassssssssassasssssssssssssnnsnnnnnsnnsnnnnnnnsn 76,462
Benchmakk mieotronios s ING.ssssssssssssssssssssssssssssnssssssssnnnssssnsnsnnnnnnnns 66,556
Bk .'I'.eetmo]ggie@.@oﬁp_. ............................................................... 29,676
BlackbBauds dNGassssassassassassasnasnassassssnsssssssssssnssnnsnnsnnsnnnnnsnnsnnnnnnnsn 52,217
Blaekiii@:lRCisssssssnsssssssssssssssssssssnnnnssnsssssssnsnsssnnnnnnnnnnnnnnnnnnnnnnnnn 7,700
Bo.tt.@mline.'.l'eohnologies. DeysiGrasssssnsnssssssnsssnssssnsnssnssnsnsnsnnnnnnsnnnnnnns 51,832
B;ight@oue,.ln(;, ....................................................................... 15,611
BEQOKS AULGRMatioR sHICy s s s ssssssssassssssssssasssssssnassnssssnnnnnnnnnnnnnnnnnnnnn 104,431
Gabot MIiGrORIeCtFONHOS (SOMD s s maasss s saassan s sassa s snassan s naasannnnnasnnnnnnnns 44 906
GAGhInternationals: tno s Llace Arsssrsssssssssssssssssssnsssssssssnnssssssnsnnnnnnnns 47,362
Ga{Amp.G@rp., ......................................................................... 111,027
5 ¥ 177,317
CarDONItEs dNGassassarsassassarsassassassassasssassssssssssssssnssssnssnnsnnsnnsnnnnnnnsn 84,682
F O 3 T 2 ] LT o A S A 1Y L 91,495
Gaea.s.yst.ems,.l.n@. ................................................................... 21,753
G a6s INfoEmation-Systenne, M= sasss s ssasssn s sassn s ssssa s s s s s s maaan s 39,547
GCOUR HOldingS, {NG.as s sssssn s ssassss s ssassnn s sassan s snnssannsnaasannnnssnnnnnnnns 10,672
O A ¥ 54,819
Ghapmel.Ad.vi.s@r.@opp, ................................................................ 15,651
& s T P P PP P TP PP P PP PP P PP PP 1,404
Gimus .hogio,. HRACisssusssssssnnnnnnnanassannnnnnnnsnsnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 125,945
GiSiORsslet@ransannannarnasnannannasnassassassasssasnasssssssnssnnssnsnssnnnnnsnnsnnnnnnnsn 48,449
Gleat{iold s ING.assassassassassassassassassasssssasssssssssssssnsssssnnsnnsnnsnnsnnnnnnnsn 33,636
3 T8 e 1= 7= LT 54,340
Goda.Oet@pus.Gs@u.p, JNGsssssssssssssnssnnnanasssnnnnnssnnsnnnnnnnnnnnnnnnnnnnnnnnns 4,194
Goherent - HaCisssssssssssssssssnsssssssssssssssnssssssssssnsassssssnnnnnnnnsnnnnnnnnnns 17,867
05 £ Y 92,190
Gommunications .Syst.ems, G resssssssannnaaansnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 11,195
Go{m}Vaul.t.S.yst.ems.,.he, ............................................................ 27,143
Gompeter-Task-GrouD - HAGu s s s sssasssssaassas s sssssas s ssassanssnaassnnnnssnnnnnnnns 21,319
Gomtech-TeleconmmuURiGatiONs GO === s ssssssssasssssssssssaaaaannnnnnnnnnss 61,465
GoNAUEREs dNGssssssarsassarsassassassassasssassssssssssssssssasssssnssnnsnnsnnsnnnnnnnsn 343,008
Gontold .Gor.p, ........................................................................ 71,799
Gorel;ogio,. ACAssssssssssssssssssaasassasannusssssssssssssssnnnnnnnnnnnnnnnnnnnnnnnnnnnn 91,247
Gomnersione-ORDermMaRe NG asssssssssssssssssssssssssssssssssssssnnnnnnnnnnnnnnnnnnn 440
(,‘ray.,.l.n@, .............................................................................. 100,026
(GFEO RO s s s ss s s sas s s s s s a s a s s s s a s n s s EEE R R EEEEEEEEEEEEEEEEEEEEEEEEEEEEEE 145,997
GSG .Systems.lnt.ema.ti.@nal.,.me, ..................................................... 71,089
3 ] 1 2,788
GI1S. G@rp. ............................................................................. 72,034
GyberOptiGs.C.o;p. .................................................................... 25,529
IR G NN 165,170
DASAN ZhoRne SolutiGNG,  Hac s ssssssssssssassssssssssssasnssssssssnsssnnnsnnnnnnnnnns 1,847
Dotar IO Gorparemmmssssssrssssssssssss s s s s s s s s aaaaaaa s nnns 2,221
Diebold NiXAOKf sHIGs ssassassassasnassassassasnssnassasssssssnsssssnssnnsnnsnnsnnnnnnnsn 19,060

DigilnternatioRals dNGassssssssssssssssss s s s s s s s s s s s s s s s s s s nns 52,484

3,875,423
27,525
1,570,426
96,254
1,699,101
419,139
3,400,466
37,841
416,059
3,475,963
1,801,005
115,736
4,751,747
343,420
2,181,609
194,825
4,051,923
5,462,815
10,189,934
1,239,061
1,113,551
1,518,348
2,605,778
143,352
2,013,338
39,486
1,522,872
142,894
63,489
6,177,602
503,385
445,677
324,953
49,657
2,480,833
1,397,600
41,198
1,233,378
93,804
1,829,198
3,121,373
1,716,714
4,158,126
26,048
3,464,901
9,078,093
3,642,600
38,084
2,270,512
343,365
1,047,178
18,599
9,772
265,125
689,115



* DiGUOSy dNGassssssssssasnsssnssssnsssnsssnssasnsssasssn s an s n s nannnnnnnnnnnn s 86,720 3,694,272
TAX-MANAGED U.S. SMALL CAP PORTFOLIO
CONTINUED
Shares Valuet
INFORMATION TECHNOLOGY — (Continued)
* DOP:- GFOUP; dNGammmsssssssssssssssnsss s assssaaaa s 79,696 $ 1,284,700
# BEDiXy G smsssnnsnsnannsasn s snn s nn s n s arn s ra s rn s aannrnnannnanannnnnnn s 54,888 2,526,495
* EehoStanr Cor.p,,.@laes.A, ............................................................. 10,510 478,415
* OB CORPr === sa s ar R EEEEEEEEEEEEEEEEEEEEEan s 47,814 370,080
* BMOORE-G@FPersssmmss s ssssssaas s sssssaass s aaasaaaa s aaasaannnnnnnnns 40,708 121,310
#* bEndurance haternational Sroup Holdings ING.- == sssss s sssssss s sisssn s sssnn s 80,295 380,598
#* BRAPRESE-ERE QY dNG === s sssrsaas s sssssas s aa s s aa s s 41,377 1,164,763
LY LT T T T P PP PP TP R PP 113,644 4,944,650
#* ERvestNoty sHICs s sassasnasnassansasnasnassasssssasnassassassssnnsnnsnnsnnnnnsnnnnnnnnnnsn 16,157 1,153,771
* = 39,060 2,964,654
* Buronet-Worldwidey HiCr s sssssssmsasssssnssasnssssssssssasnsssnnsnsnnnnnnnsnnnnnnnnnns 49,036 7,645,203
BVERTEG dNGassssssassrassssssnsssnsssnssssnssssssssssasnsnsnssnsnnnnnnnsnnnnnnnnnns 79,709 2,552,282
#* Gvo Ray{mnﬂ;&.h@;,,@l@s&,{\ ......................................................... 3,400 105,808
H#* Gxoele I.e@hngl@gies,. JRG.sssssssnssnsnssssannaanssannnsansnnnnnnnnnnnnnnnnnnnERRRRRRRRRES 4,700 12,455
* BXISORVIGE KOl 16, -HACs s s x s s s s s s s s s r s 55,403 3,811,172
H#* Bxienme Networks lACu s sssssssssssssssssssssssssssssssssnssssssnsnnnnnnnnsnnnnnnnnnnsn 78,118 635,881
* oY = | 77,707 4.171,312
* L T o o AT S T T T TP 45,659 15,862,850
* FARG-TeGhNOIOEieEs -HIEr s ssssssssssssssssss s ssnnnmnsnssssassssannannnnnnnnnnns 44,491 2,375,375
* Rinisak .Gor.p,. .......................................................................... 210,580 4,954,947
* L Y= el L e e T S F T T TTTTTITIIT LI I LTI 74,242 159,620
#* B B 3 224,373 942,367
* e 1 11,646 129,853
* o e et o R [ R L e L e Lt I T T I I I T I T T T T I I I 149,544 2,509,348
* Fpeq.uemy.E.lthrmies,. dFMGasssssssssssnnnnnnnaasanannnnnnnnnnnnnnnnnnnnnnnRRRRRRRRnEE 19,976 232,920
GlebalSGARPE NG s sassssssssssnsasnsssnssasnsssnssssssaannssnnsnsnnnnnnnnnnnnnnnnnnn 23,755 331,382
#* 0 32 T2 2 10,041 1,064,346
#* [T T O T A T L] e T TTTTTITIITLIIEII T 3,673 41,982
* GOE Sys{omMS NG sssssssssssssssssas s s s a s 17,551 37,910
* GO TEEhNOIOGY  IAG == s s s ssrsam s ss s s s ra s 50,322 413,647
#* G T-GoOMMURIGALIONG, HAGr s s s s s s ssssssnssasnsssnssssssasnsnsnsnnsnnnnnnnnnnnnnnnnnns 67,950 822,195
Hackett Sroups -H1E: (FFRG ) s ssssaan s ssssssass s s ssssss s aa s s nnnnnns 104,884 1,722,195
* HEH T IORIG dFIGs s s s s s s snsssnssssnsssasssnssnsassssssssssnsnsnsnnnnsnnnnnnnnnnnnnnnnnnn 292,203 2,182,756
* 13- Merticale,-HiC; GlasE Anrsssrmrasssssnssasnssssssssssasnsnsnnsnsnnnnnnnnnnnnnnnnnns 10,381 296,585
* F5 T o T B e e T TTTTTITIITLII LTI 58,491 1,474,558
#* 1D Sy6tomIS; dNGammmsssssssssssssnasana s 16,326 100,078
* {EE BlOGHGRIES GOFPuessssrrrrrssnnssssssssssssnssnsnnssssssasnnnnnnnssssssnnnnnnnnnns 18,594 111,564
#* L 100,451 3,987,905
#* Jmage.Seneing Sy@t.ems.’ R T L T 700 3,500
#* | GION CORPr s ssssssssaaaaanns s saaaaaaa s 77,190 620,608
#* L Y O T PP PP PP PP PR PR 134,455 518,996
* Information Se.mioes.(;‘.mu.p,.l.no._ ..................................................... 44,727 121,657
#* LT O Y L L L L L T e PP PP PP PP PR RS 24,400 1,469,124
* {nGight ERterPHEOS; NG sssssssssssssss s s nmmmmsssassssnaaaannaaannnnnnnnns 60,629 3,335,808
L G T = B Y T TTTTTITIITLIITI I 63,560 4,095,171
#* Jn.tem.ap. Go.r.p._ ......................................................................... 32,771 97,658
* JATES T GOMD s s s s s s sssss s s s s raar s 16,182 73,304
* YT T 59,247 304,530



#* BT T T 25,716 139,124
* I L L L L L L L L L L L L L L C L L L L L L L L L L L L L L L L L T L L L L LI L L T I T 58,009 3,596,558
# j2:GloB@d; NG s s rssnsaaaan s s 42,640 3,798,798
B T2 T 25,053 773,637
T 218,756 5,770,783
KEMEF CORRr == asummnnasan s smasassssaassan s nassan s maasannsnnasannnnnasnnnnnnnns 163,654 3,292,718
* Kew :I:nom'e.C.opp.. ...................................................................... 24,700 121,771
* Kimbalk Gloctionies M sasrararamararaiisearasssssssssssassssnssnssnnsnnnnnnss 54,202 861,812
* Knowdes .Gor.p, ........................................................................ 209,233 4,257,892
Kulickes & Soffa:dusties s lAG s sssssassarasasnassasssssssessssnssnssnssnnsnnnnnnsns 117,342 2,655,449
* KWk i StFiOS s {NG.assassassassaseasnassassassasnassassssnssnnssnsnnsnnsnnsnnsnnnnnnnsn 44 636 450,824
TAX-MANAGED U.S. SMALL CAP PORTFOLIO
CONTINUED
Shares Valuet
INFORMATION TECHNOLOGY — (Continued)
* L-ARFONIN, s HAC s s ansannasnannansasnasnassassasnnsnnssassnsnssnnsnnsnnsnnnnnsnnsnnnnnnnsn 17,133 $ 58,938
* lattico Sem.ieond.u@t@r.@o;p. ......................................................... 271,513 5,251,061
* L.imeljgh.t. NEtVWOFKSs sHi€r s ssssssssnsssssssssanssssssssnanssssssnnnnnnsnsnsnnnnnnnnnnns 358,815 972,389
LitteHuS@s sl iGrassarrarnasnannasnasnasnassassassasnassassssnssesssnsnnsnnsnnsnnsnnnnnnnsn 22,098 3,733,678
#* LivePEESON s JAG s s sassassaseansasnaseassassassassassassssnssnnsnssnnsnnnnnnnnnnnnnnnnsn 7174 238,105
* LiveRamp HoldiNgS; NG sssssssssssssssss s snnss s s s s s s s s s s aa s s s nnnns 143,216 7,546,051
#* LUmentRa-FokdHIg6, - HAC s x s sxamsramsrsmmssmssssa s s s s nramsra s ramnaamnnannas 25,923 1,468,019
* LG RO HORSy sHIEr s s ssssssnssssssnssnsssssnsnsssnssssnssssssnsnnnnnnnnnnnnnnnnnnns 31,457 162,004
#* MAGOM - Technology:Sokitions-Heklgs, MG - == ssssrsssmassmsnaassn s nnasannnnnnns 56,293 1,104,469
#* MagnaGhip-SemiGeNdeotOn GoOrp.s s s s ssssssssssssaassssssssssaaanannnnnnnnnnss 13,480 148,954
* MaRhattaR-ASSOGIaloS ; ING.sssssssssssssssssssssasssss s s s ssan s s s s nn s s s s s nnnnnnnnnn 114,370 9,720,306
ManTe@h.mte(nat.ional.@om_.,.cbss.,b, ............................................... 45,781 3,148,817
B 8,797 646,667
H#* MaXkinOars dNG.ssssssssssssssssnsssssssssssssssnsnssssssssnssssssnsnnnnnnnnsnnnnnnnnnns 120,565 2,650,019
Mothede ElectroniGS s {NG.assassarassassasssssssnassasssssssssssssnssnnsnnsnnsnnnnnnnsn 97,835 2,930,158
* MicroStrategy, e, Glase Arrrrsssssssssssssssssssssnnnsssssss s s s s s s s nnns 17,235 2,356,542
#* Miteks SYStENMEs-HaCsssssaasssm s ssassn s sassa s s assa s s maaa s nm s s aanmnaa s 30,941 310,648
MKS dnslumenty sHiCsassassararnasnaseassasnasnassasssssssssssssnssnssnnsnnsnnnnnnsns 52,886 4,502,185
Mono.ty.pe. Lmag.in.g .Hold.ings, Y 79,791 1,593,426
MES SystomS fSOMpzrrrrrrrrrrnsasasas s n s s a s s s raaaaaa s 28,891 1,664,699
* NoOMOWIESs sl IGr sasssssssssssnssssssssssssssssssssssssssnssssssssnnnssssnsnnnnnnnnnns 78,829 2,473,654
* Napeo Seoupi.ty.'.l'e@hmk;gjee.y.hqc._ ................................................... 52,414 1,517,385
#* NGOR GO rssmmeassunnassasssaasasssssassasssssssanssnassannsnnassnnnnnssnnnnnnnns 10,413 352,064
* NeGPROtONIGS LEOMIrs=mmmnssammamasasnsaasuan s nassanssnassannsnnasannnnnasnnnnnnnns 160,356 736,034
* NETGEAR -H1Ersassarnasnannannasnasnassassssssssssssssssssssssssnssnnsnnsnnsnnnnnnnsn 61,161 2,070,300
* Noteoout-SYsterey sHiErassrarasstasstsastsastsassra s trs s se s s ra s nan s nrannaas 168,152 4,378,678
* NetSol - FechRol0gioSs dNGassssrasasssrssastan s ssassa s smsssns s naassn s nasannnnnnns 13,690 82,140
Network—k FeehRoI0Gios s ING.assaassss s sssssssasss s sasssass s aaassaannnnnns 8,465 20,739
NIG s HREsassannannannarnannannansasnassassasssssssssssssssssssesssnsnssnnsnnsnnsnnnnnnnsn 105,377 1,911,539
#* F Lo =T = S T 68,099 5,726,445
N GOfrnssssmsasssnnsssssasssmasasssaassan s aassanssnssannsnnasannnnnssnnnnnnnns 11,100 746,142
* ONGOPEN RG.a = mssssmnssas s smasaa s mastan s masaa s mmsaan s maaannnmaaan s 61,153 894,057
* Op.tj@a.l.@ab.le.(}@rp. ................................................................... 5,961 22,413
#* L = g T [ o T T T TP 35,547 4,001,170
#* RAR-Technology .Gor.p, ................................................................ 30,836 801,428
* RaydoGity- HEIdIREG Gorp.sssssssssmsmmssss s snsmsnsssssssssssaanaannnnnnnnnnsns 2,488 254,000
# RaySigR; 1NGs == msesnssss s s s rs s s 10,269 144,896
RG CORNOEHOR; NG sssssssssssssssssssssssssssssssssssssnssssssssnnnnansnsnnnnnnnnnns 63,474 2,076,235



* T 29,837 1,039,223
o o 8,084 37,348
#* RDF:-SQRItIOASs slIGrassassarsansarnasnassassassasnassasssssssssssssnssnnsnnsnnsnnnnnnns 62,744 837,632
RegasySterRS; -N1Gr = rrrrrrrrsssssss s 50,361 3,807,292
* Rercoptkemn, -Ha€s s ssrassassssrnssss s sa s sarn s s a s n s raa s r s nrnararnnannas 16,326 68,406
* RerfiGiont  lAtuassassarasasasarnaseassassassassassass s s s s r s s nnnnnnnannnnn 90,312 3,085,961
Rers‘peota.,.l.ne.. ........................................................................ 65,492 1,527,928
#* ] S Y ¢ W o 5,455 20,074
* O T 187,995 1,810,392
#* Rivetal Softwares e Glast Assssssrsssssssssssssssssssnssssssssnnnssssssnsnnnnnnnns 17,609 166,933
* YY) = P T Y 65,681 200,984
# RIGR{FONHO6,» A s s s assassassassassasnassassassassassassssnssnnssnsnssnnsnnsnnsnnnnnnnsn 71,179 2,733,274
* RIGXUS (SOMI s s nmmmmsssnnnnnssanssmasaasssaastan s masaa s mnsaannmmaaannnmaaan s 67,101 4,006,601
# Rewers Lnteg.r.at.igns, O T 53,191 4,844,104
o 31 F Y 6,830 95,620
* RRGX-GIobaly - 1Greassassarsassasnasnasnassasnssassassssssssssssssssnssnnsnnsnnnnnnnsn 44,148 247,670
Rs@g{ess.Softwar.e .@or.p, ............................................................. 87,734 3,798,005
* RSy LT T [ T o T L TTTTTTITIITLIIIII T 42 446 642,632
QABD R0 s L1266 Arsrrassarnarnarnasnassassssssssasssssssssssssnssnssnnsnnsnnsnnnnnnnn 24,355 1,050,675
Y 5 T T 5 =T 4173 137,751
#* QUARS; ANGa === sssnsnsssssrrrr s raa s rrrrrrEE R R 12,606 1,091,175
TAX-MANAGED U.S. SMALL CAP PORTFOLIO
CONTINUED
Shares Valuet
INFORMATION TECHNOLOGY — (Continued)
* e T 206,418 $ 2,571,968
R {N0U6tFieS: dst@ssannannannannasnasnassasnasnassassassasnssssssnsnnsnnsnnsnnsnnnnnnnsn 3,591 29,518
* RibbOR:GEMMURIGALIGNE s M€ s sssssssssssssssssssssssssssssssssssnnnnsssssnsnnnnnnnns 133,311 655,890
Richardson ieotronios s LstGhsssssssssrssssssssnssssssssssnssssssssssnssssssnsnnnnnnnns 19,377 109,868
* Rogefs. G@rp._ .......................................................................... 28,758 4,562,744
* Rudolph Fechnologios  ING.assssssssss s ssssss s s s s ss s ssss s s s s s s s saa s nnns 101,040 2,719,997
#* SailRoint-Technologies Holding, FRC s s s s s s s s s rsssss s s s nnes 56,954 1,204,008
* Sanmina.c.opp.. ........................................................................ 148,533 4,715,923
Sa.pie.ns. International .Gor.p, O 10,092 162,380
* SECHISOHOB {NG.ssssssssssssssssssssssssssssssssassssssssnssssssssnnnnnnnnsnnnnnnnnnns 44 998 1,527,682
Science-Applications: Mternalional oM rrrrrrrrmmrrssssss s asssa s s ssa s 82,169 7,014,768
* T2 e T3 T LT LT T T LT TP PP PP TP PP PP TP 80,651 4,264,018
#* ShotSPOHOR HIE: = a s s s e sarne s rrrrr s rrrrr s rr i s s 3,604 135,474
* SiHlicon L:aboratories: lGrarsararsasararaseasnassasssssssnsssssnssnssnnsnnsnnnnnnns 58,169 6,527,144
#* SMARE -Glohal +oldingsy HiEr s s =aassssssaassammssassan s ssassasssnaassnnaanasannnnnnns 57,753 1,758,001
#* SMI G GOfPursssnnnasunmnssanssmasassssastan s nassa s nnasan s mnasannnnnann s 19,072 75,048
#* Solarbdge-TechnOl0giesy G rssssssss s s s s s s s s s s s s s s s s ssss s s s s n s s aa s nnnnnnns 23,692 1,545,429
* SRS GCOMMOMGEs sl MGrsssssssssnssssssssssssssssssssssssssnssssssssnnnssssssnsnnnnnnnns 14,272 1,596,038
* StarTok JAG.ssassararnassarsansassassassasssssssnassassssnas s s s nnnnnnnnnnnnn 54,384 364,917
* Steel-CoRNGEt; NG sssassarsarsarnassassasssssssssssssssssssasssssnssnnsnnsnnsnnnnnnnsn 5,603 9,973
#* SHatasyS, bdehesmmnnsssssrrrrnrrrrrr s 697 19,439
* SUPEF-MiGHO CORHILOM HICr s sssssssssnsssss s ssnnnnnsssssassssaannnannnnnnnnnns 51,799 948,440
* .Syk.es.Ent.espri.se&.lng. ............................................................... 83,905 2,373,672
#* 325 1 (T T LTI 63,054 2,029,078
* Symhron@ss FREhROIOGIOSr dNGassssssnsssn s smsssn s ssmssa s maasa s maaaa s 59,362 480,239
SYNNEX COrDrmmssnnmmssanssssassnsssaassas s sassanssnassannsnaassnnnnnasnnnnnnnns 73,232 7,216,281
* Jeeh Dater Gorp.srrrrssssssssssssssssssss s s r s r 67,381 6,828,391
* ] N o e e T T T T e T T T T T TP P P TP PP PP 73,170 592,677



* 2 2 T 1 76,210 718,660
* B e ) T AT e P T P P TP 8,213 300,760
TESSCO Toehologios ING.ssssaasss s sssssas s s assssa s nan s aa s 17,012 250,417
B Y o T T LT LT L L L T e PP PP PP PP PR PR 99,652 755,362
TrAREAGH TOGRNGIGGIEE, - HiEs s s s r s s s s s s s r s s s s s nnnrna s 25,072 299,861
B B T 1 T 76,661 3,596,934
#* TTM To6hNOIogie6 IO sssassrasranstsanssatsansassasasanasa s snanssannsannnannnas 182,139 1,905,174
#* Ultra Glean Holdings, dnGrssssssssssasssaassasssasssanssanssanssanssanssansssnnnnnnnns 125,845 1,836,079
#* LTy 3 Y P T TP 82,907 1,027,218
#* Uplane-SoftWaro s NG === s sssssssass s sssssns s s rs s s s s s 30,710 1,350,933
* MeoGo: HistkeiMORiSs INGsssssssssssssssssssssssssssssssssanssssssssnnnnansnsnnnnnnnnnns 137,219 1,634,278
* Merint SyetomS NG ms s s ssssrssars s s s s rssa s r s s s s r s 54,764 3,169,193
#* B Y 2 TS S T 3,826 26,552
* MerFa-MobHY- GOrp.ssrrassrasrasransmsmssemssnssamssanssanssansransrannsannnannnas 10,041 139,068
Mersum VIateFiale, HaCrs s ssssssssesasssssnssasnsssnsssnnsasnsssnnsnsnnnnnnnnnnnnnnnnnns 66,303 3,446,430
# MBSt HAGx s e s rmsrmsrmsrnnsnnssassmssmssassnnssnssmssmssnssensnnssnnsmssnnsnnsnnsnnnen 29,600 2,415,064
* MiaVi Sole iGN, MG ===sssssssssssnnnnnnssssssssnnnnnnssssssssnnnnnnnnsssssnnnnnnnnnnns 108,328 1,589,172
* MiUSE-COFPresmrsmrsmranrsansnssassassansansansanssnsansansanssnssnsansanssnssnsnnnnns 75,389 3,368,381
Mishay HereGhNGIOEYs -HIEr s rrsars s s s s ss s s rs s s s s nnn s aa s 235,440 4,002,480
* Mishay RreCision (SroupP; -HIEr ssssassss s s ssssas s s ss s s s s s s aaa s aaannnnnns 32,220 1,312,643
Wayside FeohRology-GraUD s G ssssssssssasssansssansnssannsasannsaaannnsnnnnes 11,631 131,198
1 Y4 Y1 213,294 4,553,827
O o 190,285 1,733,496
FOTAL-EORMATEON: TEGHNOL QG Yermrnrararmransarmrsnsmrnrsnsassssnsassssnsassssnsnss 454,507,954
MATERIALS — (4.4%)
# Advanced: GRIGSIONE SONtIONE,-H1Cr == ssssassssssssssssssssssassnsnsnssnssannnsnnnnas 4,865 61,931
* Y o T ¥ T ey ey gy ey 70,930 1,818,645
#* AKe StROIHOIING CORDr s s sssssrresssssrrsnssssrsnnsssrmsnssssrssnssssrssnsssrnsnnssans 384,896 1,085,407
* AIGEE GOTD.s=srsrsssssasssasassssssssasssassasssssassssssasanssansssnnssnnssnnnnsnnnnas 12,133 272,871
#* Aleghony-TechnNekagies,-Hac sxamrramsrsasrsaarsaarra s srasrasransra s srannnannnas 193,983 4,223,010
TAX-MANAGED U.S. SMALL CAP PORTFOLIO
CONTINUED
Shares Valuet
MATERIALS — (Continued)
ARMENICaN VaNGUAKE=GOFP = s sasssssasssssasasassasaassaasanssasannsasannnsnnnnss 52,378 $ 747,958
#* ARPGE-PittSUGR- Gk s r s s s raa s s s s s s s s 2,649 9,589
P o 44,195 4536175
BoiSe GaSGANR @ rsnssnssnnssasssssssssssssssssssssssassssssssnssnssnnsnnsnnnnnnns 76,010 2,052,270
L T 7 SRS SRS R PR S 72,120 3,225,206
Garpenton TochnelogY COMI s rrrrrmmmmmms s ss s s smnsmsasnsssasssaaanannnnnnnnnnns 93,523 4,209,470
#* GontIFY AU THRMMA S0 s s xsmsnansssnsssnnssenssssssanssansssnssansaanssansssnnnnnnnns 143,260 1,030,039
GhASE GoOfPusssssnusssnsaasasssmassssssassansssassanssnassannsnasannnnnssnnnnnnnns 20,838 2,158,400
GhomMoURS L0 (Th@) == srrrsrsanrs s ssssssa s s s s s s s aan s a i nns 2,670 50,917
#* Gleaiwalor RapaF COM == srrsrsaarss s sssssaas s aaassas s aaasaaannnnnnns 24,248 475,988
# GloVOlaRe-GHFES - JAGur s ssrsnsrasrasrmssmssnnssassmssmssmssensnnssmssassnnsnnsnnsnnnen 397,434 4,236,646
* G ook -MiniNgs NG semmes s sssrsaas s s s s s s s 353,633 1,626,712
Gommerciak IVIotals GO.sssssarsasssssssssssssasssssssssssnssssssssnssnnsnssnnsnnnnnnns 207,556 3,634,306
# Gompass Minerals -MterRatioNak K€ s s s s s s s s s s s s s s s s s s s s s sss s s s s s s s nnnns 60,435 3,375,295
* Gore Molding-TehNGI0Eies, -HiCs sxsmsrsmrsasssassanssanssanssansnanssansssnnnnnnnns 24,525 163,091
DORHa GorPassssmrsarsssssassessassansansansanssnsansansanssnssnsansanssnsnnssnnnns 123,391 5,237,948
# Baglo Matekiale,HaC === s ssssrssarr s srsrr s s 5,833 482,856
* Gloment SOHItORE, sH1Cr s ssssssssssasssssnssasnssssssssssasnsssnssnsnsnnnnnsnnnnnnnnnns 379,481 3,802,400
* P EFF@-G@FP===mmmmnuuuussssssasaaaaaaaa s anaaaa s 148,023 2,180,379



Rloxible Solutions dntorationaly shiGr s sssssssssssssssssssssssssssnnssssssnnnnnnnnnnsn 3,406 10,865
#* Flotek-Mdusties A ssssarsarsariasararaseasnassassssssssassasnssnnsnnsnnsnnnnnnss 96,967 297,689
Friodman JNdeet ety shiEr s ssrssssssssssssssssssssssss s s s s s a s s s n s n 7,760 47 957
T YT o S P T P P PP P PP PP PP PP PP TP PP PP 67,918 791,245
* GGR Applied FeehRologios; 4G srssrsamrsassasransrassanssanssanssanssannnansnns 101,106 2,227,365
(S0l6k RESOUHGE (CORPr == ==nsssmssmmusssnnnuusuanssnsssanssnnssnsnsnnnssnnnnnssnnnnnnnns 68,573 246,177
.Gra.phj@.P.a@ka.ghg. Helding (COussssssnnnnnnnannssnnnnnnsnnssnnnnnnnnnnnnnnnnnnnnnnnnsn 45,863 681,524
O o | T Ty O o L 49,097 1,716,431
(e e e 4,065 174,795
T 1 23,702 1,035,066
Ha.yrqes.ln.temationa.l.,.ln@_. ............................................................ 41,190 1,225,814
B RUloF CO.sssnsararssnsnssnsnnsnssssssnsssnsnnsasansnsanssnsnnsnsnnannnnnnnnnnnnnnnn 94,929 4,538,556
Huntsman .Gorp_ ....................................................................... 12,481 256,485
* INGEVitY L ORPrx = rm s a s m s s s s s rrrnr R r R r R E R E A EaEaEEEEEErErErEEEEEEEns 56,174 5,535,386
1ANEPhoe HOIINGS; NG ssrrssssssss s s s r s nns 99,422 2,701,296
4m@speq.|.ne. ......................................................................... 46,254 4,319,199
* Intrepick Rotashy NG s s s sassss s s sasss s s assa s rssra s s n s r s 189,279 707,903
Kajse.r.AIuminum.Gorp. ............................................................... 33,977 3,270,966
* Kgppe.re.Hdd.ings,..lm_ ................................................................ 45,150 1,232,595
* Keaton .Go.r.p, ........................................................................... 61,782 1,894,854
# KEONGS- WO dWide, - MiCsssassansasnasmaneassasnasnassasssnssnsssasnnsnssnnsnnsnnnnnnns 92,361 1,238,561
#* L 7= P T T LTI T 14,708 94,720
LOUHSIANa=-P-aEH€-GOF P == nssss s saasss s ssasta s massa s mnaaa s mnaaannnaan s 206,881 5,407,869
#* F I e [ o (= = S T 68,295 340,792
Mat.e;ion.@.osp, ........................................................................ 41,809 2,597,593
MorGerMiterRationak-HiC s ssssssssssssssssssssssasssssssnnsssssssnsnnnsnnnnnnnnnnnnnnn 97,420 1,269,383
MiRoraks FeehRol0gios; INGs=sssssrsarssstrsssssssssasmsnsssnsssssssnsssnsssnsssnssnns 61,810 3,291,383
M@ kS M1 USHI@E, HAC = = s s s s w v s s s s s s n s ra s 112,271 1,815,422
# NeGRaR; dNGssessararasararasnassassassasssassssssssassssesssssnssnnsnnsnnsnnnnnnnsn 39,603 2,602,313
NeXxa:-IRESOUFEOS B A ssrssssssssssssssssssssssssssssssssssssssssnnnsnnnnnnnnnnnnnnnnnnn 730 6,015
Northern -Technologies: Iternational ComMp = s rsmmmmmmssssrsrssssssssasasnnnnnnnes 17,386 196,462
[ O T T T LT 75,790 1,521,105
Olympic,Steel.,. IR sssssnssssnsnnnnnssannnsssnssssssssnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 16,478 207,293
* OMNOMVA-SGRItONSy NG rsssssssssssssssssssssssssssssssnnsssssssnnnnnssnsnnnnnnnnnnnn 111,422 1,108,649
OWenS-HHNGIS s dNG.s s ssssssssssssnsasssssnssasnsssassssssasnsssnnsnsnnnnnnnnnnnnnnnnnnn 19,186 325,586
R GlatieHor Cowssrarssmssstnssnsssssssssnsssnsssssssssnsansssssssnsnnansnnnnnnnnnnnnnn 71,213 1,162,196
ROIYONE {COMPr = mmmmrssssssssssaaasasa s s aaaaraaaaaa s 131,230 4,300,407
* RQGrOUpP HOlHAGS s dNG.s s s sssss s rsssss s s s s s s s s na s nannnnnnn 11,216 174,857
Quaker GhomiGak GOMD.m==sssssasasssssaassassssassanssnassannsnassannnnnssnnnnnnnns 33,824 6,338,279
#* RaM3CO ROSONGES sliGrarsassarsasnassassassassassasssssssssssssnssnnsnnsnnsnnnnnnnsn 3,731 18,170
TAX-MANAGED U.S. SMALL CAP PORTFOLIO
CONTINUED
Shares Valuet
MATERIALS — (Continued)
# Ra.y@rﬂer.Advaneed.Materials,.lm_ ................................................... 61,816 $ 287,444
Resehtie:Forest Produotey i€ ssssssrsrsssrsssmssssssssnssssssssnsnssssssnsnnnnnnnsns 143,281 874,014
#* Ry6rson HOIAG COMranrranrranrransrsanssnssnnssanssanssanssanssanssanssannsannnns 100,888 823,246
Sechnitzek Steelndusties, Hac:; Class Arsarrarararaseaseassassssnssnssnasnnsnnnss 73,482 1,956,826
SehwoitzemViauduiit: Faternationals A sssssssssssssssssasnssssssasnassnssnnnnsnnnnns 62,703 2,158,864
# Secotis-Miracle-Gr6 -0 - .(T.he.) ......................................................... 7,247 812,969
# Sensient-TeChnNOI0@ies: GOFPrrssssssssssssssssssssssssnnsasssssssssssaannannnnnnnnnnns 73,966 5,042,262
Sﬂg.an.H@l.d'mge’. REisssssssssnnnnanasssnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 12,131 364,658
Sy T2T5 = T PP P PP PP PP TP TTTTTTT TIPS 40,082 3,974,130



#* Sunnit Materiale, M s Claes Arsarearariiaseararsassasesssassssnssnssnnsnnsnnnss 131,530 2,425,413
* Sun@oke.ﬁner.gy’..lm, ................................................................. 93,849 712,314
Syn.al.loy .Gor.p_. ........................................................................ 17,201 292,073
.'I'.een@glaes,. ] S 1,400 9,968
#* B2 T o T T T T 144,845 1,012,467
* T EONG fROSOUGEE sssssssssssssssssssssssssssssssssssssssssssnnnassnnnnnnnnnnnnnnnnnn 37,922 359,880
.'I:r;edegar.(;(.)rp.. ........................................................................ 62,523 1,042,258
T =3 57,920 2,247,875
* FOROX HOIAiNGE- REnGr s GlaSE- Anassrrssasinn s sassn s ssssas s snssa s mannn s 9,455 104,572
* URR-ToGhNologies, M s srrssssssssssssss s ssssanasanaaaannnnnnnnns 7,723 336,414
United States-Limme- & IVHNBFaIS s NG s sassaseasmasnasnasssenssasnnsnnsnnsnnsnnnnnnss 14,662 1,185,863
# United States:Stoel Gorpasrmrraaarmmmrsrasian s sassa s ssnssss s naassn s nasnnnnnnnns 114,854 1,726,256
* Un.iver.sal.Stai.rqless.&..AJk)y.Pfoduots.,.an._ ........................................... 13,142 212,638
#* L LS O3 Y158 =™ = T 58,748 2,766,443
B 2 T Y Y 42,550 859,085
* MenaterWateriahs FdafCe s sssssannsssnsssssssnsasssssnsnssnsnasnnnnnnnansnnnnnnnnnnnnns 23,600 90,388
* Merso Corp_.,.G.Ia.ss.A ................................................................. 49,812 805,958
AaFR O Mot Goads dNGasssassassasnasnassassassasnassasssssasnnssnsnssnnsnnsnnsnnnnnnnsn 18,621 460,684
Worthington dNdeetiies; G sssssssssss s s s s s s s s s s s n s s s s s s s s s s s s s nnns 98,879 3,976,913
# AR GFaGR s8s G@ssssnnsnnnnnssnnnnssssnssssassssssnssssasnssssssssssnnsssnnnnnnnnnnnnnns 13,684 927,912
RO TALMAFERIALS s sassunsssasnasssssnssnsnsassssssssssssssssnsnsssssnssssnsssnsssnnnnnnnnnnn 155,476,519
REAL ESTATE — (0.4%)
Alexadon & BalchwiRy H1Grssassaraasnarearnasnasnasnassasnssesssasnssnssnnsnnsnnnnnnns 12,561 295,309
* Alisounrce-Asset-Management Ggr.p., ................................................. 674 6,376
#* AkltisoUrGe: PoFHOlie- SO M HONS - SA s sssssssssssssssssssssasssnsssssnnnnsnsnsnnnnnnnnnnn 1,973 41,433
* [ e 702 7,002
Gonsolidated-Tomoka Land (GO s ssssssssssssasssssssnssnssassssnnnnanssnannnnnnnnnns 15,038 943,183
#* hive Point Holdings 1:k G Claes Arsrss s sssssssssssssssssssssssn s s s s ss s nnnns 2,200 17,182
H#* Forestar (GroUp;Gr rsrarsrssrmrass s s s s s s s s rr s arrr s rananas 6,906 142,678
* FRP-HEIAMR G, HAGm s s s s s s s s snsnanasssss s r s rarn e 17,953 890,110
Griffin Jndusiial RoaHY HIEr s srerrsrasransasrasrssrsnssnssssn s s s s s nrnnnns 4,903 190,531
JORNOS 1@k aSaley -G s s s s rrrrnr s 10,478 1,526,540
Kennedy-Wilson Holeings s NG ssssrssssssssnssssssssnnnnnnmssssssssnnnnnnnns 62,760 1,350,595
* Mar;(;us.&.M.ile@hap, Y 58,120 1,929,584
* Mauli L=and &= P.inea.pple.{}o,.’. G ssssssssnnnnnssnsannnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnsn 36,053 408,480
Neowinak Sroup-Hic: s GlaS6 A s rramsrsmrsamrssssanssanssanssanssanssanssannsannnns 37,717 371,890
* Rafaek Holdings; InG.;-ClasS Beruum e ssrsrssssr s sssssssss s snnnrsss s nns 39,800 823,860
REBAVRAX H101diNgs; G GRaSE Arnssssssssssssssssssssnnnssssssssssssssassnssnnnnnnnes 34,542 1,004,481
# Realogys HoldiRGS SO/ r s rrarrarrarrasransanrsssssssnssnssnssnssnssnssnssnssnnsnnnns 29,413 153,242
RMR GO, e -(FN8 ), GlaSS- Armsssrsmassanssssssan s ssnssnnssnaassnnnnasnnnnnnnns 17,537 863,522
#* F0) 2 T A5 T (11 = ) T T LTI 45,829 881,750
* Sy e L T e oL T - o T T TTTTIT LI T T I 15,750 444 465
* TOjOR-RANGR=G@r s rsssssssssssnasssss s s s an s r s rraaaaa s 40,494 750,354
#* Trinity Place HHoldingss shiEs s s sssnssssan s 51,069 214,490
B o ] T 10 13,257,057
UTILITIES — (3.4%)
I T 68,437 5,950,597
TAX-MANAGED U.S. SMALL CAP PORTFOLIO
CONTINUED
Shares Valuet
UTILITIES — (Continued)
# ARmeiican Siates WateF(COssssssssssssssssssssssssssssssssssssnnnsnnnnnnnnnnnnnnnnnnn 64,605 $ 5,004,949



* Aqua\ﬁen.tu.re Hold.ings, dat@rasssnnnnnnnnnnnnnnannannnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 6,851
Aktesiars Reeeufoes.@opp,,. GlaS& Arssssssssssssssnnnssnnnnsnsnnnnnnsnnnnnnnnnnnnnnnnsn 28,411
Atlantioa Yield PrlsG . sssssssssnnssssssssasssnsnsssssssnsasssnssssnsnnannnnnnnnnnnnnnnn 58,326
L H O ] T T P P PP P TP PP P P PP PP PP PP 106,134
Blacks HHIS oM rrrsanmrrranmmrrassmrsssssssassssssnsssssnssssssnnsasannssssnnnsnnnnns 75,388
Galiformia WWaier-SerViGe-GrOLd s xrrss s sssssssssasasssssssssssaaaannnnnnnnnnnns 84,987
Ghesa.peake. Ut.iliti.es.@.o;p. ........................................................... 33,157
.Glea.rway Energys ¥ 4 T T 42,245

# Glea.rway .Enepgy, NG GlaSS G rnrnnrnarnsnnsnnsnasnasnnsnnsnssnssnnsnnsnnsnnsnnnnnn 88,428
Gonmnocout Water Sentoo s NG sssssrssssstsssssssssssssnssssssssnnnssssssnsnnnnnnnns 35,278
Gonsolidated \Water-Gossbddhssaseasmararasmasmasnassassssssssssnssnssnssnnsnnnnnnns 26,724
GERas0FEIeotriG O ssssssssnnssssnnsssnssnsnsssnssssssnnsnsssnnnnnnnnnnnnnnnnnnnnnnnnn 68,846

# Gonie .Energy, shf@y ClasE Brrssssssssssnsnsssnssnsssssnsnssnssssnsnsnnsnsnsnnnnnnnnnns 49,647

# Hawaiian Gleethic IndusiFioS s NG s ssrsssssrssssssssssssssssssssssnsnssssssnsnnnnnnnns 33,010
IDAGCORR :H1Grssassasnassansassassassassasssssssssssssssssssssssssnssnnsnnsnnsnnnnnnnn 38,631
LT o T T T T LTI T 49,729

# Middlosex WatGEdeO ssssssssassssssssssssssssssssssssssssnssssnnnnsnnnnnnnnnnnnnnnnnnns 41,145

# Nationak RuUel«Oas:G@rssssssssmnsnssssssssssnsssssssssnsasssnssssnsnnannsnnnnnnnnnnnnn 8,135
New.Jer.sey. Reeouroes.@opp, ........................................................ 145,601
Northwest Naturals H@ldi.ng. GOusssssssssssssasasssnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnsn 51,118
NorthAMestern GofPrrrsrarsrssrnsassssssssassssssssssssssssssassssnsasanssnnnnsnnnnas 71,197
ONE (GaS; {NGasssssarsassarsassassassassasssssssssssssssssssssssssnssnnsnnsnnsnnnnnnnsn 56,950
Orma.t.'.l'e(;hmk)gjes.,.hqc._ ............................................................. 58,876
[ 1T = T AT S L LT T LT LTI PP PP TP P PP PP 68,600

# Rattern- E.nergy.@r.oup,. MR s Cla66 Arssnnannannannsnnannannsnnsnnnnnsnnnnnsnnnnnnnnns 72,030
RNM ROSOURGES, KAy s s s ssssssssssssssssssssssssasssssssnasssssssnsnnnsnsnsnnnnnnnnnnn 135,652
Reortland Goneral-eohiCsE 0 sssssssssssssnnsssssssssssssssssssnssssnnsnsnnnnnnnnnnnnn 64,504
RGG ROSOUGEE, 1 Hi€ s ssssssssnssssssssssssssssssssssssssnssssssssnnnssssssnnnnnnnnnns 22,515
£ T T LTI TTTTTTT TP N 40,978

# Seuth .Jersey 2T [ T oY Y T T e P 98,964
Swthmst.@as.H@ldLnge,. JACasssssnnssnnannnnnnnsnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 61,986

# Spar:k Enekgyy YT A 7= ] T 2,045
oY 5o [ T T T 73,831
ok FGER ROWOHR H1Cr s ClaSE Ar s s ssassnnssssssasssssssnasssnsssnsnnnnnnnnnnnnnnnnnnn 33,045
L s T T P P P PP PP TP TTTTTTTTTT TP 52,373
Xork-VWertor Gou(Fe) ssssssssssssssssssssssnnnssssssssnnnnnnnsssssnnsssnnsnnnnnnnnnnns 34,366

FOTALUTIETdES s sassansnnannanssnsnsnnansasssnsnssnssnansssnsnsnsssnnnnsnsnnnnnnnnununnnnnn

FOTALGOMMON STEOGCKS ssnssssssssssnsnsssssssssanassssssssssanassssssnnsnanasnsnnnnnnnnn

PREFERRED STOCKS — (0.0%)
COMMUNICATION SERVICES — (0.0%)

J T T T T T P TP PP PP 11,847

RIGHTS/WARRANTS — (0.0%)
CONSUMER DISCRETIONARY — (0.0%)

*

Social-Realitys 1nes Righte 12434/19, GIase Axsssrearrsarrsasrsssrsssssssssssssnsnns 10,334

FOTAL NN ESTFMEN T -SEGURITHES s rassassassassnssnsanssnssnsansnssnssnssnsansansnnsnnnns

TEMPORARY CASH INVESTMENTS — (0.2%)

State-Sireot Institutional 1. S.- Government Moeney-Market Fund 2:260% s ssssssnnas 8,030,530

118,043
1,022,228
1,352,580
4,885,348
5,966,960
4,537,456
3,098,853

725,347
1,593,473
2,465,932

374,938
4,561,736

547,110
1,478,848
3,942,680
3,687,405
2,576,911

388,365
7,261,122
3,650,848
4,978,094
5,192,701
3,859,322
3,661,868
1,651,648
6,737,835
3,538,044

647,982
2,659,062
3,369,724
5,511,175

22,372
6,084,413

509,223
3,067,487
1,236,145

117,918,824

3,110,417,621

313,235

310

3,110,731,166

8,030,530

TAX-MANAGED U.S. SMALL CAP PORTFOLIO
CONTINUED



Shares Valuet

SECURITIES LENDING COLLATERAL — (11.2%)

@8 DRASHhort Feria K VOSH ISR sl iHAEk s s s ssssssssssssssssssssssssssssnsansansnnsnnnnnnnn 33,900,260 $ 392,259,907
TOTAL INVESTMENTS — (100.0%)
(o6t $2,226,407- 830 M e tarararararararanananansmsmsmsm s r s rarare s ra i aana s $3,511,021,603

Summary of the Portfolio's investments as of July 31, 2019, based on their valuation inputs, is as follows (see Security Valuation Note):

Investments in Securities (Market Value)

Level 1 Level 2 Level 3 Total
Common Stocks
Gommunication SernvicoS ssrrasrssrarrasasnnannas $ 117,328,229 — — $ 117,328,229
GonSHNGF DiSerotiOnNaky=sresrarrsssssssnssnrrnnss 416,942,840 $ 2,537 — 416,945,377
GONSLHNGF SHAPlOG rramssrrrsnssrrssnsssssnnnnnnnns 124,318,260 — — 124,318,260
BRGGYssassssnsssannsanssannssnnssansnanssannsnnnnn 124,636,399 — — 124,636,399
RiNANGIAIE s ssssssssssssssssnnnnnnnnnnnnnnsnsnnnnnns 654,955,946 123,289 — 655,079,235
Healthe Gare s ssssssssssssssssssnsssssnnssnnnnnnnnns 304,999,066 — — 304,999,066
IR EAFIGIG s s s ssssssnnnnnnsnnnsnnssssnnnnnnnnnnnnnns 625,950,701 — — 625,950,701
{nformation -FechROlogyssss s ssnssssssssnnnns 454,480,365 27,589 — 454,507,954
MOHtOREHE s ssssssssssnnsnnssnnsnnsnnnsnnnsnnnnnnnnns 155,476,519 — — 155,476,519
Reahbstat@ssssssssssssssssnssnnssnnsnnssnnnnnnnnns 13,257,057 — — 13,257,057
U tiliti@Se sanssnsnnnssnnnnnnssnnsnnsnnnnnnnnnnnnnnnnns 117,918,824 — — 117,918,824
Preferred Stocks
GCommunicalion ServicoS sarrararrarsannsanannns 313,235 — — 313,235
Rights/Warrants
GONnStNeE .Discreti.@naﬁy .......................... — 310 — 310
Jemporary-Gash Inuesimonts srrrs s ssasssnnnanas 8,030,530 — — 8,030,530
Seocurities:LoRding Colateral-ssssssnnnnnnnnnnnaann — 392,259,907 — 392,259,907

0 $3,118,607,971 $392,413,632 — $3,511,021,603

T.A. U.S. CORE EQUITY 2 PORTFOLIO
SCHEDULE OF INVESTMENTS
July 31, 2019

(Unaudited)
Shares Valuet

COMMON STOCKS — (93.7%)
COMMUNICATION SERVICES — (6.9%)

Asteh BGIO COMI 7 GHASEArnrasranrasassasssrassassssassasassassssassassssassnsnssnnsnss 17,110 $ 63,136

Actiuicion Blizzards-HiCrsssssssssssssssssssssssssssssssssssssssssssssssaaa s nnns 161,228 7,858,253
* Alaska ComMMENcatons-SYstere: GFOUPr dNG === sssssssssssssssssssnaaaannnnnnnnss 33,007 61,063
* Alphabety NG Glass-Arassrasraastaatsatsastsassassasssanssanssanssanssannsannnas 34,928 42,549,290
* Alphabety 1nGa=Class-G - rrmrrarrarrarransamsansanssnsamsansanssmssnssnssnssnssnssnnnns 36,723 44,680,140
* Alice USAY NG Glass:Arsssssssrasssnssssssssnsssssnssssasssnsssssssasnansansannnnnan 295,062 7,615,550
# AMG Entertainment-Hokdinge,Hie:: Glase A s sssssssssssss s sssasssssannnnnas 62,169 735,459
#* AMG Nobworks s ING. oGS Arsrssassssssssssnssssssssssasnssssssssnsssnnnsnnnnnnnnnns 49,426 2,638,360
#* ANGEHOMOSentcos {NG.y«Cla6S /s s ssrsssarsssssssssssasnssssssnsnsssnnssnnnnnnnnnns 24,480 339,048

8 1 2,668,735 90,870,427

ATN-HAtOERBONGh-HACr = s e sesrasrarmsrasnsrassasnssassnsassasnssassasnnsassnsassasnnss 23,710 1,334,162

# ACHOMMEES s HAGs x = s = smxmssmsnssmssmsassnsnnsassnsnssnssnsnssnssnsnssnsnnsnsnnsnssnsnnss 3,801 12,999



* BaJLantyne.S.tp@ng,.lnG_. ............................................................... 7,721 21,850
#* Bandwidti: {nG-Cla6S-Ararrarrarnasnarsarsasnasnassassssssssssssasnssnnsnnsnnsnnnnnnnsn 1,738 129,481
Beasley-Broadcast-GroLD  1N0.; Cla6S Arrsrsssss s sssssssss s s s sannraa s s 4,143 13,465
H#* B(.)jngo.Wi.r.eless.,.ln@_. ................................................................. 43,754 657,185
H#* Bo6ton-Omaha Corp: s GRSE- Arrrrrsrsrsrsarssssssssssssssssassssnsssansssnsnsnnnnns 673 14,234
05X ¢ 7 Y O Y= T o 4,983 6,063,314
* Ca0.GOMs dNGrrssrsarsassassassasssssasssssssssssssssssssassssssssnssnnsnnsnnsnnnnnnnn 25,294 277,222
#* .Ga.rg.urus.,.mo. ......................................................................... 3,300 122,991
#* G600 dNGassessarsassassassassssssssssssssssssssssssssssssssssnssnnsnnsnnsnnnnnnnn 90,914 1,727,366
# GBS Gorp.;Class Arrrrrrrsssssssssssssssnssssssssssnnnsssssssssasaaaaaasannnnnnnnns 3,886 200,051
GBS Gorp.;-Class Brrrrrrrrssnnsnssssnns s s s s s s s nns 163,213 8,407,102
GontuFyLifdes MG s sssssssssssaaasssss s nrrrrra s 552,953 6,685,202
* Ghakter GommuHeations s ING. EaeS sArsssssssssssssssssssssssssssnssssssnsnnnnnnnns 72,184 27,818,270
#* GincinnNatisBeHs dNGressassasasarasnassassassassassasssssssssssssnssnssnnsnnsnnnnnnnsn 36,332 138,788
# GiRemakk-FokdiNg6s th1Es = asssr s arasnn s rasia s s sssa s srs s rr s 147,265 5,878,819
#* Glear-Ghannol-Outdoor okdingey i€ s s s s s ss s s s sssssssssssssssna s nnnss 27,964 84,731
Gogent: GonmuRications HHoldinGSs dNGam sssrmssssssrrsrassss s ssassn s nasannnnnans 34,353 2,164,583
GomGast-CoFPr; Glass Arrmrrmrrerrerransamsansanssnsansansanssmssnssnsanssnssnssnnnns 1,750,323 75,561,444
H#* OOPISGCOD = HAC s s s ssnsssssssssnnssssssnssssssssnsnsssssssnnsassssssnnnsnnnnsnnnnnnnnnns 50,998 168,293
# Gonsolidated .Gommunioat.ions.H@k;lmge,. MRErsssssnnnnnnnnnnnsnnnnnnnnnnnnnnnnnnnnnn 103,760 488,710
* Cumnuhis-Media e s Class Arsreassararsarnasnassasssssssssssssnssnssnssnnsnnsnnnnsn 9,277 140,175
#* Daily Journal CoMprmrrrrrrmmmmmmmsssssss s ssnssssassssaaaaaaaa s nnns 200 49,620
* DHEGroUPsliGresmsssssaasssn s sssasss s ssassan s sassa s massnn s naasannnnasnnnnnnnns 38,113 140,256
#* Disecovery; NG +ClaSS-Arsarnarnarnannarnasnasnasnassassssnssnnsnnsnnsnnnnnsnnsnnnnnnnsn 93,472 2,833,136
* Discovery; B VT 1= R 3 = 1,077 39,784
* Diseo.ve;y, T L 5 = T 4 128,860 3,639,006
* DIShl-NetWork-Cokp: s Glase Arssrssss s sssssssssss s ssssssssssn s aasssaannnnnnns 101,360 3,432,050
* T Yo ] 2 S = T Yo 53,397 4,939,222
Emerald Bxposiions-Everte,-Hi€r=ssssrsrsarsrassssssssssssssa s s asa s san s nan s 37,285 397,458
* Emmis CommMmunications:Gerp:; (1a66 Arsarsrarsssssssssssssssssnssssnsssnsnsnnnnas 2,473 13,008
# En.teroom.@ommmioations.(}@rp._,.(.)JaseA .......................................... 161,924 919,728
Entravision Gommuncations CorR:: GlaSe As s ssssssrssssssssssaassnnsnnssnnnnnnnns 75,162 245,028
BW:SGHpPE: Gor(Fho ), GlassAr - sransrramiasmsamrassassanssanssanssannssnnsannnas 64,132 983,144
* F T3 <Y T3 ) Ve A 7= L] S A 293,369 56,981,061
#* T A Y 18,382 95,586
FeX GOrp.;ClassS A rrrsssrssssssssssss s r 79,362 2,961,790
* FOX GOrp.s-Cla6S Bersrnaarnn s s rasnn s rssia s s ra s r 38,239 1,422,491
H#* FEOAieF ORI HORHONS GEFPr = s ssssssssasssasassssssasanssansasnsasanssnnnnnnnnnas 23,115 30,512
#* = = T T S 6,465 37,368
# GaRNOR GO s A s s s assassarsarsassassassass s s s s s s s ssns s nsnnnnnnnnnnnnan 137,242 1,406,731
* GG eiberty 1oy L1686 Arransranratsatsastsassassassanssanssanssannsannsannnas 89,851 5,366,800
#* T Y1 oY= 89,155 665,096
T.A. U.S. CoRE EQUITY 2 PORTFOLIO
CONTINUED
Shares Valuet
COMMUNICATION SERVICES — (Continued)
* Grans FeleViSiORN =M1 s s ssssssnasasssa s 108,987 $ 1,934,519
* .Gray FRlViSiORk HIC: s GlASE A sssssssssasnssnnssssnnsnssnnssnsnnsnnsnnsnnsnnsnnnnnnnsn 2,300 38,709
* HmﬂgphereNl.edja.G;@u.p,mo, ....................................................... 12,264 150,970
* JAG,’mterA@tiueG@rp. .................................................................. 33,330 7,967,536
* IBT-Corpuy Ld@66 Brrsrnmmnnrnnnnnassnn s snassa s sassa s mnssan s nn s s aanmnna s 32,465 329,844
* AMAX GOfpessssssnnnnsssssssssssasasssss s s s raaaaaaa s aannnnnnns 63,916 1,402,956
#* o = T 5 88,813 2,010,726



#
#*

{nterpublic Sroup: 0f-GE6:  dNG s (THi@)s s s s s s s sssss s s s s s s s s nnns 284,993

{FiGiURY COMRIENHOBHONS; dNG s s s sssssssnssasnsssassssssasnsssnssnsnsnsnnnsnnnnnnnnnns 61,985
John Mlileys & S0nS; -G GRS Arssrrsssssrsssssssnnnnnssssss s 54,959
John Mlileys & S0ns; -G GRaSE B assssss s ssssssssnnnnssssrsr s 2,517
L-ibert.y Broadband SoOMp=sssrmrmassnmssassta s sassa s masa s naasaannaa s 145
Liberty Broadband Comp Glass:Arssss s ssssssssssnnnnssssssssassssssssasnnnnnnnes 15,303
Libekty Broadband Lom -=Glass-G arrrmraasimmsmsssanssssssassnasssnnsnnssnnnnnnnns 58,807
Libekty Latin AMOHEC » Lidhy «Ela6S Ear s mnasunm s massn s sssss s nnsssn s mannn s 55,956
Liberty Media- Gorp.-Libonrty: Braves: Glase Ax === srssssassssssssssssssnsnnnnnnnnnnss 6,772
Liberty edia- Gorp--Libonrty: Braves; Glase B === ssrrsssssssssssssssssssnnnnnnnnss 58
Liberty Media- Gorp--Libonrty: Braves; Glase G- === srrmmssssssssssssssssssnnnnnnnnss 19,641
Liberty Viedia- Gorpe-kiborty: Rormela:One  Glass: A sssasssssasssssanssssnnnsnannns 17,871
Liberty Viedia- Gorpe-kiborty: Rormela:One  Glase:B rxsasssssasssusansssannnssannns 145
Liberty Media- G@rp._.L_jber.ty. FOFMENa-ORNE - Glass-Gassssssssnsnnsnnsnnsnnsnnsnnnnnns 102,223
Libekty MViedia: Gorp:Libofty: SirideXM; L1a66 Anmassrrrssasssmmsnaassnnsnnasannnnnnns 47,725
Libekty MViedia: Gorp:-Libonty: SirideXM; L1aes Berurrrrrrrmssmmsnaassnnsnnasannnnaas 581
Libekty MViedia: Gorps-Libofty: SirideX My L1a66 (o= arsrmrmmssnrmnasssnnmnnssnnnnnnnns 96,612
Liberty -FripAdvisor-Hokdinge, M€, GlaSE Axrsererrssnsnnsssssssssssssanaaaan s nnnnss 92,314
Liberty -FripAdvisor-rHokdinge, M€ Glase B rrrrrrrrrrissssssssssnssssssssaannnnnnnss 110
Lions:-Gate brtertainment Gorp.s-Glass-Arsrr e rarmn s ssssss s ssssss s sssnn s 60,468
Lions-Gate: bRtertainmont Gorp.s-Glass B arrrarrssniissrssssssnsssssssnsnnnnanns 88,384
Leive Nlation EntortairinNends dNGa s ssssssssrssrsrsssssssssasnssssssssnsssnnssnnnnnnnnnns 221,538
L:oFal Space K -COoOMmMUNIGAIONS; HIGr == sssssssssssssssssssssssssssssaanaaannnnnnnnss 7,070
Madison Square Garden Gou(The) Glase- Axssssrrrrrrrssssssssssssssssnnnnnnnnnss 17,278
MarGhRoX s {NG.yElacSBassarrararasnararasnasnassassassasnsssasnasnnsnnsnnsnnnnnnss 23,549
MarGee Gorp.,. (The) ................................................................... 25,536
MatGR-GROUD  HAG = s srs s assas s sassa s s s s s s s s s s a s s s s n s s annna s annn s 27,045
IMOCIatehy <0 » (TR C1a66 AArrerarmrnsrararasnsnsrasasassssasasmsnssasasasnsnnrasans 5,251
Meoet .Group.,.l.nc, .(.'I:h.e). ............................................................... 111,428
Moradith -CokPr==ssrsassrassnsssnsasssssassass s sas s sa s aaa s a s aanaaanannna s 56,690
MSGNetWOrKS: NG+ ClaSS-Arsarrasnarmarnasnasnassasssssssssssasnssnssnssnnsnnnnnnnsn 62,023
Nationak GineModiay NG ssrsssssssassssssssassssssssssssasnssssssssnnssnnnsnnnnsnnnnns 64,745
INOHEHXg sl HGr s xmxmmwmwm s mwm s mwm s mrm s mrm s e e mrm sk wmnamEnEamamramnmramnmrannanas 22,400
New:Media Jnvestmont (orouPy -HiEr s saasssmssssssmssasssssssaassnnsnnssnnnnnnnns 74,291
New:York -Fines: Ge- .(.The).,.Glass.A ................................................. 142,941
NoWe Gorp.;-CHass-Arsrrrrrrsssssssssssssssssssssssssnnsssssssssaasassaaaaannnnnnnnns 245,024
NeWe Gorp.s-Class B nrrrarsrnsrmsnssssssssssass s sss s ssssssassasn s sa s sannnnnnnas 105,257
Nexstar Media: GFoup: dNG. Elass- s s mrasrsrmassssnnssssssnnssaassnnsnasannnnnnns 66,043
Omnioom.@r.oup,. IACassssssnnsanannsasnnnnnnanssnnansnnnansnnnnnsnnnnnnnnnnnnnnnnnnnnn 86,478
ORBEOIVHVE A s s sassassansansasnasnassassssssssssssssssnssnsssnsnssnnsnnsnnsnnnnnnnsn 74,773
PAVIAIFEl©6S s dNG.mmssssm s massn s masas s masra s masaa s aaa s aaaaanaaa s 13,427
T T 1= - (O 42,903
Reading Internationals dNG 4« GlaSS A s s s s sssssnssssssssssssssssssnaaannnnnnnnss 17,935
RO6HA BIONErdNGrrrssssssssssssssssssssssssssssssssssssnssssssssnnnssssssnnnnnnnnnns 22,951
Saga-ComMMUNIGaoNs,-H1C: s GRasE Arrrrrrrrs s sssss s ssss s s s s s n s s rnn s 1,505
Salen:Media Group, M€ = ssrssrmassssssasssasa s sss s sss s sa s ar s s s s a s nan s 10,305
SENOKISHC GO rmrsrrarararassurararassssarasassss s sasa s s sasnrss s sasnsnssnrnsnns 40,592
Shonrandoakh 76lecomMMURICatiONS (S0 =t atsassassassssssssssssssnsnnsnnsnnsnnnnnnns 81,706
Sinelair Broadeast Groups dNG A Glass Qe s s s ssssssssssssssssssssssaaaa s nnnnss 105,206
St XM Ok iNg6s th1Er s nassm s ssasnn s rssin s rrra s r s s s 253,303
oYY T [T 4 = T e T TTTTTTTTTITIIT LTI TR 76,081
SpOok-hloldiNg6, -HiErsremmmassrs s sssss s ss s s s s s rr s nnna rnn 19,425

6,532,040
1,576,898
2,501,184
116,663
14,297
1,502,602
5,851,885
917,678
195,711
2,016
565,072
669,805
5,543
4,025,542
1,986,792
24,286
4,044,178
1,066,227
1,320
780,642
1,077,401
15,964,028
260,105
5,011,311
102,438
893,505
2,036,218
11,605
383,312
3,110,013
1,177,817
460,984
7,234,976
800,114
5,100,135
3,224,516
1,416,759
6,721,196
6,937,265
438,170
597,367
698,890
234,052
526,955
46,986
21,434
1,387,029
3,215,948
5,286,601
1,585,677
1,278,161
252,331

T.A. U.S. CorE EQuITY 2 PORTFOLIO
CONTINUED



COMMUNICATION SERVICES — (Continued)

*
*

*

#*
#*

#*

#*

#

#*
#*
#*

*

FOTAL-COMMUNGATION SERMICES

.'I'.echTa;get.,. HA€ysnunssnssnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnannnnnnnnnnnnnsn
o T e

TOWREGHHE MBIy -G e GASE: Arssnmsrrrrrrssssnnnnnmrsnsssnnnnnnns
T FAVOIZO@sssssssssssnnssssssnnnnnnsnnssnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnsn
FEbURG IVIOEia=Ger s GlaASE: A rsrsssssssssssssssssnsssnssnsnsnsnnnnnnns
Trburne Rublish.in.g (S0 sssssnnnssnnnnsnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn
.'I:r;ipAd.viees,. A ssssunnnnsssnnnnnnssnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnns
G o A ssssssssssssssssnnnnnsasnnnsssnnsnnnnnnnnnnnnnnnnnnnnnnnnnns

Zedge.,.l.n@,,. Glase-Brssssssssssnnsssssnsnnnnnnnnnsnnnnnnnnnnnnnnnnnns
IOV (ST OUPy G s GlASE- Arssnnemmunsnnnmmasssnnsnasan s nnnnnnnnnnns
IOV (SrOUPy i1Gr GlASE-Grrrmrmmunsnnnmnassunnnnsssnnnnnnsnnnnnnnn
Zyn.ga., NG GlaSS A asnannarnarnannannansansassannannannannnnnnnnnns

CONSUMER DISCRETIONARY — (11.7%)

*

* H W H®

#*

#*
#*
#*

BO0-FlOWEFS: €Ot bAO ; LE1a66 A sssssnsnnsnsssnnssnnnnsnnnsnnnnnns
ASION'G - HAO s ssssassansassansansansasssnsnansanssnnsnnnnnnnnnnnnnnnnnns

Y Y = B O T TTTTTTT I L LT LT T T TP TP PP PP PP PP PP
AFANNG e = nnnmsnssnssnssanssnssnssnnssnssnssnssnnssnssnnsnnnnnnnnnnnnnn

Shares

Valuet

290,563
42,835
23,010
271,455
134,058
115,500
5,446
9,333
9,112
38,843
61,043
77,013
139,714
22,805
8,201
1,334,445
8,633

248,278

229,915

286,085
32,279
31,816

219,477

8,851
33,294
53,249

715,494

39,679
104,958
117,537

70,854
105,696

75,376

37,218
111,587

116
142,750
267,779

67,901

17,720

11,173
103,217
172,862

2,015

30,929
234,894

60,987

74,686
112,042

2,129,827
5,248,144
529,690
4,123,401
4,335,436
9,208,815
29,354
117,409
423,435
321,232
2,695,048
391,226
5,911,299
1,092,131
17,632
73,754,775
301,810
7,535,237
2,850,946
40,913,016
2,349,266
1,115,151
7,402,959
14,250
1,659,373
2,660,320
4,564,852

727,525,012

776,915
6,617,602
2,224,975
1,811,028
2,510,280
3,570,561
5,606,520

208,308,380
11,330
1,722,992
4,737,011

654,566

585,114
1,007,358
9,046,970
6,255,876

38,829
2,847,942

104,340

365,312
5,388,595
5,454,205



* ALOZON@y dNGassssartasstsatsasssssssas st ssrss s s s s s raa s n AR Ea s aRRa s 3,820 4,290,013

* Barnes-8& Noblo Eaication MG s ssssssssssasssssssssssasnssssssssnsssnnssnnnnsnnnnns 47,536 166,376
Barnas:8& NoDIO s ING s sssssssssssssssssssssssssnssssssssssnssssssssnnnnsssnsnsnnnnnnnns 84,250 549,310
Basseit heirituFe: lROUSHOS s IAG.sssssssssassssssssssssasnsssnssssnsnsnnssnnnnnnnnnns 6,115 78,150
BBX-Gapital COMdsnnsssssssssmmmmmmmnnnssssssssssssssnnnnnnanssaaaansaana s 34,809 150,027

* Beazer:Hemes dJS A MRt s sssssrmrasssssnssssnsssnssssnsasn s ssn s nan s ann s nnnnnnnnnnns 39,267 460,209

# Bed Bath & BoyondydNGssrrrrrrsaasasssssssrssssnssnsssssssssnnnnnnssssssssnnnnnnnns 153,967 1,495,020

T.A. U.S. CorE EQuITY 2 PORTFOLIO

CONTINUED

Shares Valuet

CONSUMER DISCRETIONARY — (Continued)

T A 4 256,123 $19,601,093

# Big 5 -SPOFHiNGBOOAS COFPrr=rrarrarrssranranranrsnrsnssnssnrsnrsn s ranrrnnrnrnrrns 20,304 43,248

# BiG 08, s1Gr s ssrenssrrnnssrnnssrsnssmnnsssrnnssmsassinnsssrnnssrensssranssrnnssrnnnnns 80,730 2,066,688

* Biglaki:HeIdiRgE, Hae: s L1a66 Arssssrrsssss s nssnssssssssssssssaaaaaaan s nnnnss 117 53,469

* Biglaki:HeldiRgs, He: s L1ae6 Brrsssrrrrssssssssssssssnssssssssssssssssnaaaan s nnnnss 1,670 151,636
BJisRostauants; dNGsssssassassssssssnsssssrssssnssssnsssnssssnsnassanssnnnnannnnnns 29,898 1,186,951
Bloomin: Branidey-HiCr=ssssssssssnsasssssnsassssssssssssasnsssnnsnsnsnnnnnsnnnnnnnnnns 125,013 2,128,971

* Booking: HEIAIRGS I = = s ssssssama s sssssss s s na s s s s nannannnnnnnns 9,117 17,200,223

H#* BeotBarm H(.)Jdinge,.mo._ .............................................................. 35,287 1,104,130
BOrg\WarnNOR - BaCs s ssmmsssssssssssaass s s s sssaa s aaa s aa s 143,683 5,431,217
Bowl Areiica,Hacry Clase Arssrsrassssrnssasnssssssssssasnssssssssnsssnnssnnnnnnnnnns 1,280 19,942

# By GAMIAEG GOrPurassasassasatsasansssatsasasassasassssassasassasatsnsansnsnssnnanas 22,632 599,522

* Beight +lorzoRs- Family: SONtioRE sHiEr s s ssn s s s s ssssss s s s s s ss s nnns 33,989 5,168,707

# Brinker-Mternationaks s sssssssssssssssnsssssssssssnsssssssssssnnsssnsnsnnnnnnnnnnns 30,830 1,228,575
BRUNGWACk GO rrmrrmramrsrsassassessansamsansanssmsansansanssnssnsansansansnnssnnnns 94,399 4,640,655

# BUOKIO s 10+ (TH@) s rrasssranssrenssmmnssirsnssssasssmssssmesssmensssmnnssnnnsssnnnsns 14,000 284,900

* Build-A-Bea WorKShop i@ ssssss s sssussssss s s nsssssss s snnnsnsnn i nns 18,084 77,219

* Burlington StOFEE,-HAEs s s sramsranrramsrsmssamssnssasrassa s rransra s nnannas 29,056 5,251,872

* Goosare BRtertain MOt oM srrrmmmmms s s s s s smmsmnasssssaannaaaa s nnnns 333,447 3,948,012
CaleroS, ING.assssssssasssssnssssnsssnsssnssasnsssasssnnsasnsnsnnsnsnnnnnnnnnnnnnnnnnnn 56,018 1,052,018
GallaWay: GOlE Gosremsrrnsrensrenssnnsssnsrensssnsssnsssnsssnsssnssensssnssenssenssnns 111,594 2,046,634
Ganterbuns Rark Holding Gorpassrssrraariasmsastsassiasssanssanssanssansssnnnnnnnas 200 2,450

* e e T =W I 131,641 4,685,103

* GaroeF-EAUCation oM - rrrrrrarra s sssrssssr s s s s s s s s s 95,931 1,818,852

#* CarMiaX; NG s ssssssssasnsssnssssnsssssssnssssnsssasssnssssnsnsnnnnsnnnnnnnnnnnnnnnnnns 121,212 10,637,565
GaTiHMGk GOTP.s xsssrsmsssnsssnsssnsssnssnnsssnssnnsssnssensssnssenssensssnssenssenssnns 102,163 4,825,158
GaiTiage SOMM0OST dNG === srrsrssars s ssasssas s sassaaan s aaaaaaannnnnns 20,519 392,323

#* Garrols- RestatiFant-GFOUD s NG ssssss s ssssssss s s s s s s mssssssssssssssaaaa s nnnsns 55,542 517,651

# Gar{erS, INGassssnartasssstsassasssssssssssrsessssssasssssassasssnassasssnnsnannnnnns 37,541 3,492,064

#* Gt ARG (SO sssssssssssssssssassssssssssssssssssssssssssssasssssnssssssnnsnnnnnnnnnnnns 3,633 230,913
Gato Gorp(The)y Class Anrrmrrmrrerransamsamsanssnsamsamsamssmssnssnssnssnssnssnnnns 21,972 315,738

* CavGo FRAHISIFIOS ; {NG.s s s ssssssssnsasnsssnssasnsssassssssasnsnsnnsnsnnnnnnnnnnnnnnnnnns 8,667 1,537,092

* GontuFy-CaSiROS  ING === ssssssaa s ssassaas s s assaaa s aaaaaaannnnnns 3,288 32,453

#* GontuFy -COMFALHIRIES; -HIGr s ssssm s s s s ssas s s s s s s s s s aaaa s annnnnnns 35,383 975,509

# Ghoeeocake:Factory; dNG.- (The) s s rrsrsssss s sssrsss s anar s s s nns 67,561 2,910,528

#* L] =TTy T L T PP 16,629 746,975
ChEO'sPAS - ING s ssssasssssnssssnsssn s snssasn s sassnssaan s snnsnsnsnsnnnnnnnnnnnnnns 89,320 284,931

# Ghildren's-Rlacey -G (FRe)k s sssssssssss s sssss s s s s ssssssssss s s s s s s s nnnns 31,056 3,033,240

* Ghipote MoxiGar GFiksHaC s ssrrsaassssssssssssssnssnsmssssssssnnnnnnssssssssnnnnnnnns 7,581 6,030,913

# Ghoice - kotels JNtemationaly shiGr - ssrss s surassssssnsssnsn s ssnn s urnnsnnnnnnannnnns 27,973 2,400,363

# ChUEGHIH DOVWAS sHIGr = s s s s sssnssnsasnsssnsnnsnssssssssssnsnnnsnnnnsnnnnnnnsnnnnnnnnnnn 11,091 1,327,038

Ghuys HlOldings; -G ssssssssssnsssssss s 19,205 454,198



GiliFk@NadSy sl iGrassarsassssassassasnsssssssnsrssssnsssassssnassanssnnssansnnnsnannnnnns 15,913 244,265
# GlaFEl6 GOMDrxnssssnmms s s s assaam s s aaaa s aaaaaaannaaaaaa s 29,499 423,901
Colleciors- URiIVEre8 {NG.ssssssssssasssssnssssnssssssssssasnsssnnsnsnnnsnnnsnnnnnnnnnns 5,144 121,964
GolHnbia SPOFtSWEa=G@r s sssssrrsrsss s s s nsnnssssssssssaaanannnnnnnnnnns 53,468 5,666,539
#* O3 ] ¥ 36,326 755,581
#* Gontamner-Store Broup,-Hie: (FRO )k - s s s s ssssrssss s s ssrrsr s s s s 47,455 289,950
GoopPor Tire & RUBDOE Gowrrrrsssrsrmssss s s s s s s s nsssssssssssasa s nnnss 75,654 2,036,606
* Goopor-Standard Holdings s dNG.sssssss s ssssssssssssssssssssssssssssaaaaa s nnnnss 25,840 1,278,563
Goro-Mark-Holding:Cor ARG = rrmrrerransamsamsanssmsamsamsamssmsse s samsamsnnnnannns 44,534 1,666,908
# Gracker-Bamok Old -Coeintiy: St0F@; dNGs s rssssssrs s s ssssssssss s s snanssssnn i nnnas 28,919 5,023,519
* CFOGS s dGu s s s s s s sn s sn s sn s n s sa s sn s aa s sa s an s R Rn s EEERRE R EERERE R RRn 61,394 1,402,853
e 17,140 308,006
= o P 225,562 3,769,141
Darden RestauFantc, MRc s sssssrssasssssssssssssssssssssasnssssssnsnsnsnnssnnnnnnnnnns 70,951 8,624,804
# Davie-8= Bestons-Entertaiimety -HiCr ssssssasssassssssssasnsssnssssnsssnnssnnnnnnnnnns 56,988 2,316,562
I 7T 1 1,300 2,080
* Deckers: QLHAGO - GOFPr-rrmrrmrrerrarransamsansanssmsansamsanssnssnsansansansnnssnnnns 32,868 5,136,611
T.A. U.S. CoRE EQUITY 2 PORTFOLIO
CONTINUED
Shares Valuet
CONSUMER DISCRETIONARY — (Continued)
#* DelFrisco's: Res.tau;an.t.(;ﬁ@u.p,. G snsssnannsnsnnsnnnnnsnnnnnnnnnnnnnnnnnnnnnnnnnnnns 30,596 $ 243,544
* Del-Taco -RestauaniSy G rs s ssssassssssssassssssssssssasnssssssssnnnnnnnsnnnnnnnnnns 42,325 512,979
Delphi- Tochnelegies RdeCrs s trsatmsaattasssasssa s ssa s ssassan s ssansssnnnnnnnns 40,206 753,460
* Delta-APPanoh-HiCr smrsmrsrsarsarsassansamsansanssnsansansanssnssnsansanssnsnnssnnnns 6,871 130,824
* DRSS COFPrsmrsmrsmramssmssmssassassansamsansanssnsansansanssnssnsansansnnsnnsnnnnns 65,165 1,472,077
# DesigRer-Brands  InG.; @lass s rrsrssssr s sssrsss s rra s 95,031 1,746,670
#* Destingtion Xbs GFoWp; 1NGrssssssassss s s ssssssass s s ssssssss s aansaaannnnnnas 51,876 91,302
# DiGk's -SPOFHNG (50OUS s ING.ssssssnsmsssssssssssasss s ssasssssnnn s aaasaaannnnnnns 93,701 3,482,866
# DHlaFeS; dNGA-ClaSSe s rmrnsrasrarmsrasnnrassasnssassnsassasnnsassasnnsassnsassasnnss 39,857 2,900,792
# DineBrands-Global; {nG.sssssssssnsssssssssssssssnsssssssssssssnnssssssssssssnnnnnnans 22,222 1,824,204
* Dixio Broup,-H1Es (FFRO) e sssansranstanstsanssantsnsnsanssanssanssanssanssannsannsannnas 7,544 3,986
DollaF (oOROIak GOFPssssssrrrrrrsassnsssssssrssnssnnnssssssssssnnnnnnsssssssnnnnnnnnns 156,481 20,971,584
* DO E TFFO:x HACr s xwamm s s wmm s s wwam s s wwm s s s wwmmmnan s awmn A, 130,642 13,292,823
DOHNG'6 FRiZZa -HiCs s a s s ssnsssnsasnsssnssasn s snsssn s aansssnnsnnnsnnnnnnnnnnnnnnnns 19,800 4,841,694
* DoraR-ProduUGHS s HAG s s ssssssssssssssssnssasnsssassssssssnsssnssnsnnnnnnnnnnnnnnnnnns 43,239 3,108,019
DRAAIGMORs dNGrsssssssssssssssnssssssnssssssssnsnssssssssnssssssssnnnnsnsssnnnnnnnnnns 193,224 8,874,778
# DFii@-SRA0K JAGu s s s s xmssmsnssassasmssasnnsassmsnssassnsassasnnsassmsnnsmsnnsassannnss 40,469 211,248
#* Duduth Holeings s NGy -C1asS Besnummm s sssussssns s isnsssssss s snnsssssnnnnnas 5,670 68,891
Dunkin: BEands-GrOU s IAC. s ssssssssssssssssssssssssssnnsansssssssssssannnnnnnnnnnnnns 49,286 3,950,766
LT 263,301 10,845,368
Gducational DevelopMoRt CoMprammsmssrrrrrrsssssss s ssssssssnnnnnssssssssnnnnnnnns 2,000 13,300
#* Bk R0 L:000 HOIdiNgS; H1Grssssaass s s rsrr s s r s 41,379 407,169
#* Bldorado-RE6OMHE, HACmssssssssssssasnsssnssasnssssssssssasnsnsnssnsnnnnnnnnnnnnnnnnnns 24,198 1,091,814
* BRREr60R- RAHO GOrp.ssssssssssssssasss s msmnmnssssssasssaaaaaannnnnnnnnns 11,467 11,926
ESOAIAEE, MR e msrmsrnrmsrasasrassasmssasnnsassasnnsassnsessasnnsassnsnnsnsnnsassannnss 11,525 132,883
Ethan AloR-MteFORS s IAG s s ssssssssssssssasnsssassssssasnsssnnsssnsasnnnsnnnnnnnnnns 35,248 725,404
* Ly [T T T 7,092 475,306
* VO lOIHNIGEs sHAGr s xsmssenssnnssnnssnnsrensssnsssnssenssenssenssnnssenssenssenssnns 19,215 230,772
EXpadias GFOUr JRG.mrsmrsmssesrsssransamsamsanssnsansamsamssmssnsansansnnsnnnnnnnns 57,129 7,583,335
#* GXPIOSSy-H G r s s xrrsnnnnnnmmsmssrssnnnnnnnsmsssssnsnnsnnssssssannnnnnnnsessssnnnnnnnnnns 47,975 118,498
Bxtended Stay: ARIEliCa -HiCrssrasmsm s sssssasss s s s s s s s s s aa s 239,986 4,012,566
* Famous: Dave's of ARICFIGay JiHGr=ssssssssssssssssssssssasnsssnssnsnnnsnnnsnnnnnnnnnns 5,581 25,505



* Eiesta.Restaumnt.Gr.oup,. A€ sssssnnsssnsnnnnnnsnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnsn 25,982 248,128
* T o P T T 37,623 4,419,198
filoxsieoh MaUSIHOS  ING s ssssssssssssssssssssssssssssssanssssssssnnnsnnnnsnnnnnnnnnns 6,129 112,590
H#* Floer-& DBecok .Hold.in‘gsT dNG A= GlaSSsAr s sssrnsnsnnsssnssanssnssssnsnnnnsnsnsnnnnnnnnnns 60,171 2,355,695
OOt LOGKOR -HIGr s s s s sasssssnsnssnsasn s snsasn s sn s snn s an s snnnnnn s nnnnnnnnnnnnnnnn 98,355 4,038,456
FOFeMOtOR GOunrnranssnssssssannsnssssssnsssssnsnssnsnssnnnsnsssnnnnnnnnnnnnnnnnnnnnnn 1,452,452 13,841,868
#* Lo LI T S A T T TTTTTITIILLII LTI 60,589 668,903
* Fex Racton: Holding Gompassssssmsmmssssssssssssssssssnsssssssssssssssnaaannnnnnnnnsns 47,662 3,816,773
* RGO NG s s s sr s ars s sn s srn s sa s sn s rn s sn s n s aan s n s nanannnnnnnan s 50,212 2,291,676
* Rl HouSEe:REEOME, - HaEs s s s s sssssssssssnssasn s asn s ss s asn s sn s nsn s snnnannnnnnnnnns 6,121 11,630
# Ga.rneStop.G@rp._,..Glass Arssssssssssssssssasassaanannnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 123,961 498,323
# G ARG (TH@)s s s s s sssss s s s s rs s nr s s a s 254,525 4,963,237
F oY 3 W I o ey 60,621 4,764,204
#* GanoltMotioRs lGrrsassarsariaraseararsasnssnassasssssasessnsasnssnnsnnsnnsnnnnnnnsn 13,399 189,864
Goneral:Motore: Govsrsssssssnsnnsnssssssnnsssnsssssssssnsanssnssssnsnnannnnnnnnnnnnnnnn 614,834 24,802,404
* =TT T T 23,930 942,363
Gontexs G@rp .......................................................................... 313,552 8,597,596
* GoRther i HIErssss sttt asssssssessassssssssassassassassanaansansasnannannannnnnnnnnn 46,558 1,904,688
GONHNO R {8 G@rarnsnsrsssnannsnssssssnsssssssnssssnssnnnsnsssnsnnnnsnnnsnnnnnnnnnnn 83,779 8,136,616
* GorbH-ApPparak GFouUPy L=tGr=ssssrsaasss s s ssssssss s s s s s s s s anrnr s 62,427 1,789,158
Goodyear-TiFe-8& Rubbon Gon s o) sss s s sss s s sssssssssssssssnsssasssaannnnnnnns 221,456 3,040,591
Graham: HeldiRgs C0. -Class Brnmmmm i rrrrrssrr s issssssss s rnn s s s e 4,575 3,397,990
#* Grmd.(}an.y@n EduUGations sMIGssssssssrasmssmnsnassasnssnssn s s s s n i rnan i n s 55,679 6,056,205
* Greon-Brick RartRore, At s s ssssssssssssssassssssssssssasnsssnnsnsnnnnnnnnnnnnnnnnnns 5,961 56,093
# (roUp:1- AUEENOtVE, A€ s s s s s s s sasss s s ssss s sssa s ssa s m s aaamnaanaas 26,764 2,247,105
* L€ T T T e T TTTTTITIITLIIEI I I 450,419 1,418,820
#* T ¢ | 5 S T 46,987 3,177,731
T.A. U.S. CoRE EQUITY 2 PORTFOLIO
CONTINUED
Shares Valuet
CONSUMER DISCRETIONARY — (Continued)
# (BUBSE 2, MG s s s snsssnsssnssssn s sa s sn s an s sa s n s aan R En s EEE R EEEERE R AR 96,759 $ 1,630,389
# HER BIoEKs -HiCrsasnsnunnsasnnnssnnasnsssnssasnssssssssssasnsnsnnsssnnnnnnnsnnnnnnnnnns 103,181 2,857,082
#* Habit-Restaurantsy -Mer (ko) ClasS sAr s ssssrsssssss s s s s s sss s nnnss 14,676 146,760
Hamiltor-Beach Brande Holdq'ng EOs a6 Arrsrsrsssannsssssnsnnnssssnsnnnnnnnnnns 14,688 241,030
# HaneehEandS; NG s sassssssssssasasnsssnssasnsssnsssnnsaansssnnsasnsnnnnnnnnnnnnnnnns 261,790 4,212,201
# Harley-DavidSon  IRG.= s s sssssssass s sssrssa s s s s s s s s r s 160,063 5,727,054
# T o] T 1Y 26,167 3,170,394
Haverty Funi{ele GOS.4-HiErssrssass s s sssssss s s ss s s ss s s aan s aaannnnns 21,314 385,997
Haverty Fumnitere Gos.s-Hier s Glase Ar s s s rsssssssssssssssssssssssaasann s nnnnss 717 12,985
* L o R el 30y T e P T TTTTTT LTI T T T 27,618 4,095,197
#* Hibbott-Sportsy dNGa e ssssssrrrmrrrmrsn s s s s s s s s s 21,288 391,699
* Hilion Grodie VaeationS s ING. s ssssssssssssssssssssssssssnssssssssnsnssssssnsnnnnnnnns 77,254 2,526,206
Hilton MAGFIdWide rokdiges sHi€r s s s s s sssssa s s s s s s s sa s ana s na s nns 85,985 8,301,852
Homa -Dopot M1 (FRG) s s xssrssar s rrsss s s rr s s 198,912 42,505,505
HooKer FUFRIIEE ECOFPr = s ssssssssssnssn s nassasaanaaannnnnnnnnnnnnns 13,297 277,242
#* HoriZon Glohal fSOMIr=sssrrrsrmrrrmnnn s m s s s s s a s 26,445 151,794
* Houghton.Mi.fﬂin. HarcOuWFt GO sssanssnsansnnansssssnssananssnssnsnnnnnnnnnnnnnnnnnnnns 136,797 800,262
Hyatt-kFotels Corprs Glast A s sransrastsatsatsasssanssasssanssanssanssannsannsannnns 28,550 2,208,342
#* Installed Beilding-Products  nGus s s s s s s s ss s s s s s s ssss s s s s s s s s nnnns 27,223 1,450,441
# International-6anme FeehnolOgY ol rEus s s s s s sss s s s s s s s s ss s s s s s s s s s nnns 48,760 650,946
Jn.te.m.ationa{.s.peedway. Ggrp.,,.@‘,lae@.A .............................................. 25,651 1,156,347
#* IRGDOE GOMDs s s s s s s s s ssssam s s a s s a s aaaraa s 26,784 1,957,910



* S AloXandors:HeldHgE, MEis-rrerrrraramramra s ramransamss s rararn e nns 10,076 108,519
# il JFiGn s e e e rmnrnnrnnron e rmsrmsenssrasemsresrmseessesseaseasensenseensennen 32,904 70,415
JACK i@ BOXs ¥ r s n s s nrnnnnnnannnrn s nr s ara s r e rn s rn s nr s anaannaan s 24,776 1,779,660
#* SC-RERHICY GO pdNG e e s s s s s s rr s s r s 32,180 25,599
JORNSON GUIAEOG s Aoy LL1a66 AAr s srsssnssasssassssssssasnsssnnsnsnsnsnnnsnnnnnnnnnns 11,117 755,845
* T2 T T 47,453 1,416,472
KB H O e asnnsnnssasnnsnnssnssnssnssnssnsssssnsnnssnssnsnnsnnssnsnnsnnnnnnnnnnnnnnnns 49,212 1,292,799
#* Kirkdandis; dnGasssssnmssssssssssssnnnsssssssssnsssssssssssssnsnnsssssssssnnnnnnnnnnns 20,234 34,600
# g I T 153,238 8,253,399
* KONOOF BraRae - lAC == ssssssssssnsasusssnssasnssssssssssasnsssnnsnsnnnnnnnnnnnnnnnnnns 7,637 223,993
L BFaNAS; s HiGr e msrmsrmsrnnsnnssassassmssmssnnssnssmssmssnssensnnssnnsmssnnsnnsnnsnnnen 83,624 2.170,043
* L:akolane InciSiFioS s {NG.ssssssssssasssssnssasnsssnssssssasnsssnsnnsnnnnnnnnnnnnnnnnnns 3,363 36,085
#* Landss BRG HAGussssssasssssnssssnsssn s sn s asn s sa s sn s aan s n s nannannnnnnnnn s 35,605 388,095
L:as-Vagas -SaRas {SOM = rrrrrraaaaa s aasaaa s aaa s aa s 88,181 5,329,660
* Lawoate-Education: {NG.yClacs Arssssrrrrsrsrsssssssssasnssssssnsnsannnnsnnnnnnnnnns 6,180 101,290
i LY Y SRS 62,286 2,054,815
# L HAGH IS LHES = x = m o xm s m e s mw s e s s e e s e e B R e m e m i mmnn s 41,088 3,764,893
* T TR YA I 7 27,296 166,506
T 2o S T PP PP PP RPN 56,080 7,109,822
# Leggett G-latt Bt e s rssrrsnr s 93,176 3,724,245
LeRNar-CoFP: s Glase Axssssrsssssmmssssss s sssnnnasassssasnsaannannnnnnnnnnns 155,534 7,398,752
LeiNar-Corp:; Glase Brrsssssssssssmsssssssssssnnnnnnnnnnsssssssssnnnnnannnnnnnnns 15,889 603,782
#* LG HOMOS; INGansnsssssssssssssssssssssssssssssssssssnnnnssssssssnsnsnnnnnnnnnnnnnnns 25,862 1,817,840
#* LibBEY, s HAEs s nnansnannnannra s re st e s nr s sr s rrssrasarassrasssasasannsannnan 10,263 17,344
# LiDGFEYS TFaKy sHAGr x s m s xsmnssrnnsssemsssnnnsssnnssssnssssnnsssnnssssnssssnnsssnnssrnnnsns 5,864 69,782
Lifetine -Branec, Hai== == sssssssssannnnssssssssnnnnnnsssssssssnnnnnnnnssnssnnnnnnnnnnns 16,644 146,967
* Lindblad Expeditions: HOIdiRgS s ING.= = s s sxssssssss s s s issssssss s rna s s nn s nns 4,692 88,350
* Liigpid iy S@VIEOS, M= s s s ssss s sassn s s nn s s s a s a s 28,323 184,666
# Leithia-Motore = bae: s C1as6 Asssssssssssssnssasnssssssssssasnsssnssnsnnnnnnnsnnnnnnnnnns 33,589 4,429,717
* LK G@F PR« e = s emssssnnsssnnsssemssssnnsssnnssssnssssnnsssnnsssnnssssnnsssnnssrnnnsns 162,940 4,387,974
LOWE S {08 IRG s s s annsssnsnssnsssnsssnssnsnsssnsssnssnsnsnsnnnnsnnnnnnnnnnnnnnnnnnn 216,161 21,918,725
* LDy 6y MG s nnamsnannnnrar s r s sdr s srr s ssrsrrssssasssassrasssasssasssannnan 17,827 20,679
* Lehdlemon AthletiGay 1NGsssssssssasssssssssssssssssssssssssssssnnnsnsssssssnnnnnnnnnns 30,579 5,843,341
#* Lrrber Liquidatons HoltingSy NG s sssrsrssssssssssssssssnnnnnnnnssnsssssnnnnnnnns 26,295 230,607
* B T 25,779 911,803
T L e P PP TR PP 263,458 5,988,400
* Malibu Boats s e Lla6G s sssssasnsssnssasnssssssssssasnssssssssnsnsnnnsnnnnnnnnnns 29,863 899,772
T.A. U.S. CorE EQUITY 2 PORTFOLIO
CONTINUED
Shares Valuet
CONSUMER DISCRETIONARY — (Continued)
# MaHNG Rroducie: GOrP.ssrsmrserrarsasransamsansanssnsansanssnssnssnssnsanssnsnnssnnnns 10,739 $ 172,468
* MG 896, HAG == s s s asnsssnsnssnsasnsssnssasnsssnssn s an s snnnnn s nnnnnnnnnnnnnnnn 32,733 505,398
Maniott dntemationals NG = GlasSs:Arsrsrsssrsssssssssssssnssssssssnsnssssssnsnnnnnnnns 59,573 8,284,221
Marriott Vacations-VWOHWIde Gorp.assss s ssssssssssasssssssssssssnnanannnnnnnnss 47,606 4,866,761
* MasterCraft: Boat-FHoldage, HaGr=sxassrsasssasssasrasrassanssansnanssanssannnansas 25,660 425,956
# IV Ol s FiGw s = rmssmssmssnnsnnssassmssmssmssnnssnssmssmssnssnnsnnssnssmssnnsnnsnnsnnnen 60,232 879,387
MGDORAH S GOFPrsssssmmnssamsnmassssssmassanssnassanssnassannsnnassnnnnnasnnnnnnnns 102,238 21,543,591
MDG HOkdHIGEy sHIEr s nannsansranssansusanssantsasssasssasssanssanssanssanssannsannnas 75,526 2,729,510
» Media-Genakal: e -Contingont Valuo fRighte s s s srrrrrrssssssnsssssssssnnnnnnnns 38,671 1,516
* MoHtage FlOMEs GofPamrrmrrarrarrarransamsansanssnsansansanssnssnsansanssnssnssnnnns 41,802 2,625,584
MGV Re60kS dteriatiONedssssssssssssssssssssssssssssssssssssnnnsnnnnnnnnnnnnnnnnnnn 191,385 5,745,378
#* IMHENAEIS-C08: ARG (THE)sssssrrenssssrssnssssrsnnsssrnsnnsssnsnnssssrennsssrnnnnsssns 89,672 616,047



* Modine Ma.nufaotuping.@o, ........................................................... 61,497 843,739
* Mohawie INAUBLFiOS: NG ssassassarsasnassassasnasnassasssssssnssnasnssnnsnnsnnsnnnnnnnsn 36,066 4,497,070
* MOR&HGRECASIRO & FROSOME s {NGassssssssssssssnssssssssssnssssssssnnnssnssssnsnnnnnnnns 1,439 67,734
# MORFO sMAEr s smannannannasnannansasnassassassassasnassassssnssassnnsnnsnnnnnnnnnnnnnnnnsn 42,036 3,539,852
H#* Motorcar:-Pakte Of ARIEriGas G s ssssrsssssssssssssssssssnssssssssnnnssssssnsnnnnnnnns 21,461 383,723
MOVAA@-GROLHI s NG s s s s s s s s s s sasaannns s aaaaananaaaanannnnnnnnnnns 19,419 511,302
* LY T Y L A T L LT T T T PP PP PP PP 51,055 4,511,220
Nathams:FamEUS  IRG s sssssssssssssssssssssssssssssssssnssssssssnsnsassssnsnnnnnnnns 4,377 309,060
#* Nationak Mision HoIdiNgss shIErssssssssss s sssssssssssssssssssssssssssaaaaaa s nnnsns 7,781 245,802
* NoUtidSs sl 1Grassassasnasnasnassasnasnassasssasssasssssssssssssesssssnssnnsnnsnnsnnnnnnnsn 40,483 78,132
* New-Hemeoe .Go.,,.ln.@_..(llihe.). ........................................................... 11,494 47,815
# Nowoll BrandeHiEsassassarariarasnasassasesssassasssssssssssssnsssssnssnnsnnsnnnns 134,358 1,906,540
L P g g 202,511 17,422,021
NobiHity- Hormes; dNGassrsrsrssssssssssss s r s s s s s s s s s s s s s s s s s nnns 1,152 26,496
# NOrdstioRm s dNGassssassassassassassassassassssssssassssssssssesssssnssnnsnnsnnsnnnnnnnsn 107,537 3,560,550
* Norwegian-Griise-kine HoleHngs s detd s s s ss s s s s s s s s s ssssssss s s nnns 88,068 4,354,082
* F o 2,379 7,955,709
Offico DDoPoty dNGausssmmmasssmsssasss s ssassan s sassa s maasa s nmaaannnmaaan s 684,524 1,396,429
#* Qlliess -Bargain-Quilet HoliNGS; NG s s s s s ssssssssissssssss s s s s nnnes 34,873 2,953,394
* QORI ALHOMOtME; NG s s rsssssssss s s s s s s s s s 32,384 12,330,532
#* OVOFStRCK.COMAs {NG.asssssassassassassassassssssssnsssssssnssanssnsnssnnsnnsnnsnnnnnnnsn 30,852 694,787
# Oxdord dndei6tri@ss sii@s sssassarareaseasarnaseaseassassasnasesssasnssnssnnsnnsnnnnnnns 20,786 1,521,327
Ra.pa.Jghn:s.Int.ema.ti.@nal.,.h'm, ....................................................... 28,426 1,262,683
#* LT T e [oTs  oT TTLT I TT N 117,896 752,176
#* RenR-NatioRal-GariRgy-HiCr==rrmrrerranramsamsanssmsansansanssnssnrsnssnssnssnssnnnns 54,592 1,065,636
# Rensko Automotivie .Group,.l.ne. ...................................................... 100,789 4,633,270
# RetMed .Ex.ppese.,. MRErsssssssnnnnnnnanssnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 22,786 395,793
#* RiGE+ dAPOFES s ING. n s s s s s s s ss s s ss s s s s 4,391 16,905
* Rlanet Fitnoss; dnNGGlassArsssssrrsrssssssssssssssssssanssssssssnsnssssssnsnnnnnnnns 61,837 4,864,098
* Rlaye Hotels & ResertS MNVrrrrrrrmmmms s ss s s s s s s s s nns 31,899 233,820
* RIGYAGS, -H1€r == nnnnnssssrsssssassas s nrar 9,406 176,457
# Rolaris NAUSHiIEE, M€ ssssssssnssssssssssssssssssssssssssnssssssnsnnnsnssssnnnnnnnnnsns 48,416 4,583,543
L5 T T S T T T 26,696 5,055,422
* A g 22,742 94,607
ReteGFOU; ING. s s s s s s s s s s s s aaas s s rrrrrar s 250,711 7,899,904
RV GOrprsssssssssssssssssssssssassssss s s s s aaaaaaa s nnnns 51,995 4,623,395
#* Quotiont FeChROIOGY-HICr s rrsssssssssssss s s s s s s s s s s s s s s s s s s s s s nnns 79,568 837,055
* Qunate Retail-Groep, IR -QVYE-GroLp  GRse B rrrrrrrrrsrsrsssrssassnsssnsnsnnanas 600 8,502
* Qurate MROtaHs NG sssassararareasnassassassassassasssassssesssssnssnnsnnsnnsnnnnnnnsn 297,097 4,200,952
Ra.lph.l_.aur.en.c.@fp. ................................................................... 20,878 2,176,114
RGLHospitality +10lding Sy -G r s saasssmssaasssn s sasss s ssssse s s ssssn s s nsnan s 12,873 218,197
* Red .l;ion.H@tels.C.opp. ................................................................ 20,113 136,567
#* Red .Robi.n.G@wrmt.Burgeps,.Jm, .................................................... 16,572 547,207
# Red Rock-Re60kE e s Gla66 Assssrsssssssssssssssssssnssssssssnsnssssssnsnnnnnnnns 57,785 1,204,239
* G Y & R P PP PP PP PP TTTTTTTTTTT TR 73,148 1,338,608
* ReNt-A-CRMHOMR I arsasrarsararnaseassassssssssassssssssssssssssnssnssnnsnnsnnnnnnnsn 38,161 1,031,492
#* R seassunasussnsssnnansssssssssnnsnssssssssssnssssssanannanssnsansnsnnannnnnnunnnnnnnnn 17,231 2,402,001
T.A. U.S. CoRE EQUITY 2 PORTFOLIO
CONTINUED
Shares Valuet
CONSUMER DISCRETIONARY — (Continued)
.Roc.ky.Br.and.@,. G sssssssssssssaaasssannnsansnnsssnnsnnnnnnnnnnnnnnnnannnnnnnnnnnnnnnnn 6,987 $ 220,230
ROSS -BtOr0S s {MG.assssassarsassassasnsssasssssssnssssssssssssssnssnssnnsnnsnnsnnnnnnnn 80,478 8,533,082



#*

#*
#*

#*
#*

#*

#*

#*

Royal Catibbean Criieosy dstdrraaasaasssrrrrrsssssssssssssssssnnnnssssssssnnnnnnnns 94,154

RIW Rt WiROS s {NGassassassassassassassasssssassasssssssssssssnssnssnnsnnsnnnnnnnsn 82,882
Rubicern Rrejeet; {NG. (The)sssssssssssssssssss s sssnssssssssssasssaasaaaa s nnnns 54,426
Ruth's- H@gpi.tali.ty. Grgup, MG russsnsssnnnnnnnnnnnnn s nnnnannnnnnnnnn 74,826
Sally Beauly-FHoldHge, Hac = sxamrransrsassamsmssasranssanssan s ssanssannnannnas 94,629
Seien.tiﬁc.Games.@osp,,.GLags.A ..................................................... 41,282
SeaWorld:Entertainment e saseasearariiiiamariarssss s s s s s s s s s s s nn s 110,217
Seleot:nterior CoRecopts; ING., -ClassS A s aarrrr s ssstar s rssssss s sasssn s nasannnnnas 10,751
Servico Gorp- haternNationalsssssssssss s s s s s s s s s s s s s s s s s ss s 149,993
Servjee.Mas.ter.GLoba.l.H@Ldkage,. MRErssssssnnsnnnnnnnnnnnnnnannnnnnnnnnnnnnnnnnnnnnnnn 100,425
ShakeShacks {NG.=ClasS Arrsrrssrssrsssssssssssssssssssnssssssssssnssssssnsnnnnnnnns 17,980
ShiloR-lAUSHHOS : HAG s ssassassareasnaseassaseasnassasssssssesssasnssnssnnsnnsnnnnnnnsn 21,461
Sho@:CaAFRMIVal; dNGasssssssssssasssssssssssssssssnssssssssnssssssssnnnnnnsnsnnnnnnnnnns 17,356
ShUHOM Y, HAGr == s s sssa s ssra s sra s rra s r s r s 40,520
ShUEr6tOGKs dNG s sassasmararareassassassaseaseassasssssasssssasnssnnsnnsnnsnnnnnnns 32,533
SigRot JOWEIoRS s LG s s s asssm s snassn s s as i s r st s r s rar 64,367
SixFlage GRtertaiRmMoRt LCOMPrraassmm s rrrrsasas s rsrssassan s saanrraannnnnnnns 42,394
SkoGhons 1y S A s lac ; Gla66 Anssssasssssssssssassssssssassasssnsansansansansnnnnnnasn 140,565
Sky.li.ne. Ghampi@n. G@rp., .............................................................. 65,856
Sleep. Nu.m.ber.G@rp._ .................................................................. 54,004
Sonic A{oMotive - IRou s C1a6S Asssssrsssssssssssssssssssnssssssssssnssssssnsnnnnnnnns 38,777
SONEE:MIErassarsarnarnasnarsararsassa s s s s s s s rs s s sssss R rssssnsnsannnnnnnnn 6,400
SOthobyrS: s emrnnsnssr s s 52,645
Spoctway -MetorsPOFtS s ING.a s sssasssrsaastassssssan s snassan s naasannannaaannnnnnns 42,472
Sportemnans-Warohouse Holeings s NG s ssssressssssmisssssne s ssassn s s nasannnnaas 70,016
StAMAPS. GOy NG ss s sasssn s masss s massa s masaa s masaan s maaaannmaann s 12,900
Standarek Moton RFGEHIEES; dNG s sssssarsarsasmasnassasssssasnsssasnssnnsnnsnnsnnnnnnns 28,748
Starbucke G@.rp._ ....................................................................... 201,063
SteverMadden  bddasssssssrsmssssssssssssssnssssssssssnssssss s s nn s s n s 113,386
StONOHOGE, tHICr == rramrramrrannransransssnmssmssnnssansranssanssansaansaannsannnnnnnns 49,402
Str.ategjg.E.duoaﬁm,. JF}Gasssssnnssasnnssannnssnnnnssannnssnnnsnnnnnnnnnnnnnnnnnnnnnnns 32,090
) T T YA Y O T T T LTI TP 3,827
SEPEFIOE (o QU= Of -G0Sy M IGranmmmmusnnmnsmassan s massn s mmasa s nnasan s naannnnnnnns 13,632
Superiok dndustries: bternational Hacu s ssssssr s s sasss s ssssn s s s s srra s nrrrn 30,693
Sy.p.rq's.S@I.ut.io.ns= e 8,523
FAHOrOA BraReS  HaC s ssssssssnssssssnssssssssnsnssssssssnssnassnsnnnnnnnnnnnnnnnnnnnsn 35,252
Ja n.d.y Leather-Facte FY; JF MG assssssssssssnnnnnnansaannnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 9,590
.'I'.apest.r.y,.l.ne._ .......................................................................... 136,431
:I'.a;get.(}orp._ ........................................................................... 210,806
TaYIOF MEFFIEOR: HOMMO (S0P s = s mmasssnmmassanssnassanssnassannsnaasannnnnasnnnnnnnns 115,839
JTempuk Sealt Internationads dNGssssss s ssssssssssss s s s s sssss s s s s s 48,541
FBRNECECO, IAG. s ElA6S A ssarsansarnasnassassasnasnassassssnssnnssnsnnsnnnnnsnnsnnnnnnnsn 64,491
oS Ay MG A mnanannrnnEnrrrrr R E R R EE AR AR R EEE R R R EEEEEE R EEEEEEEEEEEEEEEEREE 7,091
Jexas ROAMOUSEs i 1Grsssssrssssssssssssssssssssssssssssnssssssssnnnnnnsnsnnnnnnnnnns 63,815
FROm IAISEFIOS s dNG e ssssssssssnssssssnssssssssnssssssssssnsssassssnnnnnnnnsnnnnnnnnnns 71,988
B2 LY A e P PP PP PP T T TTTTTTTTTT TP 61,664
Tile-Shop HoldingSy dnNG s rrrsssssmsssss s 60,127
TSy sH1Er s GRASE Annnrssssssnsnnssssns s 20,768
B A & T T T A T Y e L LT T LT PP T PP PP PP PP 236,699
JOH-Broth@FSs diiGsssassassasnansasnasnassassassasnassassssnssnssnnsnnsnnsnnsnnsnnnnnnnsn 148,262
e ]8T B e T L LT LT TTT T T TP PP TP T P P PP 42,567
JoWerNtorRatioNak HI€r ssssssssssssssssssssssssnssssssssnssnassssnnnnannnnnnnnnnnnnns 30,396
JTownr-Sperts-iternationak Holdings INGassrrs s sssss s s ssss s rnn e 14,917
T RACiOr-SUPPIYe GOrrrrr s assss s sasss s s s s s s ra s r s nn s nn 66,001

TravelGentors Gf AreNica blGrrrsrsrssassssssssssssnssasssnsssssnnnnsnsnsnnnnnnnnnnn 26,570

10,953,876
180,683
414,182

1,666,375
1,300,202
844,217
3,369,334
123,099
6,920,677
5,345,623
1,342,387
108,163
440,495
2,053,959
1,248,291
1,167,617
2,239,675
5,333,036
1,876,896
2,655,377
1,069,082
69,440
3,143,433
840,946
314,372
615,975
1,322,695
19,038,655
3,912,951
1,609,023
5,711,699
79,563
232,017
78,574
8,779
171,677
55,814
4,219,811
18,213,638
2,608,694
3,893,959
582,999
1,713,257
3,524,502
4,290,485
5,791,483
155,729
170,090
12,914,297
5,332,984
3,453,461
936,197
22,823
7,181,569
91,667



* o T Yo YT YO 1 148,256 2,029,625
#* ﬂ:ueeda.y .M.@mj.rqg. Gorp, ............................................................... 29,673 48,664
T.A. U.S. CoRrRE EQUITY 2 PORTFOLIO
CONTINUED
Shares Valuet
CONSUMER DISCRETIONARY — (Continued)
T PPErWare BrarndS-COFPr s srrasssrrssssmssassssssnsssssnsssssssnsasannssssnnnsnnnnns 37,101 $ 568,016
* Ulta Salon £Losmetics:8r Fragraneo, Hac - ssssrssssssmsssasssssssaassnnsnssnnnnnnnns 25,508 8,908,669
#* Under-Amouis {nG.y {Ela6S sAu s sssssssnssssssssssassssssssassasssnsansansansansnnnnnnasn 81,537 1,881,059
#* Under-Arnoufs dRG.s Cla6S - s armarnarnarnasnasnassassassasnsssasnnsnnsnnsnnsnnnnnnnsn 104,748 2,130,574
* L Y 19,408 363,124
Unigque-FabriGatings -NGsssrssssssssssssssssnssss s sssssnnsssssssssassssasaaaa s nnnns 1,260 3,238
* Univorsal & leeiFonios - laC s sassassassassassassassassassasnssnsssssnssnnsnnsnnsnnnnnnnsn 15,759 674,800
* Universal -Fechnical dnstitetey liGrassssssssssssssssssssssssssssssnnsssssnnnssnnnnnnnns 9,310 34,261
#* UrbaR-OutfitiorS s {NG.msssssssssssssssnsssnssasnssssssssssasnsnsnnsnsnnnnnnnsnnnnnnnnnns 152,293 3,626,096
#* S Ao Raris-NetwokrKs dNG.asssseaseararasmasmaseassasnssnsssasnssnssnssnnsnnnnnnss 10,392 12,263
MailRe60ME, s MG s s sssasssnsssssssasssssssssssanssansansassannansansasnnnnnnnansnnnnnnan 29,350 7,235,362
#* MEOREOR HIC s sssssssssssssssssasssssssssssssssssassssssssnsassssnsnnnnnnnnnnnnnnnnnnns 32,952 598,079
* Meras Bﬁad.ley,.l.n@;, ..................................................................... 41,097 482,890
Yt 53,460 4,671,869
#* MiEe HOlHRG GONasrramrransransransmsmssenssnnssanssanssanssansaanssanssannnannnns 1,616 22,689
* Micta OUtdOORH1Er sarsarmarmarnarnasnasnassassasnassassssssssssnssnssnnsnnsnnsnnnnnnnsn 60,738 437,314
#* T O ¢ T T T T I T T TP T TTPP PP 43,035 2,835,146
#* Mitamnirs SROPPO; ING. srassrassranstastsantsastsasssasssasssanssanssanssannsannsannnns 21,712 95,967
* MOXXsMateFRational oD ssrrrrrsaassssssssssssassnssnssssssassnnnnnnssssssssnnnnnnnns 14,866 69,722
#* WG YFaikHaEr GlaBE Arrmrrmrsmrsessesransamsansanssnsansanssnssnssnsansansansnnsnnnnns 15,225 1,996,911
#* Weight-Watchers-ternationak: IRcusss s sssssssssssssssssssssssanssassaaa i nnnns 28,271 612,067
T T S 1 1Y 298,595 5431,443
WBYOO (SO =HAC nnn s s s s s nsnsnassaa s nnrrr 8,909 245,176
# AURHPOGH GO = mmmmnssssssssssannnnnsss s snsssaaaanaaaanannnnnnnnnnns 45,565 6,628,796
* William- Lyor- Homes; GlaABG Asasssssssssssasssssnssssansssssnsnnnnnnsnnnnnnnnnnnnnnns 36,943 725,561
# AALiaNME~SONONME s HAG = s assassaseasnassassassassassassssnssnnssnsnssnnsnnsnnsnnnnnnnsn 116,460 7,765,553
# YT 1o (W 1 SRS SRS 20,623 1,971,353
YTt T T3 T e T TTTTTI LTI TE I 2,732 461,735
# Winnebago nNdusties, i€ s sssssssssss s ss s s s s s 37,749 1,521,285
ehieriies WO MHAG : {RG s ssassassassassassasnassassssnssnnssssnnsnnsnnsnnsnnnnnnnsn 91,834 2,493,293
Wayndham Destinations; INGasssssssss s s sssssss s s s ssssssssss s nnns 48,100 2,263,586
Wiyndhai e Hotels: 8 ROSEFS s NG sssasssrssassssssasssaasssan s sasannsasannnanannes 77,521 4,383,813
# AALYRN REGOFIS LebGhssarasrsssrasra s srassansassasssnssnsasrsnranrrara s 24,440 3,178,911
BT B T T T L 33,855 3,809,365
#* A T B Y 31,708 210,224
* Y5 Y 1 40,068 152,659
* 4= A 30,352 751,819
FOTAL-CONSUMBR DISCRETIONARY, « sasrasrasrnsrnrsnssnssnsansnssnssnssnsansansnnsnnsns 1,236,762,116
CONSUMER STAPLES — (5.3%)
Y 73 T T 7,482 238,676
= R T3 R Lo T TTTTTITIITLIIEII T, 414,701 19,519,976
ARJRFSOnSs NGs .(:I'.he.). ................................................................ 36,535 980,965
AFChOFDaR ISV SRk COransnrsnssnssassssssssssssssssasssssssssssansansansnnnnnnnn 214,400 8,807,552
* AVOR Produote, s Ha€ssssssssssssssasssssssssssasssssanssssassansassasnannannannannnnnan 310,840 1,321,070
# B 8D FOOUSs i HBr = s s sssasasnssssasasasnssssasassssssasasassssssasasnssnsasasnsnnsnsans 90,474 1,653,865
#* BJsWholesale-Glub:Holdiige, B s s s s s ssssssssssssssssasssassasannnnnnnnes 58,005 1,366,598
#* Bo6toR-Boer-Ca s He:-(FNo ) Ghass-A=rrrrsrsssssss s isssssssssn s snanssssnnnnnnas 12,135 4,760,803



* Bridgforc FOOUSCOFPr==ssrrrrrrsnnnnnnmnmssrssnnnnnnnnsssssasnnnnnnnssssssnnnnnnnnnns 2,509 89,496
Brewrn-herman .Gor.p,.’.GLass.A ....................................................... 13,986 746,293
BEOWR-FOFMRaN oM = GIaSS: B asnnmmm s sssssssss s ssssssssss s nnnssnannnnns 108,606 5,952,695
T oo T T e PP P PP TP R PP 99,617 5,820,621

# Calano-GrOWEFSy G rsssrrssrmasssssnssasnssssssssnsasnsnsnnnnsnnnnnnnnnnnnnnnnnns 17,713 1,566,538

# Gal-Maine Fo0ods,-MiGrassrrsssstsssssssssssssssssssssnsnnsssssssssnnnsnnnnnnnnnnnnnnns 49,074 1,951,673

# Gampboll SOUP-Goressransramratastsastsastsasssasssasssanssanssanssanssannsannnns 124,514 5,147,409

# Gasey-s-6eneral SteFes, MaCisssssssss s sss s s s s s s s n s s nnssns s s s an s 48,268 7,815,072

#* GentiakGarden & Ret-C@r s snstaassassssasasasssssssssssssssssnsansssnnsssnnsnnnnns 15,617 474,444

* CentakGarden: & Ret-Gor s GlaSe- Arrsrrrrsrsrsrsssssssassssssssssnsssnnssnnnnsnnnnns 53,524 1,474,586

* Ghofs s WareRouse,: I «(TNG) «resssssrrenssssrrnnsssrmnnssssrsenssssrsnnsssrnnnnssns 28,528 1,040,416

T.A. U.S. CoRE EQuUITY 2 PORTFOLIO

CONTINUED

Shares Valuet

CONSUMER STAPLES — (Continued)

GhUEGH: 8 DWiGh{-COrs HAG1ssasarsarasansaransasassasassasassnsassnsassnsasnnnnrannanas 73,376 $ 5,535,485

# T 1o 3 - 47,674 7,751,792
GoGaA-GOIA-E0r (HA@) == s s s rsssam s rs s s s rr s 760,646 40,032,799

# G06a-Gola-CONGOHHtEE -HIEr s s s rarsssssssasnsasa s ss s asn s sn s nsnnnnnnnnnnnnnnnnnns 9,711 2,850,470
Golgate-PaNNOHVE Gouresrramrramrrasrsamssassssamssamssanssansransrannsannnannnas 76,902 5,516,949
GoNagha Brande,HaC = ssssssrssasss s sssssss s r s 192,660 5,562,094
Gonstellation Brands: H1e: s Glass- Assssarsarcasnassassassssssssssssssssnssnssnnsnnnsns 54,607 10,747,750

# Gonstellation Brandsy-Hicrs Glase-Brssssrarsrassssssssasnssssssssnsssnnssnnnnsnnnnns 1,902 379,354
GostGeWhOISaHE GOrpasrsssrsmssmsassassasssas st ssanssansnanssansssnnnnnnnns 76,477 21,079,356

# Gotyy G e GlaSS-Arsssnmmmssnn s ssasss s ssassa s sassa s mnssan s naasannnnnnnnnnnnnns 215,846 2,354,880

#* Graft Brew-AHaneo, - HaCrsasssssnsasssssssnssssssssssssnsnnnssnsnsnsnsnnssnnnnsnnnnas 20,621 323,956

* GFMSON \ANG «OrOkD, kdch= s ssssaum s sssssssss s s ssssss s nanrar s 9,858 72,949

* Darling-MgrodiGRis; -G s s s ssssssass s s s sssssss s s s rsss s s s aa s r s s 160,581 3,264,612

# DEaRFOONS (CO s ssnsnssssssnsnssssnsnssnsnsnssssnsnsnnsnsnsnnsnsnsnnnnsnannnnnnnnnns 87,239 126,497

* Gdgewelk RersOnal Cake-E0 s ssammmsmsssrrstssasa s asssaasn s aaaana s 60,720 1,847,710

#* =0 1 39,201 650,345

# BROGIEeF HOINGEy-M1Er s ssansranmtannusnnssanssanssanssanssanssanssanssannssnnnannnns 51,714 2,176,125
Esteo Lauder-Ges:r inG.- (The); Llacs Ararrrrrmastarssmssssnssnaassnnssnasnnnnnnnns 37,185 6,849,105

#* FarmerBrothere Gonsssssssssssasasssssssnssssnssnssnsnssnssnsnnnnsnnsnnnnnnnnnnnnnnns 19,168 311,288

# FIOWRFS -FOGHG  HAG s s s s s ssnsnssnsasnsssnsnnsnsnsnsssnnsasnnnsnnnnsnnnnnnnnnnnnnnnnnns 238,838 5,660,461
Fresh Del-Monto RFoduHc s G s ssssssssssasmsassssssnsasnsssnnsssnsannnnsnnnnnnnnnns 55,815 1,692,869
GoneralsMills s IRG.ssrsessssatsastasssssssssssrssssssssssssssassenssnassansnnnnannnnnns 200,916 10,670,649

#* HainGelestial Groups -HiE: (FRO) sxamsrsmrsasssrarrasramsransransramnsannnannnas 76,799 1,671,914

# Herbalife: NUtFi{ioR detds s ssssnsrasrmsrasrmsrnnssnssmssassassensnnssmssassassnssnnssnses 69,394 2,846,542
Horehey GoufThe) s srasrasrastanstsantsantssssasssasssanssanssanssannsannsannnns 48,382 7,341,485

# Hormok ROOUS COKBr - ransranmranmtastsantsastsasssasssasssanssanssanssanssannsannnns 181,818 7,452,720

* Ho61656:Brands, {NGasssssstsassssssssssssssrssssssssssssssasssnssnassansnnnsnannnnnns 120,666 1,703,804
1ngles -Markete,Hie:; Glase Asssaass s sssssssasss s ssssssasn s s aansaaannnnnnas 16,579 521,907
INGREEHON, IAGus s s s emssssrrnnsssrrsnssssrsnnssssrsnnssssnsnssssnmnnssssmsnnsssrnnnnssnns 60,426 4.670.326
IR O PRAFEUFRS: sHYG s mssnssnmssmssmssmssmssnnssnssmssmssnssnnsnnssnnsassnnsnnsnnsnnnen 31,500 2,182,320
ek SRAGK OGNS COMD sxamsrrrammsrrssnnsssansssssnsssssnssssssnnsasannssssnnnsnnnnns 19,581 3,638,933
HVE SPUGKE - G0r ((FRG ) = = xxrsrra s rssrss s rr s 56,032 6,230,198
John B Sanfilippo & Soms dNGas s rssrsaattastsastrassta s tra s ra s a s nnannas 10,470 909,948
T 136,709 7,959,198

# Keurig DFRopPon-HiGrsmssmrsrrrrarransamsansanssnsansansanssnssnssnssnssnssnsnnnnns 62,606 1,761,733
Kimberly-Clark Gorparemrrarrarrarrarransamsansanssnsansansanssnssnssnssnssnssnssnnnns 36,348 4,930,606
KFaft HOIRE GOsfTH@)ssrressssrrrnssssrrenssssrsnnsssrmsnssssnmsnssssmsnnsssrnnnnssns 107,634 3,445,364
KFOGEF G0+ (TH@)s s sssssrranssurrennsssrssnssssrmnnssssnsnssssnmsnsssnmennsssrnnnnssnns 522038 11,046,324



Lamb Weston Holeingsy NG s s saasssssmasssmmsssssas s ssassssssnaassnnsnnasannnnnnns 40,621 2,726,482

L.amas,te.r.(}@l.@n.y .Gor.p, .............................................................. 20,755 3,234,044
#* Landes Gorp.sssssssssssssssssssaassasss s s s s aanaaa s nnns 30,527 340,987
* Lifeway fo0d6, M1 ssrrsssrsssnmmsssssss s 2,867 9,776
L NOREIFAG@rssssssnssassssnnnsssssssssssnsssssssssssssnansssnnnnnnnnnnnnnnnnnnnnnnnnn 15,163 300,076
MaRnateeh IR sssssssssssssssnsssssssssssssssnsnsssssssanssssssnsnnnnnnnnsnnnnnnnnnns 600 9,618
# LY P YN A T T 1,509 237,984
# MOCORHOK &G0, I, NORMOtHIGs = s xsmmssemssanssanssanssanssanssanssansssnnnsnnnns 54,096 8,576,380
Modifast lAGusssararasarararnasnassarsass s s s s s s s s s s r s r s rnnnnnannnn s 25,005 2,791,808
# MGR Ingredionts; INGasssrrsssssssssssssssnss s s s s s nssssss s s s s s saa s nnnns 23,869 1,193,211
Molser: Geors Brewi.ng. GOy Gla66 Anssssrssnssssssssssnssssssnsnsnssssnsnnnnnnnnnnns 266 16,532
Moleor- Goors BrewiRg Gour Glase Bexsrrrrrrssssssrsissssssssnss s sssnnssssnnnnnnas 92,518 4,995,047
Monrdsloz-kternational: Hae: s Gla66 Assssssssssssssssssssssssssssssnssssssnsnnnnnnnns 314,907 16,844,375
* Mons.ter.Bevenage.Gor.p_. ............................................................. 81,819 5,274,871
# Nationak Bevorage COMdrs=rrerrerrrrssransasssssssssnsssssnssnssnssnssnssnssnnsnnnns 25,483 1,109,275
* Naturak Alternatives-HiternationakMiCissssssssssssssssssnssssssssssnssssssnsnnnnnnnsns 5,470 55,192
* Natural- Grecors hy-Vitamin: Gettago  HAG=sss s ssssssr s sssssss s ssassn s nasannnnnaas 26,728 245,096
# Natural Health-TroRas GoMpasssssmsmmms s sssssssssssssnsasnsssssssssssanannnnnnnnnnss 6,437 48,342
* Natuo's Sunshine RFOUEiS, G ssssssrssrsrsrssssssasnssssssssnnssnnssnnnnsnnnnns 13,753 124,190
#* New.A.ge. Bev.er.ages.@opp, ........................................................... 13,090 48,957
Nk SKiR-ENtorpFices; -H1e: s GRSE Arsrrrsrsassrassssssssssssssassssnsssansssnnnsnnnnns 65,401 2,614,732
T.A. U.S. CorE EQuITY 2 PORTFOLIO
CONTINUED
Shares Valuet

CONSUMER STAPLES — (Continued)

QileDEis GOFPas@f ARG = nn s s n s mmusnnnssmassanssmassanssnassannsnnassnnnnnasnnnnnnnns 5,619 $ 199,081
REPSHEO, HRG. s smnnnsrsr s s s s s r s s 303,798 38,828,422
* Rerformance hood .Gr.oup. (COsssssnnsssssnsnanssannnsnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnsn 111,730 4,899,360
Rhbilip- MoristerRationak K€ s s sasss s ssasism s sassn s ssssss s sssssa s nsnan s 124,624 10,419,813
* Rilgrim's RFide-GoFPrssssrrrssssssssssss s s s s s s s s s anaaaa s nnns 104,657 2,832,018
* Ro6t:HEIARGS, HAG = s s s s s s s s s ssnsaasssa s 95,819 10,273,713
7T ST o S o 30,424 1,855,864
#* REinno .\Nate.r.(}opp. .................................................................... 48,126 710,821
REQCtEr & (5amble-Cor (FROk = s s saasss s sasra s s ssra s rsra s r s r 458,732 54,148,725
#* Ryms.k‘qt@ma.tj@nal.,. HA€esssnnnnnnunsnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 8,313 118,627
#* ReMIOR; NG+ ClaSS-Arsarrarnarnarnasnassassasssssassasssssssssssssnssnssnnsnnsnnnnnnnsn 27,411 546,027
#* L= XY ¢ F ] P T LT 13,790 96,116
Roc.ky.Mwmtajm.GhoG@Late.Fa@t@ry, dF}Gassssnnsnnnnnnnnnnnnnsnnnnnnnnnnnnnnnnnnnnnnn 4,490 40,410
* SV B0 GOrrnrnrarnnnsnsnsnnsnssssssnnssnsnssssassnsasssnssssnsnnannnnnnannnnnnnnn 5,318 15,741
Sandercon: RaAFRIS: diGsssassassarsassassasssssssssssssssssssnsssssnssnnsnnsnnsnnnnnnnsn 29,686 3,889,460
=TT T T T T P 346 1,412,247
* Seneca Fo0de Gorp.yClass Arrrrrrrrrr s s s s nrrrssss s s s s 8,682 274,178
* Seneca .Foods.G@rp.,.,.@Iaes.B ........................................................ 283 8,886
* Sinphy 5000 FEOAS-GE: (TFRO s rrrsrss s s 73,375 1,998,001
SpartanNaeh (E0 - =sssrraasrsn s srassa s rasta s s sssa s mssaa s raaaaann s 43,974 519,773
# Spegctrim Brande Hold.ings,..lm_ ...................................................... 63,666 3,190,303
#* Sprouts FarNOkS IMaAFKoty 16 r s s saasssssssassa s msssa s ssssa s mn s s r i raa s 148,236 2,509,635
=T TS L PP P PP PP PP TTTTTTTT TIPS 74,993 5,142,270
# Jooisie:ReH:-IdUSHHES G sssassaseasarnasnasnassassasnssnssnasnssnnsnnsnnsnnnnnnnsn 31,456 1,175,196
* FreeHouso FEOAS) dNGr s arsartariasarar st s s s s s s s s s s r s s r s nnrnarnnnn s 71,619 4,249,871
# JFRiRG ROiRtBraRae, HaCusss s sssasss s sasia s s srra s rr s r 7,399 274,725
ﬂ:yson FOREE, HAE:r G166 Asssssanssssssssnnnssssssssnssssssnssnnssnsnsnnnnnnsnnnnnnns 142,930 11,362,935

#* Uniteck NateHal FOOUS s ING.xssssrararasssssrarassssssasasassssssasasnssnsasasnsnnsarass 53,580 528,299



United-Guardian, faCisssssssssssssssssssssssssssssssssssssssansasssssasnansansannnnnan 1,431 28,019
URniversal GO smmmmmnrsssrsmssssssssssssssssssssssssssnnnnssssssssnnssnannnnnnnnnnnnns 30,752 1,829,744

* US Foods Holding Gorp.arssssssssssssmssnnsssssssssnnnnssssssssssssssssssasnnnnnnnns 177,055 6,262,435

* LUSANA H10aIth SoieNces, Hasrerarssssrsrarasssssrarasasssssrasassssssasasnssnsasass 33,692 2,292,741

# Meotor GFOUR s LebGrsssemaasssn s ssasss s sasua s massa s mmssan s mmaaannnnanan s 96,931 1,119,553

# Millage Super-Market Hie: s GlaSE Axsrrrasssmmrsssssnsssssasssaassansanasnnnnnnnns 9,492 237,585
Walgreons-Boots- AHaREo, At s s aasss s ssasia s s assa s snssn s s s s sa s mnnnn s 285,393 15,551,065
B F T 0 T 364,614 40,246,093

# Y o X o 13,211 2,398,589

# AM@IS AVEAFI @ sHAE s = 1w s s o s msmsnssanasnsnsnnsasasnsnssasasassssssasasnssnsasasnsnnsnsans 31,962 1,165,015

#* Youngovity: tnterNational s ING.sssssss s s s s s sssrss s s rr s 1,700 7,973

FOTAL CONSUMEBR STARLE S s s s suasussasssssnssnssnssnsssssssssssssnssnssnssnsansnnsnnsns 557,955,869

ENERGY — (4.7%)

* Abraxac RetreIe T GOrD.assssrsssasssssssassassssassasssnnssanssnaassnnnnnasnnnnnnnns 164,391 143,086
Adams -RESOUECES K ENergys M€ s ssr e rrasir s rasra s s rrrr s r s s 3,585 116,979
ARadarke POl 0loUM-ECOkPr s srrrrrrr s r s s s r s s s s 112,085 8,256,181

# ARtero Vet 0ar ECoFPr = ssssssssrmman s nnmm s sssa s s aa s 128,681 1,173,571

#* AR ROSOLIGRS: GOFP-rrrrsssssasssssssssssssssssssssnnsssssssssssssassasnnnnnnnnnns 211,952 977,099

# Apa@he .Gor.p_. ......................................................................... 224,068 5,471,741

* AAPORGY =@ [Dra== s s asmnsnaaannsaaannsaaaa s aaaraaa A aa s aaaa s rAEaEnaaannaaannns 44,003 1,431,418

# e 5 = P Y A 7= o] S L 31,173 2,779,385
T s G 156,374 1,716,986

* Akdrmornse .Sh.ip.phg.G@rp.. .............................................................. 25,542 187,478

* ASPER: ACFOGRIS {MG.a s s msnn s smasss s smasua s massa s mnaaaa s mmaaannmnaan s 12,907 85,186

# Baker HuUghes-2:GE Gonrrmrrmrrmrrarransamsamsanssmsansanssnssnssnssnsanssnssnssnnnns 93,363 2,370,487

#* Basic- GRergY-S0RIGES M 1Grssssssssssss s s s s s mmansnssaaaaanana s annnnnnnns 12,174 21,670

# Berry-Petioloein: GOFp.rsrrrsssssssssssssss s ssnnnnsansssssanaaaaaa s nnnns 19,073 186,915

* Bonanza-Greek BROngy; INGasssssssssss s s ssssssssssnnnsssssssssasasaaaaaa s nnnns 24,838 541,468

* G&d .Energ.y SeNHEOS s INGssssssssssssssssssnssssssssnsnssssnssnnssnsnsnnnnnnsnnnnnnns 78,066 854,042
Gabot-Oil S-Gas GoFpur-rrerrrrarrarransamsansansansansansanssnssnsanssnsanssnssnnsns 177,048 3,392,240

T.A. U.S. CorE EQuITY 2 PORTFOLIO

CONTINUED

Shares Valuet

ENERGY — (Continued)

* Cactus; ING s GlaGS A sssssarsarttrnssssssrssrssssssssssssssassenssnassansnnnsnannnnnns 21,880 $ 642,616

#* Galifomia ROSOURGEs GOrp.arrrrrrrrssss s s s s s sssss s s s s s s sssssssaasasaaaaaannnnnnnnns 14,239 217,999

#* Gallon RetiG etk GOusssssssssssssssssssssssssssssssssssnsnsnsssnsnnnnsnsnsnnnnnnnnnnn 290,934 1,431,395

#* CARBO-CEFANMHES: HICs s assassarnasnassassassssnassasssssssnsssssnnsnnsnnsnnsnnnnnnnsn 3,649 4,671

#* CaiviZoOHl8: GaS s lAG = ssassassarnasnaseassassssnasssssnsssssnssssnssnnsnnsnnsnnnnnnns 111,785 1,065,311

#* Gentennial-Resoureo Dovelopments dNGa-Glass-Arss s sassssrssaasssnansssnnnnnnns 184,201 1,095,996

#* GhapaalERergy Hao y Class Arssr s ssssssssssssssssssssssssssssssaa s nnnss 3,601 12,784

* GhoRiere: BReMgY NG ssssssssssssssssss s snnmnmnasssssaassaannannnnnnnnnnns 54,529 3,552,564

#* Ghosapeake BREIGY O srrrrrssssssssssssssssssssssnnssssssssaanaaaaaasnsnnnnnnnns 767,312 1,388,835
GhOVFON oM smmmmmmrsssssrsssssassssass s sssssssaaaaaaaaaaannnnnnnnns 543,129 66,864,611
Gimarex BRORGY-G0r rrrrrrrssssssssssssss s ssnnnnssssssssasssaasasnnnnnnnnnns 84,699 4,291,698

* Glean ENGFgY- RUeIS-GOFPrs=sramrransrsamssamssnnssamssanssnssansaanssanssannnannnns 211,434 564,529

* GNX ROGOLNGES GOF P s ssssssrrasssmrsssssssassssssssssssssssssssssasassssssnnnsnnnnns 239,064 1,965,106

#* GomStock: REEOLNCOS s dNGssassarsassarsassassasnassasssssssnsssssnssnnsnnsnnsnnnnnnnsn 2,107 14,391
Goneho fROSOURGEE, M = s ssssssssasssssnsasnssssssssssasnsnsnnsnsnnnsnnnsnnnnnnnnnns 85,353 8,337,281
GonOOORPRHNPS sasserastasassaratsaratsatatsasesastasa s sa s a st rnannrananas 413,560 24,433,125

* GONSOL ENGFGYs 1Grrsnsrsnsssnsssnsssnsssnsssssssasssssssssrsssssssssnsssnssansnns 33,244 714,414

#* Gontange-Oil &-Gae Gomrrrrrrrrmmmsmss s s s s s s s s s s s s r s 22,037 29,309

* Gontinental ReSOUFGEE, A sssarraseararsareasnasnassasnssenssasnssnssnnsnnsnnnnnnss 90,091 3,348,682



* Gont.u;a.Eﬂe.rg.y,.l.nc. .................................................................. 7,583 271,699
# Goro1:aboratories-NVesssssssssssssssssssssssssssssssssssnsssssnnnnnnnnnnnnnnnnnnnnnnn 30,438 1,527,074
# GMR BRORGY; dNGassssssssssssssssssssss s snssssaanaaaaaaaannnnnnnnns 90,290 4,791,690
* DaweoRn- GEOPhYSIGal L0 srrrrranr s ssssssass s s sasssas s aaaaaaannnnnns 13,952 33,206
# Delele US Holdings; -G ssssssssssssssssssssnsssssssssnnsssssssssassssasasaannnnnnnes 104,477 4,500,869
#* Denbuny RESOUIGEE, - HICr s rrrrsssssssssss s s s s s s sn s s s s s s ssssa s s s s nnnns 562,871 636,044
Devern Ener.gy.c.opp. .................................................................. 112,720 3,043,440
# DHTHOlHINGS s INGs s ssanssansranstanstsntsantssssasssasssanssanssanssannsannsannnns 160,576 907,254
#* Diamond: Offshore Drul.ing, G assssssssassnanaassnnnnnsnnnssnnnnnnnnnnnnnnnnnnnnnnnnsn 163,482 1,477,877
Diamondback EROGY; NG sssssssssssssssssssssssssssnnssssssssssasasaaasaasnnnnnnnns 73,885 7,641,926
# DMG -GlohBal s {RG.assassassassassassassassasssssssssssssssssssssssssnssnnsnnsnnsnnnnnnnsn 14,992 783,182
* F 5 = T2 1 o 51,358 469,926
#* L A T o T YT T T T T 43,203 2,273,342
* Garthetone E.nergy,.mo_.,.@laes,A ..................................................... 22,715 99,492
# BRLink Midsteanbl:@ ssesssssnsassssssnsssnssnssssssnssnssnssnsnsnnannnnnnnnnnnnnnns 131,950 1,266,720
BEOG ROSOUMGES=H1€s=assarsarsarnasnassassassssassasssssssssssssnssnssnnsnnsnnnnnnns 207,422 17,807,179
# BEQTe GO Punssssseassunsnssanssmasas s saassan s nasaan s mnaaan s nnaaannnnannnnnnnnns 68,493 1,034,929
# Equitrans VHOSHOaM-CoFPrssssssssssssss s sss s s snmnnnnanssssasssaaanannnnnnnnnnns 38,849 644,505
* Era.G[;@u.p,. S T e 26,104 269,393
Gvolwien Retioleu .Go.r.p_ ............................................................ 28,091 171,355
* Gxterran .Gor.p_. ........................................................................ 44715 610,360
#* EXxiraction Q8 GaS s NG assarsarasmasnassassssnassassnssssssssssnssnnsnnsnnsnnnnnnnsn 108,599 402,902
L e o Y I o e T T T T T TP TP 1,161,906 86,399,330
* Ferum BRergy-TeGRNGIOEies, sHiE s s s s s s s s s s s n s s s s s s s s s s s s s s a s nnns 123,803 324,364
* Franke s baternational A\ asssessassssssassnsssnssssssnnnssnsnnsnsnsnsnnnnsnannnnnnnnnns 200,927 1,145,284
€ s e P o P T T T T TP TTTTP PPN 82,146 1,169,759
* Ge@spaee .'Fech.ndogies .Gopp, ....................................................... 10,570 164,998
* GOoIEh REtEGICEHTH GO s s sssssa s s ssssas s s s s s s s s aaaaaannnnnnns 6,434 74,055
# =Y <Y T 50,974 514,328
* Gulf deland-Fabrications siiGsassaseasarararasnasassasnsseassasnasnnsnnsnnsnnnnnnss 11,124 79,648
#* GUlfPOREREr Gy oM s mrrmrrarra s s s s s s s s s s s s s a s a s rannnnnrnnnnnnns 206,971 782,350
Hallador EROMGY-G@rssmmmnsssmmeaaassnnnsaassansnsssanssnassannsnasssnnnnnssnnnnnnnns 36,539 195,849
HalibUFORG@rssssrarsssssssnssnssssssssssssnsnsssssssnsanssnssssnsnnannnnnnannnnnnnnn 176,455 4,058,465
* Heli.x.Enepgy.S@l.utioms.Grgup,.ln.@, .................................................. 182,876 1,601,994
# Helmerieh & PayRo, o srrsrssmmmmm s s s rr s s s s s 61,088 3,034,852
L Y] PP P PP PP PP T TTTTTTT TIPS 101,308 6,568,811
H#* High.l?o.in.t.Resour@ee O R e e P P PP PP P PP T E P PP TP PP PP 200,987 251,234
Hollykrontion Gorp.ssssssrrsssssssssssss s s s s s s s s sss s s s s s s aaa s nnns 120,702 6,007,339
* Independence-ComFact DElliNg, HAC == s sssssssassss s sssssrsss s s nas s n s 37,097 48,968
* m.termtional.Seawaysrmo, ........................................................... 32,786 557,690
T.A. U.S. CoRE EQUITY 2 PORTFOLIO
CONTINUED
Shares Valuet
ENERGY — (Continued)
* 1ON (500PRYEICal=GoFPrsrrrrssrrassssa s s a s s s s a s aaaaaa s nns 13,247 $ 127,966
H#* Jagged. Rea.k.Eneﬁgy.,-lne_. ............................................................ 22,772 167,146
* Keahe erp,.ln(,‘_. .................................................................... 132,572 833,878
#* Key.En.eﬁgy.SesviGes,.lne, ............................................................ 1,616 4,929
Kinder.l\.{lor.gan.,.mo, ................................................................... 411,160 8,478,119
* KLX-Energy Senicos oldingsy-iiGrssrramramramrsrssamssssssarsmssnssnssnnsanns 24,769 389,369
# TN e o 323,960 1,947,000
* L:arede-Pololoums NG s ssrssssrssssssssssssssssssssssnsssassnsnnnnasn s nnnnnnnnnsn 222,882 739,968
* L-GNostarMasoukces LS INC.s Cla6S Arsssrsssssssssssssnssssssssnnnssssssnsnnnnnnnsns 16,469 40,843



# Mammeth E.nergy.gepvioes, Y 27,146 175,906

Marathon il Gorpasssrsssrssssssssssssss s s s n s s ssssss s s s a s s s nnns 456,190 6,418,593
Marathon RPetroleum .@opp, ........................................................... 316,782 17,863,337
#* Matadonr REGOHOOS G rssssrsarsnrssssssnssnsssssssssnsasssnssssnsnnansnnnnannnnnnnnn 145,384 2,563,120
* MaiX-DORVIGE @ s s rssnssssnsnnsnssssssssssnsnssssasansanssssassnsnnansnnnnannnunnnnn 30,862 566,935
#* MoPDermott Internationads dNGssssssssasararaseasassassssesssassasnssnssnnsnnnnnnss 204,588 1,313,455
* Midstatos PotroloumCo s R s arassariariariasarasassaseassasnssnnsnnsnnsnnnnnnss 20,454 93,066
* Mitcham InduUetries, lGreassassarasasassasnassassasssssssnssnssnssnnsnnsnnsnnnnnnsnsn 13,388 55,694
#* Montage.Resoup@es .Gor.p, ............................................................ 5,474 18,283
# MUY Qi GOFPrssssssssssssssssssssssss s s s s s ss s s aaaaaaaaaaannnnnnnns 203,607 4,894,712
# Nobors: lIoustrios s dstCassassassarnasnasnassasnasnassasssssssesssssnssnssnssnnsnnnnnnnsn 403,615 1,194,700
NACCO: IRHIStRios » ING.1 Cla6S YA sssassarsarsasnassassssnasnsssssnssnssnssnnsnnnnnnnsn 7,344 390,334
Nationak Qilwelk MaFeo - laCssassassasnasnasnasnasnassassssnssnsssnsnssnnsnnsnnsnnnnnnsnsn 168,466 4,012,860
* Natural Gas Senicos Sroup, - HaC = ssrrasastmmssassa s sssssss s saassn s nasnnnnnnnns 15,772 252,983
Navios .Mari.time.A.qus.itim .@o;p. ................................................... 3,300 21,087
#* NGS Multistago Holdingss NG =sassssssasssmmssassan s sssssnssnaassnnsnnasannnnnnns 675 2,167
* NeWpPaAFK-RESOUFEOS s NG = s ssssssmasssssssassanssssssanssnassannsnaassnnnnnasnnnnnnnns 122,312 933,241
* Nine.E.rqer.gy.ger.vioe,.lno, ............................................................ 2,270 29,215
* NobIe COM: RdeCrrrrrrrrrrrnrnssssssss s s s s s s s s s s s a s s s s nnns 308,431 687,801
Noblo ENGFgysGranrrrssssssssssssssss s nnn s s s s s s a s 158,663 3,503,279
#* Northom il ARt (58S {NG.sssssassasnasnassasnasnassasssssssssssssnssnssnssnssnnsnnnnsn 258,494 418,760
* Qasic Retroleum Ao sssararsarasarassassssssssasssssssssssasnssnssnnsnnsnnnnnnnsn 365,050 1,777,793
QoGidental-Pot0loumM:GEFP == ssassrrssaassasssassan s smnssan s maasannannaaan s 270,559 13,895,910
* Ooeamerjng.mternationalr.lm, ...................................................... 119,067 1,839,585
* Qil States-Miternationak: M ss s sssssssssssstsssssssssssssssssssssnssssssssnsnnnnnnnns 66,759 996,044
| T 142,270 9,970,282
* Ouer.sea.s.s.hiphold.ing Gro{_qp.,.k'Q@,,.GLass.A ......................................... 48,171 93,933
#* Racific Bthanol s NG ssassarariarasararasassar s s s s s s s s s s s s n s nnan i nn s 27,323 14,790
Rankhandle-Oil-and 5as: NG Glass-Arsarsarmasmarnassssnasssssssnssnssnssnnsnnsnnnns 13,067 154,321
#* Rar-Pacific-HekRgs, Hac s ssrraarr s sssssss s rrrr s n s 51,571 1,189,227
* Rarker Dfﬂling.@o_. .................................................................... 105 1,806
* Rarsley GROGY; dNG 3 =ClaSS A s srrrssssrssassssssnssssssssssasssasanssassnnnsnnnnns 136,977 2,272,448
Ratterson=kLTi .Ene;gy., A e e 215,477 2,505,997
RBRFERergy - Me: s Glass Arsrrrrsnasssssssssrssssnsssnsmsssssssnnnsnnssssssssnnnnnnnns 145,292 4,058,006
* RDG BRORGY; dNGassssssssssssssssssssss s n s rrr s 60,767 1,745,836
Reabody.Ene.rg.y.Gor.p_. ............................................................... 120,189 2,531,180
H#* Renn.v.irginia.eorp._ ................................................................... 14,681 502,677
RBiHPS-66 s asrsmemasun s smssnn i rasar s asra s arra e aaaa s aaaaannaa s 102,695 10,532,399
#* RioneerEnergy SEIViCOS {oOMIrmmmmnnsanmnnassnnnnnassansnasaan s nnaannnnnnnannnnnn 89,700 18,747
Rionoeer Natukal ROSONGES: GOy ssssssssssssssasssssssasssssssssssnnssssnnnannnnnnnnns 56,724 7,830,181
* ReimeEnergy Reseources- G@fp., ....................................................... 692 83,621
#* Reefie E T [ T T T LI LT T TP T TP PP 3,250 4,745
* REORetFe-FokdIg: GOFpys s srrrrrsaass s ssssssasn s ssassaaannn s nnnaraannnnnnnnns 99,774 1,808,903
* QEP: RESEHGaS: NGssssarsararnasnassasssssassassasssssssssssssnssnnsnnsnnsnnnnnnnsn 101,867 504,242
H#* Quintanas Emer.gy.Sewiges., Y 9,586 19,460
# Ra.nge RESOLNGES: GOFPr==ssssssssssssasassssnsssasssassnsnnssansssnnnsnnssnnnnsnnnnns 188,830 1,074,443
#* Renewablo Energy: GFouRs ING s ssssss s s sssssssssssnssssssssssasasaassaasnnnnnnnns 59,963 814,897
#* REX:- AMEriGan RSO GRS Gofpurssrrssssssssssssssssasassssssssssssanannnnnnnnnnnns 6,572 490,271
* RGNt ING.asss s sassum s sssssm s smssss s s s assa s assa s mmaaa s mmaaanmnaa s 11,561 100,928
* RiRg GROMGY s ING. s s sss s assss s snasss s sasia s s st a s mnnaa s aaaaanna s 61,689 151,138
T.A. U.S. CorE EQuITY 2 PORTFOLIO
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ENERGY — (Continued)

# T F 135,339 $ 836,395
* SandRidge ERORGY;dNGsrrsrrerrrrarrssrassasrsssssssnsssssnssnssnssnssnssnssnnsnnnns 30,054 202,864
SehlumbBergerbdthsssraasraasraaiiesstrs st s s re s are s re s ra s rnrannaas 218,247 8,723,333
SEOMPIO FAMEFS -l 1Grassrsssssnnnnnnnn s mmmmmnnssssssan s nnns 59,438 1,557,870
* SEAGOR Holdingsy siGresmssmssesrasransamsansanssmsansansanssnssnssnssnssnssnssnnnns 22,509 1,072,329
* SEAGOR Marine-Hokdiage, lic s sssasrsasrsasrsssisaimssiisssrsss s aasna 26,305 370,374
#* Select-Energy Semioas; AnNG s, Glass:Ae s s rrssssnnnisssssssrrar s 87,669 891,594
B T T T S o T 91,663 1,161,370
# Ship-Finanoe Intemationaly slat@s == ssssssssasssmsssassa s ssssss s sssssn s naaan s 130,559 1,716,851
* SHlverBoW: RE6OLNCOS: dNGssrsarsaseassarsassasnassassssnssssssssnssnnsnnsnnsnnnnnnnsn 5,746 59,701
SMUENEFE GOunansrantranmtansranstanstsastsasmsasssasssasssanssanssanssanssannsannnns 142,832 1,424,035
# SREH S OREh MGy s s rssarasnsnsrarasasnsssrasassssssasasassssssasasnssnsasasnsnnsnsans 7,531 17,698
# Solaris Qilfield: lfrastrcttie, Aty L1a66 Arsrarrsssrssasnssssssssnsssnnssnnnasnnnnns 21,997 314,777
#* Seouthwestern BRORGY-Gor rrrrrrrrrssm s s s s s s s s s s s s ssssssssasaaaaaaaannnnnnnnns 556,895 1,225,169
#* SRE BRORGY; dNGasssrssssssssssssassss s nrrr s 301,696 1,230,920
* Superior ENergy SEFVIGEE, AT s ssssssss s s s s s s s rr s s s s s s s 132,464 120,171
* B LTI T Y T T PP P PP PP PP TTTTTTTTTTTT TP 54,624 1,124,162
# Takger RESO GRS GOFPrsrrrrrtssaasssss s aassaraanaaaa s nnnnns 77,533 3,016,809
TOCHHAHIFIVIG: R LaG s ressssssnssansassnssasssnssassnssnssnssenssnssnnsnssnssnssnnsnnnss 98,002 2,698,975
* FEFRA TochOl0gios s INGu s sssssssssssssssssssssssssnnnmmssssssssasssnanannnnnnnnnnns 150,968 235,510
* T T L 31,856 732,369
#* B B TP Y57 = = | e 305,851 1,859,574
#* Ultrer Retroletin Gofparsrrssssmmmsssssssssssssssssssnnnssssssssssssssnsssnnnnnnnnnns 77,969 12,475
* IR GOMP s snsssnsssnsssasssas s sn s sas s sa s s s e ar e a e e e e aaraan 66,176 430,144
# LS Siliges HOIHINGS s IM0.s s ssnsssnsssnsssnsssnsssssssasmsssssnsssssssssssnssansssnssnns 92,529 1,282,452
* MAALGC OB gy B == s s s ssssaas s sssssssa s s s s s s a s 15,230 26,652
MRkAFHS T ln S m s s s s e AR R R R RS RS EEEEEEEREEREE 245,974 2,014,527
MaleFO: R I Gy COkPr s == ssamssmasssnnsaassansnassan s nassannsnnasannnnnannnnnnnnns 171,420 14,613,555
#* AR LS NOR@ s dNGamn s s s sssnnnssnnnnnnsssssnssnnnnnnsssssssssnnnnnnnnssnnsnnnnnnnnnnns 124,708 559,939
#* MRitiING RetFroleui Ty GOMpssmrrmrrmrrrransamsansanssmsansansanssmssnsansanssnsnnssnnnns 116,337 2,056,838
T VY P o 138,787 3.419,712
WK Fielol SEFVIGEs GOrParsrsssssssssssssssssssssssnnnsssssssssanaaaasasnnnnnnnnnns 85,228 3,327,301
* AR N GF s sHAEr wmmmmmsmn s s wwrn s n s d s 310,747 3,244,199
0 Nt N 500,028,131
FINANCIALS — (16.1%)
# st Gonstitution BanGorp ==ssssssssssssssssias s ssassa s ssssa s nnas s nanan s 6,663 121,333
e RS T TN T e T TTTTTTI LTI T I 31,267 1,467,986
N T N 6,116 228,127
Affiliated Managens Groups G ssssss s ssssssssssssssssssssssssasssaaasaasnnnnnnnns 20,715 1,777,140
1 Y 193,812 10,202,264
* AHEGREAY-GOFP s ssmsssssansssansssaassasa s sasan s aaa s aaaa s aaa s aaannnaaannas 7,207 4,942,056
* Alegiance Bancehares Ino. s ssssssssss s ss s s s s s s s s s s s s s s s s s nns 8,013 268,916
AHs{ate GOrpsfTH@)mesmsssssssssasr s s sssss s s s s s s s s aaaaaaannnnnns 108,567 11,660,096
Ay« FiNGRGIal s dNG.s s ssassransrassanstsnssatsansassassaasa s ssannsannnannnan 333,135 10,963,473
* AsMark: Rrecious Metals s ING.ssassasearearaseasnassassassassassasnssnnsnnsnnsnnnnnnss 7,393 93,743
* Ambac-Financial SrouPs HIErssssssrrmmss s s s s s s s s s s s s sssss s s s s s s 25,869 471,333
American Equitys Investment Life:Hekdig-Gor s ssrrrrssssssssssssssssssa s 113,034 2,916,277
ARSI EXPEESE GO rrrrrrrrrssssassss s s s s s s sasssssaaaaaaaaaaa s nnnns 272,571 33,899,655
American financiak GrouP: dNGr=rsssrrssssrsrsssssa s ssssa s s s asa s naran s 68,232 6,985,592
American dntemational- GFOUP s ING.ass s ssasrsrsssssa s sssssss s masssa s nasan s 227,977 12,764,432
American MNational Bankshares, MG ssssssareasearasnasnasesssasnssnssnssnasnnsnnnss 8,832 326,696
American National dNcHFaNCe GOrssssssssssssssssssssasssssssssssnssasssssannnnnnnnns 17,036 2,061,697

American Rivol BankShakeS: ssassssssssssssssssssssssasssssssssssnssansnssannnnnnnnns 2,071 27,234



Ame.riprise.F.inandaJ,Jm_ ............................................................. 87,443 12,723,831

Ameﬂs.Banoopp ....................................................................... 88,697 3,527,480
Y S T 26,204 1,704,832
AR iSOV iRaNEials HAC s sssssssssssnssssssssnsssssssssanssssssnsnnnnnnsnsnnnnnnnnnns 3,367 13,805
AMEs Nationak Gorp.=sssssssssssssssssssssassssssssssssssssssassssnsassnssnnnnsnnnnss 8,700 237,597
T.A. U.S. CorRE EQUITY 2 PORTFOLIO
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FINANCIALS — (Continued)
N 1 7 [ (e 45,061 $ 8,527,794
* Akehe Gapital {Sroup, =k {ehssrssssssssssmnnm s 172,299 6,666,248
# Akes Ma.na,gement GO GlasSs-Arrrrarmrmsnnssssssssssss s asa s s r s s s a s nan s 30,257 885,017
Apgo erp.h’atematjmal.Hold.ings,L.t.d, ............................................. 41,601 2,847,172
ARGV F HAaNGIak GNP s s s s s s ssssssans s s saaaaaaa s aannnnns 15,830 526,506
ARtUFJ GaHlaghor S0 srassransranstsantsantsanssanssanssanssanssanssannsannsannnns 56,579 5,116,439
Artisan-Partners-Assel-Management; Mg Glase Axssrrrrrrsnss s ssnnsssssnnenans 50,788 1,502,817
#* e T 600 20,586
Associated Ban@.@o;p ................................................................ 148,534 3,218,732
# Associated Ga.pi.tal .Gr.oup.,. IREr s ClAGEG Ansnsssssnsnsnnnnsssnssssssnsnsnnsnnnsnnnnnnns 1,887 70,517
ASGUFRARs NG rassassarnasnassansassassasssasssssssssssssssssssassnnsnssnnsnnsnnsnnnnnnnsn 58,469 6,628,046
ASEURREk GUAFARY lat@rssenssssanssssa s ssra s srra s s r 132,787 5,801,464
* Asta: FURGING; dNGa s sssssssssssssssss s s 736 5,395
* Athene-Hoelding -kith; Glase Arsrrrssssmsssssssssssssssssssssss s nnes 55,011 2,247,749
* Atlantic Ga.pi.ta.l BARCERAOS s ARG asssssasmnsmnsnsnasnssmsnsssa s s s rnannnnn s 28,199 518,580
Atlantic- Union Bankehares Gofpassssssssasismsssssssssssssssssnasssnnnnnssnnnnnnnns 93,864 3,569,648
* At.lant.iws.Hol.di.ngs. .Gorp_ ............................................................. 11,295 53,312
AubuFRs Natbnal.B@nc@ppoﬁaﬁm, JNGessssssssssssssnnnnsnnssnnnnnnnnnnnnnnnnnnnnnnnn 2,087 80,725
Axis-Capitak Holdings, Ltdsssssssssssssmssssnsss s s s e 75,408 4,801,227
#* AXOS FHIaNICIAk s HAC s s s assarnarnarnasnar st s s s s s s s s s s r s r s rsnsrnarnnn s 74,972 2,197,429
Banc-6f Califormias dNGassassararmasnascassassasnassasssssssssssasnssnnsnnsnnsnnnnnnss 56,944 890,035
Banckirst .(,‘,or.p_. ....................................................................... 32,722 1,909,001
#* Bancorp of- New-Jere8y; NGassssssssssssssssssssssssnsnsnnsssssssnsssnnnnnnnnnnnnnnns 3,414 47,113
* Bancerp. Lne..(.'l.'he) ................................................................... 88,920 860,746
# Ban@e.rpSouth.Bank. .................................................................. 116,483 3,481,677
Bank-6f Ametice Go.r.p_ ................................................................ 1,864,905 57,215,285
Bank.@f.@ommeree.Hddings ......................................................... 14,664 157,931
# Bank-6f +awai SOk === =asssmssssassn s srasia s ras s mn s s raaraanaaa s 43,487 3,707,267
Banlk-6f Viarin .Ba.n@orp ............................................................... 11,296 493,861
Bank-6f Now: York-MeloR-Corp: (FRo) s sxrsrsssssssssissssssssss s ssnsnssssnannnnnas 248,087 11,640,242
Bank6f Nk Butterfiold &-S0Ry detds (RO k assrrmasassmmirnmssnn s ssasse s snssaneaaas 70,010 2,200,414
# Bank-Gf Rrineoton-(Fho) -asssrrrmasmm s rrasiss s rsssa s sssss s s s sr s a s 4,109 113,285
Bank.@fSoum.Ga;@Lim.Go;p. ........................................................ 800 15,336
Bare@OZ Qe nsasansnnannsnssssnsnnsnssssssasssnsnssssssansanssnsansnsnnannnnnnannnnnnnnn 89,116 2,725,167
BankFinamnoiad-Corpsrrrrrrssmmmmsssssssnsnnssssssnnnnssssss s 23,262 311,943
BankUmitods Gressassassasnasnasnasnassassassassassasssssssssssnsnssnnsnnsnnsnnnnnnns 101,580 3,495,368
Bankwel.l.F.inanoia.l.@r.oup.y.l.nc._ ....................................................... 4,335 121,814
Banne.r.G@rp._ .......................................................................... 42,080 2,493,661
Bar-FHarbor Bankshak@t sssssssssssssssssssssssssssssssssssssssnnnsnnnnnnnnnnnnnnnnnnn 11,010 279,544
* Ba.y(;@m.(_}@rp._ ......................................................................... 3,098 70,944
2] 3 A 3 T P T T T TP 192,345 9,911,538
BGCB- Banc.@rpy.l.nc. .................................................................... 12,179 156,257
* Berkshire HathawaAf’.me.,,.Gl.ase.B ................................................... 371,183 76,252,124

Berkshine .}-Iq'l.ls.Banc.@rp., e 61,129 2,005,031



# BGG RartnonS s ING.y vEla6S vAss s snnssssssnsssssssssssssssnnssssssnnssnnnnnnnnnnnnnnnns 296,735 1,635,010
BIACKIROGKs JKGx s s mssmssnsssnssassmssmssmssnnssnssmssmssmssensnnssnnsmssnnsnnsnnssnnen 19,041 8,905,095
* BHICOIG iR s ssssssannssssssssnnsassssnssssssssnsnssssssssnsannssnsnnnnnnnnsnnnnnnnnnns 52,563 1,573,736
Blue-Gapital Reinseranee Holdings s Lt sssssssss s s s s ssnusssssss s sssnnssssssn s 4,531 36,475
BOK RiNanNGIal GOFP s ssrsssstrrasssarsssssasas s sasss s sass s nssa s sasannnanannnsnnnnns 46,270 3,871,874
Boston-Private Rinangial: Hekdige, Haci s sssrsssss s s s s sssssssssss s sssnssssssa e 117,108 1,351,426
BEidge BanGorp,-Hag = sssssssssssmmmmssssss s nnnnnnnsss s s s s s nnns 21,363 624,013
* Bridgowator Banesharee, M ssssssssss s ssssssssssnnnssssssssssssssssnnnnnnnnnnnnss 9,638 114,885
* Brighthouse FiNanGialk - iGr s ssrrsaasssssssssrsssssss s sssssssssnn s nnssssasnnnnnnnns 42,882 1,679,688
* BrightSphens Investmont Sroup RbsGrrrrsrsssss s s s s sssssssss s s ssnnssssnn i nnnas 103,112 1,103,298
BrEOOKHNG BaNCorD, - HAGu == sssssssa s sssssasss s s aass s s aaannaa s 104,170 1,544,841
BEOWRN: & BFOW = Hi€sssssssssnansnssssnssssssssnssssssssssnssssssnsnnnsnssssnnnnnnnnnns 221,171 7,946,674
Bryr: Mawr-Bank Gorpsssarrrssmssssssssssss s ssssss s ssssss s s sssa s nnsnn s 25,731 954,105
* Byline.Banoopp, O T 620 11,848
G&F-FinARGIal EOkPr s = s sassss s smassnssaastnn s nassa s nnasan s naasannnnnannnnnnnnns 2,604 141,397
T.A. U.S. CorE EQuITY 2 PORTFOLIO
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GOA@NGE-BAPKCOM s+ s == ssrsnssrsnsssrnssssnnssssnssssnnsssnnssssnssssnnsssnnsssennsss 142,678 $ 2.445 501
# GaMKidGe BanNGO = =sssssssssasssssanssusanssssansssssnsssssnnsasannssssnnnsnnnnes 1,660 129,812
Gamden Nationak Gorp s rrrasstrrssssrssassssssssssssssssssssssasansssssnnnssnnnns 18,719 836,926
* Gannae-Fokdinge, M1y - s s s rssrssnrs s srsrrr s s rr s 90,690 2,625,476
Gapited.CityBank GFOURs dNG s s srsmsrsaattaatsastsasstassanssantsanssansssnnnsnnnns 15,460 399,177
Gapital-ORe RiNARGIal:CoFPrs-rrmrrrrarasamrassmrasamsamssmss s ssmsnmsnmsnannns 132,272 12,224,578
Gapitol.FoderakFinancials MG sssasrsaarsesssasssassrasssa s s ssansssnnnnnnnas 186,164 2,543,000
Gapstar-Financial Hloleings; dnNGsemsmm s srrsrssssss s issssrsss s s s rrasrssss s s 15,450 250,290
Garoling RiNanNGiahk GOFp s ssssssssss s s ssssssass s s assssssn s aaasaaannnnnnns 26,126 917,545
Gathay-General BanEop s ssssrssassss s ssssssass s sssssass s aaassasnnnnnnns 84,165 3,132,621
Gboe-Global-Markots - HiG s rasrarmsrasmsrassasassassnsassasnssassasnssassnsassannnss 36,246 3,962,050
GBTX;dNG.sssssssssnnnnsssssssssssnnssssssssnsssnsssssssssssssnnnnssnnssnnsnnnnnnnnnnns 6,633 199,919
GonterSiato Banks-GoFpassssssssssmssssssssssssssssnnnnnannnssssssssnnnnnnnnnnnnnnss 123,887 3,012,932
Gentrak Racific: RiNaRGIal-COFPr s sxsssrsasrsasssastsatsasssasssan s ssansssnnnnnnnns 41,241 1,215,372
GentrakValey Gommidity BaRCORR === srrrrrsssssssnsssssssssnnnnnnssssssssnnnnnnnns 7,529 156,076
Gentury-BaRcorR; ING.--ClaSS e nrmmm s rrsrssasr s s ssssssss s naar s a s 4519 378,466
Gharles -Sohwah Gorp.(The)sssssss s s s sssrssss s ssrssrsss s s s ss s nns 280,855 12,138,553
GhomuNg-FiNaGREial {SOMIr=sssssaas s sssssaas s sasssasn s aaasaaannnnnnns 3,869 168,843
GMADD + Ltk s msmsrmsrnrmssmsassassmsassasnssassmsnssassnsassasnnsassmsnnsmsnnsansannnes 95,408 14,582,159
Gircinnati: FiRGRGIE COFPr == sxrasssrrsssssssassssssssssssssssssssssasannssssnnnsnnnnns 73,427 7,880,920
G- GFOUPr {RMGaa s s ttanstan st stanstsasssastsssnsastsasasanssanssanssanssannnannnns 74,984 3,790,441
GitigroupyHIGrasassrastrastasratastsarsa s nr e a s ara s ara s ra s sna s nrannrannuan 511,208 36,377,561
Gitizons-8 Northom CORPr-rrmrrmrrerramramramransansansamsamssmssmsamsansansnnsnnnnns 8,808 225,661
Gitizens-GemmuRiy BanGorp,-Hag: === s s ssssssssssss s s sssssssssss s snnnssssnnnnnns 2,181 23,773
GitiZons-FiNaRCIal {SrOUD: - HAE1 s ssmmsms s ssssssass s s sssaas s aaanaaannnnnnns 164,685 6,136,163
Gitizons-FHokHIg: GO rramrramrramrransrsassemssnssamssamssamssansransrannsannnannnas 1,501 31,836
# GHiZONSy dGrmsrmsrmsrmsrnnsnnssassmssmssmssnnssnssmssmssnssensnnssnssmssnnsnnsnnsnnnen 28,479 212,169
Gty HOIHAG L0 = rxmmrramrramnsamsmamsssmmssmssnnssnssanssanssansnanssanssannsannnns 18,549 1,436,620
Givisla Baneehares, Ao ssssssssssssssssssassssssssssssasnssssssssnsssnnssnnnnnnnnnns 13,460 298,408
GMB SO, -HAEr = sxassrannsansranstansusasssanmsasssasssasssanssanssanssanssannsannnns 66,232 12,876,825
GNA RINANGIak GOFPr-rsmssessassassasransamsansanssnsansamsanssnssnssnsanssnsnnssnnnns 57,913 2,773,454
GNB RinanGiakGorpaersessassassassasransamsansanssnsansansanssnssnssnsanssnssnssnnnns 15,464 436,394
GNO Financiak GFoW; 1NGrssssssass s sssssasss s s sssssass s aanssaannnnnnnns 150,916 2,551,990
Goderus .Va“.ey.Bamoopp,. T T 6,342 148,403



# Gohen & -SteokS, {NG.amssrassssstssssssssassnssssssssssssnsanssansnsnnnsnnnnnnnnnnnnnas 56,047 2,935,181
Golony-BamkGEFPy=HIGs === xssssssas s ssssssas s aassaaan s aaasaaannnnnnns 5,329 89,261
Golumbia Banking Sye{omt M= === ssssssssssss s ssssssssss s snaassssan s 93,096 3,510,650
COMBFIGA {FIGa s snssssssssnssssasssssssnssssassssssssssssnssssssnsnnnnnnnnnnnnnnnnnnn 81,765 5,985,198

# CoOMHNeFEe BanGSharee, -HiCr s sssssssssssssassssssssssssasnsssnssssnnnnnnnsnnnnnnnnnns 106,419 6,473,468
Gommereial Nationak RinanGcialsGoFP: === s ssssssssssssssssssssssssssssaaaaa s nnnnss 923 20,528
Gommunity Bark:Systeny hiErssssssss s sssssssss s s s s sssssssssssssss s nnns 64,346 4,246,193
Gommunity BaRkors Fr6t-CokPr s ssrrssssssssssssssssansaassssssssnssanaaannnnnnnnnss 19,082 151,893
Gommunity Firancial Gorp.s (The)s-srerramramramramsamsamsamssmssrsmssnssssnssnnnns 4,091 133,080

* Gommulnity frirgt Bancshakres, i === === ssssssssssssssssssssssnns s saaassssnnnnnnnas 927 9,316
Gommunity - TFeet-BanGeFPy G =ssssssssssrsssss s sssssssss s snansssannnnnaas 22,705 960,194
Gommulnity Weet: BanGSNam@s: === ss s ssstssssssssssssssssssssns s saassssannnnnnns 4,200 40,530
GonRnecHINE-BaANGOFPy-HICr s sssssssssssss s ssnnnnnnnsssssanaaannnnnnnnnnnnnns 40,336 922,081

* Consuner Rortioho Serntieos; NGas s ssssssrsssssssssssasnssssssssnsssnnssnnnnnnnnnns 34,102 124,472

# Gounty.Bano@pp, e 4,577 81,745

#* COWORyING A= GlaSS A s rrsarsmnsrnsasnsssnssassssssssssssssnsssnssssnnnsnnnsnnnnnnnnnns 22,872 401,632
Grawiorck & 204 :ClasS e sarsarssnsssnssssrssssssssssssnassssssnassansnnnsnannnnnns 32,830 339,134
Crawiord & (L0 -Class:Bnrsrnsrnrnssssasnsnsassssssssnsasnsassnsnsnssnnsnnnnsnnnnas 20,524 192,310

#* Gredit ACGRPIGNEO SOMD = xrrsrrams s ssssaas s aaasaas s aaaaaannnnnnnnns 21,904 10,470,769

# CulleR/ oSt BaiKere, At ssssssssasssssnssassssssssssssasnsssnnsnsnnnnnnnsnnnnnnnnnns 55,663 5,284,645

* Gustomers-BanGOFPy-HIEr s sssssssssssssss s s nmnmmnsssssnnaaaanaa s nnnns 39,125 806,758
GMB- FiARIGIEH COFPr =+ x s s s s snsssnsssnsssnssensssnssnnssenssnnssenssenssnnssensrenssnns 136,289 2,999,721
Diamond: Hilk investmient GFoups NG === ssssssssssssrsssssssssssssssaaaaa s nnnnss 4,190 590,581
Dime-Community: Bancshakess shiEr s s s s ssssssssrssssssssssssssssaaaan s nnnnss 54,333 1,096,440
DiscoverFinancial SenHCOS s sssssssmsssssssssasssssssnssnssassssnnnnanssnannnnnnnnnns 156,725 14,064,501
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DNB RinanGial GOFprs === sssssrrssassssssssssssssssnssssssssssssnnnnnnsssssssnnnnnnnnns 3,405 $ 155,915
Donegak GroupydnGrGlass: Arsssereee s sssssssssssss s ssssssssss s snasssaannnnnnas 27,456 407,722
Donegal Group; NG Glass:B ssssssrssssssssssssssnnsnssnsssssssssssssaaaaan s nnnss 1,947 26,791

* Donneliey: Rinanciad-So HONS dNG == s sssrrrssssssssssssssssssnnnnnmssssssssnnnnnnnns 47,259 644,140
GITRADE: FinGRGIad-CoFPr s sssrssaassnsssmsssssssnnssssssssssssnnnsnnssssssssnnnnnnnns 163,776 7,990,631
Bagle Bancorp MoRiana; dNGsssssss s s s sssssssss s sssssssss s s n s 4,900 87,073
Baglo BaneorD MG sssssrssarr s rrrrr s 40,386 1,627,960
Ba6t-West BanGorD, MG s ssssssssssssssss s sssnnnsnnnnnssssasssnnnnannnnnnnnnns 129,732 6,228,433

# Baton Vanee Gorpurssssssssssssssmsmssssssssssssssssssnnnssssssssssssnnnnnnnnnnnnnnns 93,873 4,177,348

#* 2y T Y 21,317 2,211,639

* Blovato Gredity INGansssssssssstssnsssssssssssssssnsssssssssssnnnnnsnssassssnnnnnnnnans 9,277 38,592
BEMG InSefanee GroUps NG s ssssmsssms s ss s s s s s s s s s s ssssssssssssssaaaa s nnnsns 16,920 608,105

# GEMelaire FiRancial CoMp s rrrrrrsnamaa s nrssrssass s nsrrrass s nnarraan s 300 9,621
BMPloyers kol ge,-HAC: s s s srsaar s s s rr s rr s 41,844 1,836,952

#* BRCOFe-Gapital GroUP;-HIGr s sssssass s s s ssssas s s ra s s s s 35,766 1,286,861

* BRoVas Riernatonal s JRG.sssssssssssssssnssasn s ssa s sn s asn s sn s nan s ann s annnnnnnnnns 52,265 1,408,542

* L T T S 7 P T TTTITTIT LI T T I 12,513 2,216,678

* BRegRa-iNaRCIal GO/ s rrerrerre s s s s s s s s s s sa s a s arannannrnnnnnnns 4,888 145,711
BRterprise BaneorD, Hatt s sssssssssmmssss s nmm s r s 5,786 176,762
ERterprise Financiak SeFVICE6 GOMD s s s sssssrsaasssssssssssaaanaaannnnnnnnss 28,030 1,168,290

* Gquity-Bancshanesy NG - Glass e s s ssrrsrrssssnssnsssssssssnnnnnnssssssssnnnnnnnns 16,693 442,198

# GFie Indemnity:Gor s Glas6 Arrrrsaasssssssssrssssssssssssssassnnnnnnssssssssnnnnnnnns 30,211 6,730,104

* Bsquire financiak Holeings s ING.s s srsrsssrr s isrrrrr s s rr s s 3,467 88,929
BSSA-BARCOM; ING. === s s s rsrrrm s rr s 7,776 119,362



* ES60RE SrOu P, btk ssnnnaaannn s raran i a s i arra e ara s aaaaanaaa s 62,643 2,891,601
Eva.ns.Bano@rp.,.ln@_. .................................................................. 4,016 148,833
BYOrGEFEs MG r s GlaSE- A sssssssnsssssssssssssssnsssssssssanssssssnsnnnnnnsnsnnnnnnnnnns 45,505 3,930,267
bEverest Re (Sroupyslat@rssarsrssrmrassssnsssssars s s s s a i r s 23,301 5,746,959

#* BZCORR MG s GlaSE Ansarsannarnannasnassasnnssassasssssssnsssssnssnnsnnsnnsnnnnnnnsn 77,547 763,838

# F-aotSetR.eseamh.Systeme,.an._ ..................................................... 23,188 6,430,032

# Farmere &-Merehanis- BaNGEFPy=H1Gr == nssss s nasan s naassnnnnaasannnnana s 1,880 53,843
harmers Na.ti@nal.Ban.(;.@or.p, ........................................................ 12,694 185,459
Fauquier-BanksharoSy dNGass s asasssmrsrasias s rassa s r s sra s r s 700 14,392
FB RiNaNGIE-GoFP = s s s s s s s s s s s ssass s rrnnnrrrrrrrrrrrrrnnn 34,729 1,320,049
hBl .Fi.na.n@'pal.Group., AN GlaSS Arsssssssnanssssssssnnnssssnsnnnnsnnsnsnsnnnnnnnnnnns 26,534 1,663,682
hederal Agricultural -Mortgage:Gerp:; Class Ax s rrrnsssssssssssssssssssssnnnnnnns 635 43,567
hederal Ag.rjewtural .M@rtgage.G@rp._ s Cla66 Grrrrsrnnnnnsnsnsnnnnsnsnsnsnnnnnnnnnnns 11,172 863,260
hedekated Ivuestone - Hie s Glase Brrrsssssrssssssssssssnssssssssnnnssnsssnsnnnnnnnns 141,394 4,913,441
Fedhlat HOliRG Gouasrarararatrratsatatsasesassasassesassasassasassnsassnnnssnnanas 13,480 168,365

# Fidelity-D&[:BANCOkPs JNGssssssaasssnsaassansnassan s massan s naasa s annaaan s 1,602 105,684
Fidelity-NatioRad-FinanRciahs Acu s ssssssssasianssssssan s sssssas s sssssn s nasnnnnnnnns 140,300 6,016,064
Fifth-Thirch BanGerp s ssessessssassassansamsansanssnsansansansanssnsansanssnssnssnnnns 428,052 12,708,864
Rinanciak MsttutioNS s INGssssssssssssssssssssssssssssssssnssssssssnnnssssssnsnnnnnnnns 23,604 726,767

* .F-i.rst.AG(;e.ptan(‘,e .@opp_. ............................................................... 16,289 14,660
Firet-ANeFiGaRN: NGNGBl -COkPs == ==sssssssassas s ssassam s mnasan s naassnnnnasnnnnnnnns 118,781 6,867,917
L 13 = 2T B T T TP P 38,199 1,411,071
L 3 2 T ¢ T T T TP 278,337 2,994,906
Firet-BaRCORPs dNGrssss s s as s s s s rsssa s i ss i s r s r e r s nar 9,663 253,267
Riret:BancSRaes s NG (THE)ssrran s s ssssrssnn s nssssssnnn s snnnsssnnnnnnnnns 3,053 101,390
T 0= 10,839 123,348
Riret:BUSEY LCOMDrmmmrrrrrrrssasasasaa s anrrrraa s 64,334 1,738,948
hirst-BusiRess FiRancial SENHcoS s ING sssrssssssssssssssssssssssssnssssssnsnnnnnnnns 6,819 162,497

# Firet-Capitak BaC s assss s aasssn s srrrrr i r s i s r s r s ra s 2,028 115,089

# Riret-CROICo BanGorD sssssssssssssssssss s mmsnsssssassnannannnnnnnnnnns 5,940 131,868
hiret:Gitizens BaneShares: 4G Class-Arsarrarmarararmasnsssasnasnsnnsnasnnnnnnss 9,362 4,372,241
First-Commonwealth-Finarcial .@.or;p,. ................................................ 125,496 1,728,080
Firet-Community: Bancshares, shi@r s s s s s s s sssssssssssssssssssssss s nnns 19,210 635,275
LT 8 T Ty S LTI T TP 5,860 111,985
hiret-Defiance fianciak Gorp.rssssssss s s s ssssssssssssssssssssss s s saa s nnnns 21,912 629,313
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Eh’st.FmanoiaJ.Bmeor.p ............................................................... 122,920 $ 3,133,231

# First-Financial Bankehares  laousssssssssssassssssssssssssnsssnssssnsssnnssnnnnnnnnnns 99,822 3,269,171
Firet-FinaREial LLOMIssemmmassan s smassn s sasta s massa s nnaa s naaaanna s 7,979 346,368
hirst-rinarcial NORNMWOSEs NG ssssssssssssssssssssssssssnssssssssnsnssssnsnsnnnnnnnns 13,447 198,747
firetFrouNAdatioRNy sliCrsssssssssnssssssssssssssssssssss s s s s ss s s s s s n s s a s rnnn 51,805 779,147
Eirst.Gua.ramty.Banosha.res,. MG assssssssnnnnanassannnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 565 12,345
Riret:FHawaiiaRs dNGssssassassasasnasnassassassassassassssnssesssssnssnnsnnsnnsnnnnnnnsn 7,631 204,206
First-Horizemn- Na.ti.@nal.(;@;p._ .......................................................... 325,711 5,341,660
Firet-MiteFnot-BanNGEFP-ss s srssssssssss s sa s sass s s s s n s asn s a s nrnnnanrnnnannnnas 8,289 174,732
Riret-terstate-BancSystom; ING., «ClasS Ar s rsssnsssssssssssssssa s nnnss 42,696 1,709,121
Firet-Merchante Gorp.es-esssssrsssasssmsmassan s ssassan s ssassas s naassnnnnssnnnnnnnns 63,034 2,484,170
First-Mid Bancehares  IRG s sssssssssssssssssssssasssssssnssssssssnsnnnssssnnnnnnnnnnnsn 10,273 350,104
Riret-Midwest-BaROOMR; INGassssssssssss s s s s s s s s s s 140,824 3,046,023
.F-i.rst.N@rﬂawegt.Banoopp .............................................................. 7,811 125,523



Firet-0f :ong-IslaRc Gorp.-(The)-rrerresramsamramssmsansamsamssmssmrsmssnssnssnnsanns 25,402 561,892

Riret:RepUblc Bankssssssssssssssssssms s sssssnssssssss s 47,024 4,672,305
.F-i.ret.Savi.rqg.e hinanciak Gr@up,. df}Gasssssnnnsnnnnsssnnanannnnnnnnnnnnnnnnnnnnnnnnnnnnn 1,058 64,062
L A e =Y T S L L T T T T PP PP PP 5,001 106,471
* First:WostermFinaReials JRG.s s s ssssssssssssssssssssssnssssnssssssnnssnannnnnnnnnnnnnns 1,300 18,278
F (=TT T | Y 62,082 6,247,932
Flagsian-Bancerpy G sssarsrssssssssssssssasssasssssnssssnnssassssnsasnnssnnnnsnnnnns 68,789 2,371,845
FlUShing FianGiak Gorp.sssssssssasssssaassassssassansssassnsnsnaassnnnnnssnnnnnnnns 40,449 823,542
FNB: G@FPrassss s saasue s smasan s masss s a s ra s arr e aaa s naaaanna s 259,622 3,128,445
hranddin-Finareial MNetwore s HAO s sssssssssssssssssssssssanssssssssnnnssssnsnsnnnnnnnns 17,772 524,274
# FEARIRRESOHFEOS s ING s sssssssssssssssssssssnssssssssssnssssssnsnnnnnnsnsnnnnnnnnnns 131,346 4,285,820
.F-S.Ban(;@rp.,.lnc, ...................................................................... 4,384 216,131
FelOR: FiNGRGIaI CORPr s s s s s s s ss s sss s sa s ssss s sa s s s sa s a s a s ana s nnnnan s 221,409 3,763,953
# GAM-Gapital Hloldingsy hiGrssssssssssssssssssssssssssnssssssssssasssaaaaaaan s nnnns 36,233 154,353
GAMGO Investons, Mae: s Class Assssassarsarnasnassasssssssssssssnssnssnnsnnsnnnnnnns 11,830 240,149
* Gonwoerth-Financial: InG.s Class e ssarrarsareasnarnassssnassssasnssnnsnnsnnsnnnnnnss 268,656 1,071,937
Gorman- AMEFIGaN BanGorp, MG s ssss e ssasisr s ssssa s sssssss s naassn s nasannnnnnns 26,319 830,364
(313G er-BANGCOEPy G == msssn s smassn s smassa s masta s naaa s aaaaanaa s 87,779 3,678,818
Glebak indenanitys Lefbchasssssssssssssssssss s s s s s s s s s 13,212 373,767
Goldman Sadqs.@ﬁoup,}no._.ﬂ'km) ................................................... 84,365 18,571,267
H#* Great B Ga.pi.tal .Gr.oup,- HRCasssssssnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 8,182 33,792
Great Seutherms Bam@rp.,.l.n@_. ........................................................ 18,454 1,106,502
Great \Westermn BanGorp, =M€ sssssssssssmsrsasssnsnnsssn s nssa s nna 75,851 2,565,281
#* (5re0R:Det LLOM = GlaSS-Arsrsrrrmnassnnssasianssassan s sassan s naasan s naaan s 62,298 3,157,886
# (reone CouRnly-BanGaFP - 1Gr s aasssssaassan s sassa s nmasa s nnasannnaann s 358 9,935
# @ oYY 2t O S 18,254 303,016
H#* Greenlight .C.).a.pi.ta.l. Ry datde s GlaSE Assssssnnssssssnsnsnssssnsnsnnsnsnsnnsnnnsnnnnnnns 39,376 328,790
Gu.aranty. BanGshakeey i€ ssssssssssssssnssnsssnssssssssnssssssssnnnnsnsnsnnnnnnnnnns 5,653 174,225
Guaranty hederal Baneshares, e s s s s ssssssssssisssssssssssssssssssasan s nnnns 1,800 42,480
* HalmarksFinancial SemiooSs dNGsssssssssrssssssssssssssssssssssnsnssssssnsnnnnnnnns 19,071 295,601
HamilioR:kaney M. s Glase Arsarrasnarcarnarnasnassasssssssssssasnssnssnssnnsnnnnnnsns 19,882 1,167,073
Hancook-WhitReY SO/ ssrassrastanstsantsantsanssasssasssanssanssanssanssannsannnns 98,404 4,085,734
Hanmik RiNANGIal-GeFPa === =ssssssssasss s ssassas s sassa s snsssan s maasan s nnasannnnnnns 41,663 895,338
Hanewsk Insurance: GFoupsr NG (Th@)s s ssasrsrssssssmrsssssns s sssssn s nasannnnnans 41,123 5,334,064
#* HarberOne Ba.n@o.rp.,. HRECisssnssnnnnnnnnsnnnnnnanannnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnsn 9,482 181,580
Ha.rJeysle.e.ananeja} .Gor.p, .......................................................... 1,326 30,830
Haﬁf@rd.ﬁmnda{@ewiﬁes-@p@w,.lno_.(The) ....................................... 195,278 11,253,871
Hawithom BaRecharoS s ING.ssssssssssssssssssssssssssssssnssssssssnsnssssssnsnnnnnnnns 3,439 84,015
# L [ Y €T S T TTTTTTITIITLIITII T 13,757 551,518
Heartland:Finarcial S A R sseasearearnasmasmasasnassssesssasnasnssnnsnnsnnnnnnss 42,316 2,034,976
# Hennossy- AQVISOME, HAC == ssssssssasss s ssassa s s sassa s mmssan s nnasan s nasannnnnnns 5,706 57,060
Hexitage COmMMEIEo GO sssrsmmmmmmmmsssssssssssssnnnssssssssssssnnnnnnnnnnnnnns 53,720 664,516
Hexitage Financiak Gorpussssssssssssssssssssssssssssnsnsssnssssssssssnnnnnnnnnnnnnnns 43,518 1,241,133
Heﬂ'ﬁage InSHFances Holdjng.s,. JRG.sssssssssnnnnsssnsnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 32,470 436,397
Hi.lltop.H@l.d'mg.e,. lREissssssssssnnnaaassannnnnnnnnsnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 118,386 2,684,994
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Hirgham: lsttution forSaviNgS - s srrssssrsrassrsssssssrsssssssssssasansssssnnnsnnnnns 2,003 $ 386,158
* HMN . FiRancials laoussessssassassasssssssssssrssssssssssssssssssnssnassansnnnsnannnnnns 3,012 63,854
HomMe -BaRCOM; NG === s s rrsrrrrr s rr s s s s rr s 7,397 276,352

# HomMe BaRoSareSs sl 1Gr sssssssrmsssssssssasnssssssssssasnsssnnsnsnsasnnnnnnnnnnnnnns 150,350 2,957,385



#*»

#*

#*

#*
#*

Limestone .Ba.nco.r.p UG s ssssssss s s s sssn s s s E R E s EE R R R EE R R R EEEEEEEEE
Linceln-Nationad .G}@;p. ................................................................
Live Dak-Bancshaross dNGsssaraseararnasnasnassasssssasnnssasnsnnsnnsnnsnnnnnnss

42,098
6,636
185,003
2,767
47,681
46,909
35,399
14,985
626,897
36,502
723
1,461
7,983
36,378
28,585
50,154
105,687
129,584
84,765
21,939
217,830
7,734
272,898
1,811
36,329
112,215
170,544
947,073
127,177
72,044
1,549
474,334
5,834
3,370
91,438
1,022
59,053
27,255
2,463
115,809
14,976
58,891
85,041
101,094
7,499
4,448
1,427
105,037
42,874
141,970
144,676
44,186
31,316
7,534
99,949

1,221,684
173,399
2,728,794
55,719
2,071,263
817,155
1,628,354
223,127
8,933,282
2,867,962
15,328
6,385
302,556
2,828,753
621,438
2,849,249
5,417,516
11,385,250
3,189,707
894,672
4,180,158
186,467
3,100,121
297,185
1,737,616
2,252,155
3,637,704
109,860,468
1,697,813
6,341,313
11,772
8,713,516
49,472
302,828
282,543
15,177
967,288
1,253,457
58,496
4,482,966
269,718
2,517,001
3,202,644
1,494,169
2,418,727
104,795
21,633
6,863,118
834,757
7,601,074
12,133,976
7,257,550
321,928
116,024
49,475
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*

* LY B 3 T LTI TT T TP rP N

#* L ] e
MBT- Finan.@ia.l.(}@rp., ..................................................................
Mercantile .Ba.nk.G@rp., ................................................................
MorGRantsS BaRCOM = ==ssssssssssssassssssssasssssassssssasanssansssnnnsanssnnnnsnnnnas
Mep@u;y.GeneraJ O R P T PP P PP TP P T P PP TP PP TP PP PP
Meoridian .Ba.ngor.p,. INGasssssssssssssssssnnnnnasnnssnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn

* Meoridian .Qoﬁp. ........................................................................
Meta Financiak Group, MG russsssssnsnnanaaaaaaaaaannnnnEEEE s s EEEEEEEEEEEEEEEEEE
2 S

H#* Mi=GROPEFGrOED  HAG s s s s s s ssssasssssassasnsasasssassasassansasnnasanssnnnnsnnnnas

Nationak General-rokdnge Gorp.ssssss s s ssssssssssssssssssssssassssassaaannnnnnnns
Nationak Western: Life-Group s 1nc.; Lla68 Aur s s sasssrrrsnssnn s scassn s s nasannnnnans
NoVioRt (SOMIs==mmmsssmmaassam s saasassssassan s sassan s massan s nnasannnnnasnnnnnnnns
NBT.Bano@rp., e
Nelnot Hic: ; Glase Arsassarsassarnassassasssssassasssssssssssssssssssnssnssnnsnnnnnnnsn

* NiGolet BankeRares  ING = ssssssssssssssssssssssssssssssasnssssnsnsnnnsnnssnnnnnnnnnns
* NMI HOldings: -i1Gr GhaSE: Arssssssnsnssssssssssssssssssssasssssssssssssnnannnnnnnnnnss
* Northoast:Bank s sssasssssssssssssssssssssssssssssssssssssassassassassannansansannnnnan
Northoast-Cormmmuaity: Bancorpy-Ha€r s saasusmmssssssmrsssssns s saassn s snasnnnnnnnns
Northor -t rust: G@rp.. ..................................................................
Northfiekd -BaRCORE; INGasrrssssssssssss s s s s s s s s a s nns

Shares Valuet
5,035 $ 106,943
6,509 7,250,570

18,326 6,176,595
17,363 402,995
97,170 9,600,396
166,900 1,557,177
18,808 202,750
15,965 536,424
1,147 20,520
70,022 3,970,948
66,931 1,227,515
1,400 23,870

43,776 1,351,365

212,186 10,486,232
3,222 135,227

111,894 1,437,838
2,232 58,144
2,077 90,640

14,162 384,073
14,050 171,832
10,788 335,183
4,788 153,599
33,259 1,211,958
30,244 6,482,499
358,555 15,977,211
39,025 5,931,019
19,504 148,425
1,903 30,924
67,973 15,446,185
9,030 294,288
7,799 135,781
85,845 8,272,883
37,669 1,366,631
1,672 61,262

101,362 2,506,682
4,022 1,081,918

379,605 5,371,411

58,704 2,271,845
37,333 2,335,552

282,910 3,261,952

42,768 4,161
8,302 139,557
1,248 10,458
2,491 163,684

81,693 2,032,522
6,219 136,507
5,046 58,029

101,409 9,938,082

66,163 1,035,451



Northwim BaRGorpPy-HiCs = sssrrrrssaasssssssssrssssnssssssssssssnnnsnnssssssssnnnnnnnns 6,426 250,421

# Northwost BanGsharee,-HiCs sssssssssssssssassssssssssssssnssssssssnsnsnnssnnnnnnnnnns 139,017 2,384,142
NorwWooe: FiNaRCial EokEr == xxssssass s ssssssass s s sssssasa s aaassaannnnnns 3,138 108,638

# Qak Valloy:BaRGEFP- = rxassrasssansransrsnssnssnnssanssanssanssansaanssanssannsansnas 4,855 90,983
Qogankirst RiNANGISGOFPrssssssssrrrss s s s s s s s s s s s s s ssssssss s s s s s nnns 58,841 1,435,720
Qoonee-Federal-Finanoial EComRrsssrrrssssssssssssssssssssssssssaaaana s nnnss 400 9,400

* QOWOR-FiNaRECIal SOMIrarrrrrrsrnannnnn s nnnmanssssasaaaaaaanannnnnnnnnnns 26,744 50,814
ORG BaNEOI{d srassrasttanstanstanstanstsasssasmsssssasssasssasssasssasssanssannsannnns 60,052 1,358,977
Ohio Maloy BaRe:GoOFpr s s rrrrrrsaassss s ssssssasnnsssssssssssnnnnnnnsssssssnnnnnnnnns 4777 172,259
Old-Line BanGsharees,HiC s ssssssasssssnssssnssssssssssasnsssnssssnnssnnnsnnnnnnnnnns 16,288 459,973

T.A. U.S. CoRrRE EQUITY 2 PORTFOLIO
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FINANCIALS — (Continued)

# Qld-NatioRad-BaROOER===ssssssssssssssssssss s ssssssssmnannsssssssssaaaaaannnnnnnnnnns 194,483 $ 3,424,846
Old-Point RiNaNGIal GOFPsssssssssssssssssssssssssssssssmssssssssssssssaanaannnnnnnnnss 2,663 60,184
Old-Republic InternatioRal CokPr==sssssssasssrssassan s sssssan s naassnnsnnasannnnnnns 236,951 5,404,852
Old-S6€0NE: BaANGEFPy-HIE: s xxsrsan s sssssas s s a s s s a s 9,603 126,183

* On DOOK-CaPItahHiErssssranssrrnsimmnssirnnsirsasssmnsssrnsssrsnsssrnsssrnnsssnnssns 84,683 303,165
ONGMairk HOIGINGS : INGA s sasssrensssrnsssrsnssssasssmnsssmnsssrensssmnnssnnnssnnnnsns 55,271 2,290,983
Qppenheineon: Holdings ING.y ElasS Ar s rrrrrrsrrr s s s issssrssss s rasssssn s s 10,148 295,713
OPUSBARK s xam s s rrsanmrrra s rraE s EEEE s EEEE s EEEEEEEEEEEEEEEEEEEEEEEEEEEEsEEEEEsEE 40,132 899,358

# Ori.gi.n.anoor.p,.lm, ................................................................... 2,244 78,114

# Oritani RiNaNGIak GOfpurassrassraattaastsatsastsasssasssasssasssanssanssannsannsannnns 74,180 1,342,658
Oristowrs RiNaNGIal-SerVIGEE,-H1Er=ssssssssssssassssssssnsssssassnsnsnsnnssnnnnsnnnnas 8,572 196,042

* Ragific MorGantile BaRCOMd s rrrrsaa s rsrrssasas s rsrsraasnn s snanrraannnnnnnns 17,616 135,996
Racific Rrermier-BanookR; 4G ssar s ssrssas s s s s s ss s aarrra s 74,620 2,360,231

# Rac.Weet.BanG@Fp ..................................................................... 105,429 4,072,722

# Rark-NatiGOnal-GoFpussssssssssssssmmmnnss s snsmnmsssssssssssaaanannnnnnnnnnns 15,428 1,459,335
Rarko Baneom  ING.ssssssssssssmsssas s s s s s s 8,219 197,009
RB BanGorp,-baCi=ssssasssasssssmsssssssasssssssssssssssnsnnssassasnnnsnnssnnnnsnnnnns 2,175 24 447

# ROB-BaNGOFP-ssasssasttanstansrasstanstsasssasmsasssasssasssasssanssanssannsannsannnns 709 11,769
RCSB-FinaRcial LSOMI s == sssm s snassns s smastan s nassa s snnssan s naasan s nasannnnnnns 12,628 245,488
Reapack-Gladstone-Financial COMd == s srrrrrsssssssssssssssssnnnnnnssssssssnnnnnnnns 23,355 663,983
Renne-Woeds Bancom 1N ssrsassss s sssssssss s s sssssass s s nan s s aannnnnas 3,624 164,385
Renmymac-Financial Somni0es: ING== = rrrrsssssssssssssssssssss s saasssssnnnnnns 68,342 1,640,891
Reoples-Bancerp-of NoH CareHNa s ING. s s ssssssssssssrasssssssssssssaaaaann s nnnnss 3,288 89,171
Reoples-BaNGEFPy-HIGs=ssssssssssssssns s asssaaana s 22,037 714,219
Reoples- FNaRnGcial -SoRIGRS: GOFrrsrrss s ssssssssaaasssssssssaaaaannnnnnnnnnss 1,494 72,280

# Reople's Lnited financiakHiErsssssrs s sssss s s s sr s s s sssssss s 232,515 3,817,896
Reople's dJtah Bancorp s sssss s trssssassasssssanssanssanssanssanssansssnnnnnnnns 9,305 281,942

# Rinnacle Financiakl Rartners  laCsssssssssssssssssssssssssssssssssnssssnnsnssnnnnnnnns 51,552 3,131,268
Riper-daffiay: G@6ussmmssssssrssssaass s ssssaa s ra s aa 19,045 1,472,179
RIT Rartnors  {NG.s Cla6S vAr s sssssasssssnsasnssssssssssasnsssnssnsnnnnnnnsnnnnnnnnnns 19,725 831,606
RRIMa6 BanGorp =ssrssssssssssssssasssssassasssssassssssssnsssassssnsnsanssnnnnsnnnnns 3,091 75,884
RNG RinanGial Services GroUps NG (The) ssssss s s s s ssrrrrssss s s snssrssss s 117,131 16,738,020

#* Ronce 46 1:e0R-Foderal-Barde sssssasasssssssssssssnsassnsnssnsnsnsnnansnsnnnnnnnnnns 13,679 196,704
L3 5T 2= T T T T TTTTTITIITLII LTI 94,942 5,464,862

#* RRA GFOUP dMGassrastranstansranstansusnsssasssssssasssasssanssanssanssanssannsannnns 57,333 1,784,776
Rieferred Bafikassssasssssssssssasssssssssnansssssnssasanssnssnsnnsnnsnnnnnnnnnnnnnnnns 15,476 838,644
Reemier-Financial Baneorp  JAcu-sssss s ssasusmsssssas s sssssss s maassn s nasnnnnnnnns 11,166 174,413
BT T Y ¥ 58,393 7,164,237

REincipal financial Groups G ssssssss s s ssss s s s s s s s s s s s s s s s s s s s s s s s s nnnns 159,624 9,264,577



R;@Aswr.anoe.@.o;p. .................................................................. 64,135 2,507,037
Rp@g{essjve. Gg.rp.,.(The) .............................................................. 156,554 12,677,743
# Rr@eperi.ty. BanGshakeey ki€ ssssssssssssssnssssssnssnnssnsnsnssssssssnsnnnnnnsnnnnnnss 61,371 4,258,534
Rretective IReURANGE-CoFP s ClASE Arrrsrssrsrssssssssssssssssssssnsasansssnnnsnnnnns 298 4,872
Rretective IReURANGE-CoFP s ClaSE B rrrsrrassrasssssssssssnsssssssnsassnsssnnnsnnnnas 9,068 150,075
* RE@vidoRt BaRECOM s ING.==ssssrsssasss s ssassan s sassa s mnasa s mmaaa i annnaan s 4,533 125,337
Rp@vjdentﬁinm@ial.Ho{d.ings,.mo_ .................................................... 6,656 138,245
RrovidoRri Financiak ServicoS  JNG.assssssssarssssssssssasnssssssnsnsnsnnssnnnnnnnnnns 82,071 1,984,477
RiJdentiak Ban.(;e.rp.,. MA€rssnnnuuusnsssnnsnsnsnnnnsnnsssnnnnnnnnnnnnnnnnunnnnnnnnnnnnnnn 6,497 118,700
Riddentiak RinanGials siGsssssssssssssssssssssssssssssssssnssssssssnnnssssssnsnnnnnnnns 92,516 9,372,796
RzenRa- I.rqvestment.Mmagement.,.I.rac._,..(;l.aseA ...................................... 8,763 71,331
QGR HOldinNgs; -/Grassssssssssssssssssss s ssn s s ss s s s s s s 15,736 602,059
Radian-GEOLD s NG s s s s s ssssan s smasss s smassa s masaa s mmsaan s maaaaannnaaan s 80,134 1,827,055
* Ra.ndolph.Banoom,Jm_ ............................................................... 1,654 24,827
Ra.ym@nd James iRancial lnCu s sssssssssssssssssssssnssssss s s s s s nnn s 70,406 5,679,652
RBB:-BaANGEfe === =nssssssnnssamsnnasasnanassan s nasaa s maaaannnaaannnnaaan s 6,689 134,449
* RegiomaJ.Manag.emmt.Gorp._ ......................................................... 17,091 412,406
Regions FiNANGIa=GoFPr==ssssssssasssssssassansssassas s snassannsnaassnnnnssnnnnnnnns 554 575 8,834,380
.Re.ineuran@e.Gp@u.p.@f AFROHES HAC s sssssanssssssssnssssssnsssnssnsnsnssnnnsnnnnnnns 36,993 5,767,949
RmaissanoeR@.h{olding&.l;td, ....................................................... 40,944 7,417,006
T.A. U.S. CorE EQuITY 2 PORTFOLIO
CONTINUED
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RENAGANECOKPrrrrannnnnsmmmrsrssnsssssssmsssssssssssssssssssssnnnnnnsssssssnnnnnnnnns 63,262 $ 2,270,473
Re.publj@.Bancor.p,.lno,,.C.lass.A, ..................................................... 16,710 798,237
* Re.publj.@.lﬁp@t. Ban.@g.rp.,.l‘nc._ .......................................................... 49,443 215,077
.Ri.verw'ew.Banoopp, df}Grssssssssssnnnsnssaaaannnnnnnnnnn R R R R EEEEEEEEEEEEEEEEEEEE 17,979 152,822
# LT 3 T T T LT 35,939 3,239,182
F 3 2 T 5T A ¥ 51,188 12,538,501
S&T-BANCOFP; dNGresssmsasssmsssasss s ssasta s s asaa s mmaaa s nm s s aamna s 44,399 1,690,270
* Safeguand Soientifios  InCusssssssmsrss s s s s s s s s s s s s s rs s 28,786 336,220
Safety: lReURANGE -GROkD, HAC = === sasss s ssassan s sassan s snassannsnaasannnnnasannnnnnns 21,435 2,114,777
Salishuit Baneorp,- e ssssssssssssssssssssssssssssssssnssnssssssssssssnnaaannnnnnnnsns 1,410 54,285
Sandy.Sprmg.Barmrp.,.lne, .......................................................... 42918 1,563,932
Santander Corsumer-SA Holdings; Es e ssnnissssrrr s 244,328 6,574,866
SB hinanGial GFoup s dNG.=sssssssrsssssssssssasassss s ssa s sa s s s s s a s aannan s 3,331 55,161
SB ONE-BANCORE-ssss s asssm s smasss s rasia s arra s rar s aaraanaaa s 11,401 261,197
* Seacoast Banking GCorp.-of Frl@Fid@s s s s esunm s snssne s s sssss s r s s s 35,223 952,430
* Security-National-Financial Comr: GlaSs A s rsssmmmmmraasssssssssssssssnnnnnnnnnnnss 3,558 18,181
SELMVOSHNIEIHE GOusssssssssssssssssssssssssssssssssssssssssssssnssnsnssnnnnnnnnnnnnsn 117,956 7,028,998
* Seleot.Banoopp,.ln@, .................................................................. 16,697 189,511
Selective IneUFANGR GO  INO. s s ssss s sssssss s s s s s s s s s s sssssaaaaaaaa s nnnns 78,380 5,894,176
# Servishiret-BancshRa0Ss dNGassssssssrsssssssssssssssssssnssssssssnsnssssssnsnnnnnnnns 49,786 1,695,711
SeneFR:BaNGOFP; NGrersrarsrssrnsassasa s sass s s s s s r s aa s s a s arnararrnaa s 4,355 36,669
Shore -BarRcchares  ING.sssssssssssssssssssssssssssssssssnssssssssnnnssnsssnsnnnnnnnns 9,404 154,226
Siekra .anoo[ip ........................................................................ 16,572 432,032
SiGRatUie Bamke s sasssssaasssn s ssasss s srasra s rssra s rrara s raara s 31,123 3,966,938
Silvercrest-Aeset Managoment:Growtp NGy Class Arrrrrrrrrnss s sssssssssnnaas 3,719 53,293
SHNeNs FHetNatioRal-Corprr Glase Arsrramramrsrsrsssssssrsssnssssnssnnnns 116,809 3,007,832
] 5 T T T TTT TP T PPN 522,602 4,760,904
* SartFiNGROIads {NG.asssssararareaseaseassasesssassasssssssesssssnssnnsnnsnnsnnnnnnnsn 6,862 148,837
Soune RiNaNGIal-BaNGEFPy G ==assss s rrsrssssr s sssrrs s 771 26,985



ST T o Ao S P TTTTT LTI T I 40,232 3,221,376

* Seutherm hirst -BaRceRaroS s INGsssssssssssrssssssssssssssssssssssssnssssssnsnnnnnnnsns 6,964 283,992
Seuthern Missourk Bancorp, i€ sssssss s ssssssssssssnnsssssssssassssssssasnnnnnnnes 4,181 145,708
Seuthern Na.tk;nal.Bam@rp.(.)f.V.ipgini.a,. df}Grsssssnssnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 19,302 307,288

# Seuthside:Bancsharesy sliGrsssssssssssssssssssssssssssssnssssssssssnssssssnsnnnnnnnns 44 541 1,542,009

#* Spikit-0f FexaS -BARCSRAOS  INGasssrsrs s s s 5,936 127,268
Standard AVB -Firanciak .Go.r.p, ........................................................ 2,079 57,276
State-AUte-FiRaNEIal GOMPasssraaasss s ssastas s sassa s msssan s naasan s naaannnnnnns 52,143 1,803,105
State-Streot Ge,rp., ..................................................................... 97,787 5,680,447
St.epl.ing.Ba.neo.rp ...................................................................... 215,171 4,701,486
St.epl.ing .Baneo.rp,.mo., ................................................................. 5,735 56,318
Stewa;dehip.lﬁnaneial .Go.r.p_ .......................................................... 3,021 46,554
Stewart {formMation -SomMices: GOFP === s sssssssssssssasssssssasasaa s nns 34,612 1,309,372
Stifel financiak Gorpas s ssssssssasssrsssastas s sassa s ssssan s naasan s nasannnnnnns 53,898 3,223,639
Steck Xarde Ba.n.(;or.p.,. MR€isssssnnnsnnnnsnnnnnnnnssnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnsn 25,424 972,468
Semmit FiNanciak GFoURs NG sssssssss s s s s s s s s s s s s s s s s s sssssssss s s nnns 6,233 165,860
Suit State-Baresssssssssnsnnsntssssssssinsnsssssssnsasssnsnssnsnnsnnnsnnnnnnnnnnnn 2,851 34,925
s e 135,540 9,026,964

* SVB:FiNaROiad GOk s ssssrsssssssssssss s s s s s s s s s s s s s s aa s s 33,790 7,838,266
Synchrony-FinaReialss s sssssssssssss s ssssss s srss s s s s rr 522,364 18,742,420
SYNOVUS FiRaNCiak GOMD.s s ssssssas s ssssssass s sassaasa s aaassaannnnnnns 180,452 6,887,853
I ROWE FiGe: GEOLHI s NG s s s s s masnn s smasuan s massa s mnaaan s nmaaaannmnnnn s 150,312 17,043,878
TCR-FiNGROIaI COMP = s rramsrrranssmrassssasasssasssssarasssaasasnsasannnannnnnsnnnnns 201,689 4,312,111
s e Y T B s o P T T TTT TP TP PP 64,073 2,693,629
.'I:D.Amerjt.rade.Hgldmg.Gor.p, ........................................................ 121,680 6,217,848
TokrtOFiak BanGorp, HaCi s s ssssrssnn s sssssssnsnnnnnmsssssaannn s raannnnnnnns 11,411 328,066

# JotoR ACVISONS IR (Cla66 Anssssssssssssssssssssssssssanssssssnsnnnssssnsnnnnnnnnnns 29 1,639

* Jexas .(;a.pi.tal.Ban(_‘.sha.r;@sT ¥ Grsssssnssnsnnanasssnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 60,964 3,836,465

# TS -riRancial GOMPsssmmmnstammamasasnsaassan s sasaa s masaa s mmaaannnaaan s 135,866 2,440,153
oS tFeols NG s sarrarrar s ar i s s s s r s r s s s rs e r s r s s rs s rs s rsnsr s rnnn s 1,783 11,126
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* Fhird PoinNt ReINEUFANGE; dst@ s sassassarsarsaseasnasnassssssesssasnssnssnnsnnsnnnnnnss 109,600 $ 1,104,768
Fimberkand .Ba.n@o.rp,. ARG ssssssssssnnnnsnnnnnaaasnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnsn 8,097 223,801
BT e L LT LTI LT T TP P PP T T P P PP PP PP 47 142 321,980
TOMPKING FHRGNECIAk GOrDssssrrassrrssssssassssssnssssssssssssssasannssssnnnsnnnnns 17,476 1,432,508
.'I'.@;@h.ma;k.@osp_. ...................................................................... 60,777 5,550,156
JOWRE Baitisssssssssnsusssssnsnnsnssssssnsssnsnnsasanannanssnsansnsnnannnnnnunnnunnnnn 88,500 2,490,390
JrRaVElere (G065 -H1Er (tFRO ks sss s aaassn s sassa s massa s mnsaa s rnar i aa s 100,425 14,724,313
TGO BanGSharGSssssssssssssssssssssssssssssssssssssssssnssssnnnnnsnnnnnnnnnnnnnnnnns 35,071 1,323,930

* TriState Capitak HOliINGS  INGs s sssssss s s s s s nns 35,514 745,794

* .'|:r.|'u.rnph. Ban(;@rp.,.l.n@;, ................................................................ 32,221 1,005,617
FRISIGE-BaRk GOrp.sNYesasssm s ssassse s ssassa s sassa s ssssas s nmasan s maann s 123,977 1,004,214
RS GO ssssasssasasssnnsass s sa s asnsasas s sa s aaa s sa s aan s sa s annnnnnnnnas 95,584 3,397,055
TG Rivers Bam@rp. ................................................................... 5,292 75,199
LB 5 o T T P T T T TP 420,235 24,016,430
LMB Financiak Gorp.sssasssassrasstasusasssasssnsssasssasssasssanssanssanssannsannnns 44,533 3,039,823
Umpqgua Hold.ings.c_‘.orp.. .............................................................. 183,754 3,208,345
Union Bankehares, laGusssssassassassassassasnassassasssssssssssasnssnssnnsnnsnnnnnnns 619 20,545
Unitec BanGshakees -Hi€r ssssssssssssssssssssssssnssssssssnssssssnsnnnsnnsnsnnnnnnnnnns 606 13,265

# Uniteck Bankshak@ss-hi€ssassassarmannarnarnasnasmasnassassasessasnssnnsnnsnnsnnnnnnss 88,705 3,334,421



United Gommunity Badke, M€ sssssssss s ssssssssssssssssssssssssssssssnssnnnnnnnnnss 96,002 2,755,257

United Gormmunity fiRanciak Gorp.assss s sssssssssssssnsssssssssassssasssssnnnnnnnns 58,731 597,882
United Rinancial-Bancorp; G ssssssss s sssssssssssnnssssssssssassssssasasnnnnnnnes 64,377 923,166
Unitedk Rire GFouUR; dNG = ssssssssmsmmsss s s s msssssssssssansnaa s annnnnns 30,167 1,576,829
United: InsUFance-HoldHge Gorp.srassrsamrsamsassansranssanssanssanssanssannnannnas 49,560 561,515
United Seoupi.ty.Banoshar.es .......................................................... 11,687 125,285
Uity BaRCOMI s dNG.assssssasssnsssmassnssssasuanssnassanssnassannsnaasannnnasnnnnnnnns 9,514 197,035
# Universal insuFance: Holdings - InG.s s s s s ssasssmmssassnn s sssssss s ssssssn s nnssnnnnnnans 55,727 1,382,587
Univest RiNanGiak Gofpussssssssssssssssssssssssssssssssnnasnsnsssssssssnnannnnnnnnnnss 36,576 1,004,377
Un.um.@r.oup .......................................................................... 130,691 4,175,577
# Malloy MNational Baneonp srrrssssssssssssnssssssssssssnnssssssssssassasasaaaannnnnnnns 223,443 2,493,624
Y o Tl L e N L Rt I T T I T I I I T I I I T I I 1,300 33,930
# MeritoX oldingsy-HiEr s ssssssssssssssssss s s 44,050 1,127,240
* Mictory Capitak Holdings » 1NG.y C1a6S sAr s s s ssnssssssssss s sa s s s s s s nnnns 8,570 153,146
# Mirter FNEARGIas dNG A= ClaSS A s srnrasnssnsasnsssassssssasnsssnssnsnsnsnnnsnnnnnnnnnns 76,147 1,650,867
# Mirtus {nuestment Rartnons, A s ssssassassassassassasssssssssssssnssnssnnsnnsnnnnnnsns 9,673 1,036,559
Moya FiRaNGIak:MaE sassarasraraiata st s r et s s s a s aaas 89,684 5,037,550
# Waddel-& Read-Financials ING.y«ClasS Asssseasearearsasnassssasnasnssnssnnsnnnnnnss 105,608 1,848,140
AMVGH@F =& Dl HOP s ARG = = s s s ssss s sass s naar s 48,984 2,857,727
Washingter: Fedorak HAC:sssssssssssssss s s s ss s s s s s s s s s s s s s a s s s s nnns 114,583 4,191,446
Washingter TrUSt BanCorD, HaG - sxassssamssasssssamssanssanssanssanssanssannnannnas 18,309 919,661
Waterstone riRaHICiak s Hac s sassaseasnascasnasnasnassassssnssensnnsnnsnnsnnsnnsnnnnnnss 36,010 608,569
e b6tonr FiNaNGIal-GOFP === sssssssassssssastas s ssassa s massan s naasa s nnnaan s 93,484 4,767,684
# WeHE6|6Y Baakeuuuussssssrsssnsaaannn s mnnmmraaanr s 542 16,938
MUGHS: FAFGO 8sC0rrrmramramrrmnrmrsansansamsansanssnsansanssnssnssnsansansnnsnnnnnnnns 1,245,689 60,303,804
AAESB NGOy M ICrsassassassansassasnasnsssasssssssnassassssnssansnssnnsnnnnnsnnnnnnnnnnn 65,694 2,403,087
West BaRcoOMpOration, M s ssrssmmmm s s s s s s s s s s 19,598 415,086
# Westamokoa BeCOMOFatiOm sssssssss s ssssssssssssnnsssssssssasaaaaaaaaa s nnnns 27,388 1,755,571
* Western AHIBRGE BaROCOMI == s rasssrrssssrssassssssssssssnsssssssssasannssssnnnsnnnnns 101,538 5,020,039
Western New-England-Bancokps dnGsss s s s sssssssssssssssssssssssssasnnnnnnns 30,474 284,627
Wesiveod Holdings: GFOUR s INGassssss s s ssssssssssssnnssssssssssasasaaaaaannnnnnnnns 8,986 281,262
White Moentains nNsuraneo Groupydetdrsssssssssssassssssse s sssssn s s sssannaas 4,013 4,317,988
Millis: ToOwWons MAtSON f@ds sEasssasssssssssnssssssssssssansssssnsnnsnnsansnnnnnnnnnnnnns 46,472 9,072,264
Whintrust FiNANGIa=GaFPr == s s s s sssasss s s sassa s ssssa s s nssa s mm s s s mnaan s 49,595 3,548,026
# Wiisdonkrees lavestmIente A s ssassararaseasnassassassssssssasnasnnsnnsnnsnnnnnnns 133,653 828,649
* WK ACCEPLENES GOMP.srrrrssssssssssss s s s n s s s s sssssaaaaaaaaaaan s nnnns 12,817 1,624,298
VAR BErkiEys GOYprsassranssanssanssansssnnssnnssnnssanssanssanssansaanssanssannnannnns 103,610 7,189,498
WSRS RiNANGIE-GEFPr=ssssssssssssssss s mmmnanasssssssasaaananannnnnnnnns 67,389 2,855,272
A o T o Y Y 757 13,028
T.A. U.S. CoRE EQUITY 2 PORTFOLIO
CONTINUED
Shares Valuet
FINANCIALS — (Continued)
# Zi0RE- BANGOFP-NArrasrramrranmranmransssmssenssnnssanssanssnnssanssanssanssannnannnns 135,981 $ 6,128,664
FOTAL-FINANGIAl=S sseasssssassssassssssanssssssssssssnssssnssssssnsssnnsnsnsnnnnsnnnnnnnnns 1,706,980,071
HEALTH CARE — (10.9%)
ABDDOtE LA DORA LG FHD S n s a5 s s ssnssnsssssssssssssssssssssssssssasssssassansansannnnnnnnnn 229,239 19,966,717
1Y S €Y 196,114 13,065,115
* ABIOMED s dRGus s s ssssasnsssnsnssnsasnsssnssssnssssssssssasnsssnssnsnnnnnnnnnnnnnnnnnns 10,100 2,813,456
#* Acadiahlealtheare Loy iGras sttt tssssssssssssssssssssnsanssnssssannansansannnnnasn 103,370 3,301,638
#* Aeour.ay,.ln@,. .......................................................................... 33,775 139,828
#* Acon TherapPeutcs, M s srrrrrrrrmmsss s rnr s 819 2,449

* Achillion Rharnacodticals  #AG.mssassassarsasnasnassasssssssssssssnssnssnssnnsnnnnnnns 174,484 769,474



* Aelaris.'[h.empeutios,lm_ ............................................................. 26,968 34,519
#* Aeorda.The;a.peuﬁ@;s., o 64,250 445,252
* Adduss H@me@ape.@@rp., .............................................................. 11,870 956,603
* AdURG BioteCR; dNG.sssasrarariariirar s s s s s s s s s s s s r s r s r s r s r s rnarnn s 40,320 53,222
H#* Advektiae Biote@hmk;g.iee,. HRCissssssssnnnnnnnnnnnnnnnnnnnnnsnnnnnnnnnnnnnnnnnnnnnnnnn 58,537 784,981
* Aegloa-BioFnorapoutios s IAG.ssa s sssassrssasasssaa s ssaa s raaa s ar s 17,876 160,169
Agjl.ent.'l.'edﬁnologieg, Y 111,385 7,731,233
#* Agios RRarNACoUtioals, HAGu s s sssasss s s sasia s s ssssa s msssa s mmas s mnaan s 9,632 463,396
#* Akobia - FherapaLtiGSs NG ssssssssssssssss s ssss s sssnnmsssssssassaaaanannnnnnnnnnns 34,861 146,068
#* AKOMI IO s ssassassasnassassassassssssssssssssssssssssssssssasssssnssnnnnnsnnnnnnnnnnn 10,095 37,553
#* AlBHEePharma K sssssarariararariarssrsr s s s s s s s s s s s r s r s r i rnn 9,695 251,004
H#* Alder-Biophamacouticals, IRe: s sssssssrsarsrassssssssssssss s sssnsasa s sansnannnnas 30,348 307,122
#* Aldeya Fhorapoutics s ING.asssssssssssss s s s s s nn s s s s s s s 14,742 80,786
* AleXion Rhaacoutioals, lacsssssssssssssssssssssssssssnssssssssnsnssssssnsnnnnnnnns 20,652 2,339,665
* AlgN FeohROlOGY; dNGassssssssssssssss s s s s rrara s 36,980 7,731,778
* AlEFIREE FdeCansnrarssnsssnnsnnsnssssssasssnsnssssasansanssnsnnsnsnnannnnnnannnnnnnnn 27,027 625,945
* Alena:Pharmaceuticalsy - HiCr s s ssssssssssssssssssssssssssssssssssnnssnsnnnnnnnnnnnnnns 5,792 23,689
AHSIGaAR RLeGreeassunnssnssss s ssasss s smassa s sassa s mnsaan s mmaaaannmnann s 60,237 9,668,038
* Alsoripis: Healthoare - SoMHONS; ANGs s s s s s s s s s s s s s s s s s ss s s s s nnns 208,406 2,146,582
H#* Ahqyl.am.P.hafmaGeutj@aJs.,.ln@, ....................................................... 19,376 1,503,384
* AR HIE: NG -BIONEOS s IR == nasss s smassan s msssan s massannsnaasannnnnasnnnnnnnns 1,694 7,183
#* AMAG Rharmacouticals s ING.ssassassasarasnasnassassassssnsssnsnssnnsnnsnnsnnnnnnns 7,668 63,338
* ARREAIGYSs dNG = snmnnsssssssssssasasss s s nnnrrar s 26,906 3,710,068
#* American Ronal-Associates HHoldiNgs; NGr s s s sssssssrsrssssr i 18,250 140,525
AmerisourceBergen- Ge.rp._ ............................................................ 85,165 7,422,130
AFRGORy G rassmmasssn s masan s smasaa s masia s massa s massaE s mssssEE s maaann s 141,669 26,432,602
H#* ARiGE& :[:he.rapeut.ios,. MRECissssssnnsnsnnnsnnnnnnasnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnsn 55,262 685,249
* AMN Hoalthcare SernHeosS s NG sssssrrrssrsrsssssssssasnssssssssnsssnnssnnnnnnnnnns 91,877 4,904,394
* Amphasian RPhainaceuticale, Mg s srsrsassrsssssssssssssssssssnssssssssnsnsnnnnas 44,669 900,080
#* ARSPLYSBIG; ING. s sssssssssssssas s 16,948 910,277
* AngioDynam.ios,. RCissssssssssnnnsnassnannnnnnnnnsnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 50,849 1,036,303
#* ANk RRamMacouticals, Hacissssssmsassssssssssnssssssssssasnsssnssssnasnnnsnnnnnnnnnns 16,144 1,365,621
H#* ARikes TRerapOUtCS, HAC == s sss s s sasss s s ssia s s sr s s s s r s 16,824 926,834
T 83,421 24,576,661
* Apoll@.E.ndosu.rger,. JNGsssssssssssnsssssnaaaasssnnnsannnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 3,804 10,385
* Ap.plied. Gonetic-Fech nolog ies.G@rp._ ................................................. 9,627 37,160
#* ApPteve-TherapeUtiGS: NG s ssrsssssss s s s s s s s s s s a s a s nnns 20,118 17,905
APyt Ve EHCal- GOk = nrrsssrsassaaas s s s rnnrrrrr 18,279 132,340
* B LY T P PP PP PP PP TTTTTTTTTTT TP 52,822 127,301
#* AN PharMacettiGalS: NG s arsassararsasnassassasssssasnsssssnssnnsnnsnnsnnnnnnns 36,626 2,295,718
* AseomMbly-BiOSGIORNCEST NG ssssrrrrrsss s s nsn s s s s s s s 11,593 144,912
#* AS6ori0- TheraPeUtics, 1€ s sssssaasssmsssasts s sassa s sssss s mnasa s anan s 58,005 198,957
#* Atara:BiotherapeudiGSy JNGsss s s ssasss s s sasts s ssssa s msssan s maasaa s anannnnnnns 35,344 504,359
B Y s R PP P PP PP PP TTTTTTTTTTT TP 1,573 1,210,423
* Audernies .Thepapeuti@s,. dF MG asssssssssssssnnnaaaaanannnnnnnnnnnnnnnnnnnnnnRRRRRRRRRREE 41,785 1,626,272
* AVadi06 ModiGal s {NG.assssssssssssssssssssssssssssssssssssnssssssssnnnnsnsnsnnnnnnnnnns 60,076 2,446,295
Baxtor international; INGasssassarsassasassassaseassasssssssssassssnssnnsnnsnnsnnnnnnns 101,472 8,520,604
BeGtoRPNeliNSOn aRck Gosssssassssssssssssssssssnsnsnssnsnssnsnsnsnnnnsnannnnnnnnnns 43,543 11,007,670
T.A. U.S. CoRE EQUITY 2 PORTFOLIO
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HEALTH CARE — (Continued)
H#* Bellieum Rhakmiacouiicals s {NG.asssssssssssssssssssssssssnssssssssnnnssssssnsnnnnnnnns 16,467 $ 23,712



#*

#*

#*
#*
#*
#*
#*
#*

#*

#*

#*

#*

#*

#*

#*

Gatnlirex Gorpursssssssssssssnsans
Gantek Modical Comprarrrannruas
GapHal -Sonior-living-Gerp -« «x.-
Gardinak Heakhs:-Haersssssannnnnss
GardiovasGular-Systems, nG:---
Gastlight-FHealth; Inc.-ClassB---
Catalent cisssssssnsasnnnsnnnans

Gidara -Fherapoutics, InG.assssass
Gigna oM rsrrrrsannnnnnnnnrrnnns
Glearsido Biemedical: G =ss==--

GONMED-Gorpurssssssssssssssans
Goopen Gos.y-er (FReksmnnrus-
Gorcept-Therapewicsy inGsrasrss
GorMel ComMrmrrrsannnnnsmnnrnrnns

Gryolife, e s ssssnnnnnnnnnnnnnnns

Gumbertand PharmaceeiGalSs NG s s ssssarsrsssssssssasnssssssssnsasnnnsnnnnnnnnnns

Gutera s InGesssssssssssnssnnnnnnes

35,325
24,458
18,090
8,203
7,011
19,795
40,786
13,460
234,551
193,364
224,592
94,750
30,755
44,319
27,844
30,415
114,710
4,460
85,300
140,973
4,256
97,802
1,300
192,082
170,353
60,390
2,903
14,479
19,906
4,306
43,891
3,901
131,831
6,000
10,001
4,465
140,707
12,920
27,172
28,648
19,448
107,494
19,547
12,238
24,314
39,133
34,272
12,297
8,996
437,696
50,683
25,356
128,498
116,580
32,746

8,400,991
1,940,009
5,696,541
23,214
407,339
4,159,919
1,914,903
1,766,356
9,959,035
8,587,295
1,749,572
4,533,787
130,401
1,941,172
2,569,444
162,416
5,245,688
204,402
137,333
7,963,565
34,857
8,984,092
17,927
10,005,551
12,205,792
8,124,871
17,563
5,869,642
158,850
23,640
158,008
5,539
22,400,724
6,780
21,202
48,981
288,449
333,465
273,350
2,502,403
6,561,755
1,210,382
1,665,404
47,851
575,512
371,372
987,719
71,937
229,938
24,454,076
313,221
261,420
18,053,969
6,977,313
723,687



#* Denali.Thera.pwt.ice.,.kae. ............................................................. 15,033 320,955
DENTSRPLY-SHRONA A€ ssassasaasnasnarsasnasnassassassssssssssnssnssnssnnsnnnnnnnsn 101,162 5,508,271
#* DO iFAs NG ssassassarnasnasnassassassassassssssassssssssssnssensnssnnsnnsnnsnnsnnnnnnnsn 24,309 214,162
T.A. U.S. CorE EQUITY 2 PORTFOLIO
CONTINUED
Shares Valuet
HEALTH CARE — (Continued)
* DOXECOM NG sssarsassassassassassassassassassssssssssssssssasssssnnsnnsnnsnnsnnnnnnnn 8,806 $ 1,381,397
LT Y H T A T T 862 4,612
#* Di.pk;ma.t.Pharma@y,. JNGesssssssssssnsssssnaaaassannnsnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 90,391 476,361
H#* Dya.di.@.lnter.na.tk;ml.,.hu;, ............................................................. 2,750 15,923
H#* Ea.g.le RharMacouticalS s ING.sssssssssssssssssssssssssnssssssnssnnssnsnsnnnnnnsnnnnnnns 6,909 379,028
* Bdwards L ifoscienGee Gorp.-=srersssssssrsstsrsssssssssasssssassssnnssanssnnnnnnnnnas 35,600 7,577,460
#* Giger-BioRhakmMacoutiGals s NG s sss s sssssssss s s s sssss s nan s a s 3,700 40,959
* Elance Animal-Healths fnGssassarsasarsariaiasamssassasesssasnssnssnssnasnnnnnnss 61,311 2,020,811
Bl illy s8e G@ranmmmmsunnnnassnsnmassn s masuan s massa s nsaan s maaannmnann s 150,141 16,357,862
#* Emergent-BioSoludions, HaGus s sssassssssaasssn s ssssa s nsss s s nnasaanmnann s 50,168 2,214,416
* Branta:-Pharmaceuticalty shiGrsssssssrsssssssssssssssssssnssssssssnnnssssssnsnnnnnnnsns 11,470 860,479
Enc@mpass. Health.G@rp._ ............................................................. 128,110 8,178,542
#* BRde-HiterRationak Rl Gy s ssssnssssnsnsssssnsansnsanansnnsnannnsnnnnansnnannnnnnnnnns 170,953 541,921
* BRAGIGGIX; Gr s s s s s s s n s s r s a s 5,099 35,183
#* ERnochian BioSoieCes G sssarsaseassassasssssassassssnssnsssssnssnnsnnsnnsnnnnnnnsn 13,353 65,296
BERSIGN GO, HE1:(FRO ) rrrssnnnssssnsnsnnnssssssnnnnnnssssssssasssaaaasannnnnnnnns 64,263 3,872,488
* Enzoe-Biochemyi@raseasarsaniaiaseanamainaseassassasssseassasnssnssnssnnsnnnnnnss 64,190 250,983
#* Evolo BioscienGes, MG ssassassareasnassassasnassassassassasssssssnssnnsnnsnnsnnnnnnnsn 2,447 14,951
#* Evolont Hoakh hae: ; Class Arsareasnararnarsasnassasssssssssssssnssnssnssnnsnnnnnnns 94,253 642,805
H#* Gxact Seiences: G@rp., ................................................................. 11,578 1,332,744
* BXOliXIG s JAG s assassasnasnansansasnasnassasssssasnassssnssnssannnnsnnsnnnnnnnnnnnnnnnnsn 191,428 4,071,674
* FRive Prime-Therapeuties M@ ssssssrs s s s s s s s s s s s s s s s s nnns 41,340 211,247
#* Floxion- Therapeutice, i€ s sss s saaasssmsaassan s ssassa s snnssns s naasan s nasnnnnnnnns 9,342 93,794
* FOMNAR COFPr===nnsssnnnnsssmsmassssssaassanssssssansssassannsnaassnnnnnasnnnnnnnns 4,738 116,271
* Fulgent (50REtiGSs dNGrassarrareareaseaseassasnnsnssassssnssnssnnsnnsnnnnnnnnnnnnnnnnsn 2,085 13,886
#* .C.I,.‘]..'I:he.r.a|;)e.l,|ti(;€,,.h:]().L ................................................................. 8,631 214,135
* Gonomic:Healthy dNGre s ssssssssssssssssssss s s s ss s s s s s nn s s s s s n s m s s n 6,104 445,409
Giloack SEIRNGESy s lICrssssssssssssssssssssssssssssssssssssnssssssssnnnnsnsnsnnnnnnnnnns 355,008 23,260,124
#* Glebak Blood -FRerapeutios NG ssssss s sssssssssssssnsnssssssssssasaaaaaaannnnnnnns 40,259 2,206,193
* Glebus-Medicak ke s Clase Arrrarnarnarsarnasnassasssssssssssasnssnssnssnnsnnnnnnss 69,048 3,147,208
#* GlycOMinmotEs, Mg s ssssssssssnsnssssss s s s s s aaaaa s nns 33,333 307,664
#* Guakdant Hoakh MR s sssarsariariasariarsarssr s s s s s s s s s r s s s s r s r s rnn s 700 65,793
* HaemoNetiGS {EOMIr s s s s astsm s saasss s ssasuas s sasaa s mnssan s maaaannnnaaan s 39,988 4,881,735
* Ha.lozyme.il’.hera.peut.ies.,.me, ......................................................... 9,810 166,672
#* Ha.nge.r., Y 14,155 244174
* Havakd-BioSCIBNO8r {NG.sssssssssssssssssssssssssssssssssnssssssssnnnsnssssnnnnnnnnnns 31,221 77,428
HGA HEeaRNGAFes G ssssassararnasnasnassassassassasssssssnsssssnnsnssnnsnnsnnnnnnns 23,046 3,076,871
#* HeakhEquitys slGr s rsss s s s s s s s s sss s 26,457 2,168,945
* HeakhStk@aH Tk = HaEs s assassarearsarnaseassassassassassassssnssnnssasnnsnnsnnsnnsnnnnnnnsn 31,090 877,982
#* Henky -SoheiRn -iGrassssssrsssssssssss s nnr s s r s s 60,787 4,044,767
#* HeroR-TherapeutiGSy G r=sssssssaasssssssastan s ssassas s maasan s naassnnnnnssnnnnnnnns 8,228 143,496
#* Heska.Go;p ........................................................................... 3,504 280,811
Hill-Rom 4H10I0iNgsy =l r s ssssssaaassn s ssassas s ssssa s s sssan s msssa s mannn s 85,379 9,104,817
* HMS HOldiNGgs-Corpaeramrsmrrerrassasransamsansanssnsansanssnssnssnssnsanssnssnssnnnns 71,942 2,510,776
* HOloGiC, HRE s nnnssss s s s s s s s s 197,703 10,132,279
* Heorizon .Thepapeuti(;s.P,L,G_ .......................................................... 184,545 4,593,325



HHNGRNG, G s s sssssmsssssassssssasssssassnsasssassssssnsanssannnsnnnnnnnnnnnnnnnnnas 61,779 18,332,918

* {1Gk MOEiGal s {MG.assassassansassasnasnassasssssssnnsssssssnssnnssnsnnsnnsnnsnnsnnnnnnnsn 12,586 3,202,382
* {DEXX L:aheFatori@s, shi@s s s assasaasnanearnaseasnasnassasnasenssasnssnnsnnsnnsnnnnnnns 26,214 7,393,659
* JHHYHRE  {NG s s s s assannassansassasnasnassassassasnassassssnssnnsnnsnssnnnnnsnnnnnnnnnnsn 8,628 2,583,051
* L e Y O PP PP PP PP PP T TTTTTTTTTT TP 25,048 2,127,076
#* Jnﬁ.ni.ty. Rharmnacouticals, Haousssssseararasmsseassasnasmssnsnasnssnnsnnsnnsnnsnnnnns 17,364 25,525
* Jm‘uSys.tem AOlHNGSs G = s a e v nn e rrrn i s s rr s 3,809 16,912
#* {POVIVE = HACa s assansasnassannansasnassassasssssssnasssssssnssnnsnnsnnsnnnnnnnnsnnnnnnnsn 76,744 911,719
#* {RNOGEN; NG.a s s s mssun s masan s masas s maasan s massa s mmssan s mmaasa s mnaan s 10,076 619,674
#* Inovalen Hol(ﬁngs,.lm_.,.class.A ..................................................... 21,381 320,715
H#* {NOVIe PhaFmRaceliGalS: NG ssssssssssssssssssssssssssssnssssssssnnnssssssnnnnnnnnnns 36,606 101,033
#* TS Y S 40,738 894,199
* Inepio MViadical-SyStemas, shICr sassssssss s s s s s s r s 10,853 733,988
T.A. U.S. CorRE EQUITY 2 PORTFOLIO
CONTINUED
Shares Valuet
HEALTH CARE — (Continued)
#* LT Y O T TP PP PP PP PP TTTTTTTTTTT TR 6,319 $ 776,858
* 4mege;.lrl.o|.di.ngs. Gg.rp_ ................................................................ 26,683 2,335,563
H#* JMQgpa.hifeSGienees.hhkjirpg& COfPersssssssssassssssnsnnsssnsnsnnnssnnnnnnnnnnnnnnnn 56,322 3,570,252
H#* Intellar Therapeutios, IRC = rsrssressss s sss s s s s s s s s s nrrr s 40,445 732,054
#* Intra-Gellilan TRerapiee, -HIEs s s s ssassssssaassa s sassa s msssa s maasan s maannnnnnnas 48,796 407,447
#* 17 O3 T T T LTI 4,649 83,589
* |t e tinig SURGIGak HACs = === w s s s s smwsnn s sasua s sssa s mnsaa s naanaanaaa s 9,063 4,708,319
# Jnuaea.r.e.@oﬁp. ........................................................................ 40,299 215,600
#* lonie RRarmMacouticals lAG. s sssssssssssssssassssssssssssnsassssssnsnsnssnnsnnnnannnnns 13,892 914,927
H#* JOAﬁasme.Biether.apeutiGs,..lm, ......................................................... 44 215 1,087,247
* 1QVAA HGIHiNG6, -HiEs s a s s s s s s s snnnnsssn s s s n s rraraaaaaaaannnns 69,787 11,107,997
#* IRHIE X GO s m = mmnunnmmmnssanssmasanssmasuan s assanssnssannnnnasannnnnannnnnnnnns 3,478 11,964
F Y A o T Y o 19,992 23,790
* Jazz- RRarimacouticale RdsCrsrrearsssssarsinsnsssssnsnsanssnsnnsnsnnannnnnnnnnnnnnnnn 34,366 4,789,933
SORNIS O xed OF RIS Fla = mnm s m s m m i m mm o maEEEEEEEEEE AR AR REEEEEEEEREEREEREE 750,976 97,792,095
* JOuNGE: Therapeuties, - HaE s ssssmmmmmmss s s s s s s s s s s s s n s naa s nnnnnns 20,531 98,343
#* Kadmion Holdings, dNGassssssssssssssssssss s sssnmnnnnsssssssssnanannnnnnnnnnss 16,175 42,379
#* Kala-Pharmaceuticaley M€ s ssssssssssssssssssssssssssssnssssssssssnssssssnsnnnnnnnsns 17,388 102,241
H#* KalVista: RRarmnacouticale MR ssssssssssssssssssssssssssnssssssssnsnssnssssnsnnnnnnnns 4 537 75,269
#* Karyopharm - FherapaeiicsS; dNGasssssss s sssssssssssnnnnssssssssnsnsasssnnnnnnnnnnns 39,061 344,127
Kewaunee-Sciontific .Gor.p_. ........................................................... 1,276 23,287
* Kindrod BiosGioReoS s {NG.assassarsassassasssssssssssasssssssnsssssnssnnsnnsnnsnnnnnnnsn 33,036 225,306
#* Kodiak -S0iencos IR0 sssarsararasnassassssssssassssssssssnsssssnssnnsnnsnnsnnnnnnnsn 2,330 28,682
* Kures On(;@l@g.y,. A€ ssssssssssnnnnaanasannnussnnsssnnssnsnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 32,207 615,798
* L:abokatery-Gorp: -0f Arnofica HoleHnGgS == ssssrrssassamrsssssns s sssassn s snasannnnnnns 50,564 8,470,481
#* L:ariett o salGressassassansannasnassassassassssnassassssnssnssnssnnsnnnnnsnnsnnnnnnnsn 22,129 156,452
* L.an.theue.Hold.ings’.Jm, ............................................................... 52,402 1,185,333
# LeMaitie Vaselads dNGsrsassarsarmasnassassasnasnassassssnssssssnsnssnnsnnsnnsnnnnnnnsn 18,926 626,261
#* O T T e T T T TTTTTTTT TP PP N 38,941 4,929,152
#* Ligand RharmaceutiGalss {RG.ar=rsrarsrsmsmsasararrasarasasansnsnsmsmsmsasasasasasnss 11,658 1,066,824
#* LT3 Te T T S Lo A T T 5,003 9,456
#* LeiviaNGVE FdeCansnnannnsnansnnnnnsnssnsnsnnnsnsnnnasnnsnnanssnsnnsnsnnannnnnnnnnnnnnnnn 33,811 2,605,138
L miReX .Gor.p, ........................................................................ 40,939 889,604
* Y e e 41,093 591,328
H#* Madrigal RNAFMMACRIGAISs dNGsssssssssssssssssssssssssnssssssnsnsnssssnsnnnnnnsnnnns 7,027 613,387

* Magolkam Health hiEssssssressssnsrsnsrsnsrsssmsssrsas s ranssnns 29,704 2,089,379



#* Mallinekiodt ResdCrrsrsnnsnsnsnnsnnsnsssnnssnsnsssssnsnsanssnsnnsnsnnannnnnnnnnnnnnnnn 104,096 708,894
#* Mahinus-Pharmaceuticadss sHiErssssssssssssssssssssssssssnssssssssnsnssssssnsnnnnnnnns 27,955 30,751
* MaSHNG-CGFPr == nnnnnssssssssssssaasasass s a s s saraanaaaa s aannnnns 48,812 7,704,974
MK OSSOM -(CORPr==ssnmmnnssamnnmmasassssnasuanssnassanssnnsaannsnasannnnnasnnnnnnnns 72,185 10,030,106
* Modidatar SOlutione - laCssassassareasnasnarnaseasnassassssnssnssnssnssnnsnnsnnsnnnnnnsnsn 10,267 938,096
* MEDNAX s dNG.assassassasnassassassassassasssssssssssssssssssssssssnssnnsnnsnnsnnnnnnnsn 68,590 1,685,256
#* Modpace HOleHNGS s NG =sssssasaasssnsssassan s smassa s msasnn s naassn s nasnnnnnnnns 34,236 2,696,427
MOAtEGRHE A kaGresrarssnsnsnnsnnsnnsnsssnnssnsnsssssnsnsanssnsnnsnsnnannnnnnnnnnnnnnnn 226,678 23,107,555
* ME L RRGERISs d1G s assassannassasnasnassasssssssnsssssssssssnnssnsnssnnsnnsnnsnnnnnnnsn 12,900 21,930
* Meljnta-Thera.pwt.ie&.kae, ............................................................ 2,768 10,989
* Menk;.Th@rapeu.ti.@s., Y 7,134 27,038
MORGK8e GOus NG assassassansassasnasnassassassssnassassssnssnsssnsnssnnsnnsnnsnnnnnnnsn 600,469 49,832,922
MorcHan Bi06GIOREE, HAC = ssssssssssssssnsasnssssssssssasnsssnssnsnnnsnnnsnnnnnnnnnns 67,232 803,422
* Meorit Medical-Systerme, -HiCr ssssssssssnmmsnnsns s s s s s s s s s s nns 40,323 1,591,146
* Momimack FPharmacetiGalSy NG s ssrsssssrssssssssssssssssssssssnsnssssssnsnnnnnnnns 6,647 40,813
Mersana-TherapeutiGSy NG s srmrsssrssssasssssassssssssssssansssnsssnnssnnnnsnnnnas 6,913 24,196
# Mosa:L-aboratekioS, dNGasassararassassassssssssassssssssssnsssssnssnnsnnsnnsnnnnnnnsn 3,467 872,575
* Mettler-Tolede-Mternationak:lac s sssssssssssssssssssssnssssssssnsnnnssnnnnnnnnnnnnnn 9,121 6,902,317
# Milendo ﬂ:her.apeutioe,. o 9,307 91,302
* Minomnva:-NetHOSEIENGEE: H1Erssssssssssssssssssssssssssssnssssssssnnnssssssnsnnnnnnnns 42,207 280,254
#* Mikati Therapeutics,HaE s sssssssmmmmmss s s s s s s s s sss s s s s n s nns 7,652 809,582
#* Mologelar-Templatesy NG ssssssaasss s ssassan s sassa s ssssa s maasan s maaannnnnnns 19,933 130,960
* Molina HoeakhGareyHi€sssssssssssssssnssssssssssssssssssanssssssssnnnssssssnsnnnnnnnns 66,038 8,768,526
T.A. U.S. CorE EQuITY 2 PORTFOLIO
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* Momenta Rharmnacouticals s ING.sssssssssssssssssssssssssnssssssssnnnssssssnsnnnnnnnns 89,402 $ 1,010,243
* Y e N Y B T P PP PP PP TP TTTTTTT TIPS 249,180 5,207,862
#* MyGKaFeia-Hae: s snmmnnsssssssssnsnasssa s 2,441 132,864
* Myuriad (SOREHESy =M1 = sssrrsssssaasssas s nrrrrrr s 70,310 2,048,833
#* Nabriva FherapeEtiGS Pk sG.ssssssrsnsrsanssasnsanssanssanssanssanssanssansssnnnsnnnns 29,403 69,832
Nationak HealthGane LoM s sramrrrasmsaattasmsastsantsanssanssanssanssansssnnnnnnnns 16,190 1,418,244
Nationak Re6earch COompr=mrrmrrrrarranramsansanssnsansansanssnssnrsnsanssnsnnssnnnns 10,330 696,449
* Notus Vedicals dNGrarsassarararnasnassassassasnassasssssssssssssnssnssnssnnsnnnnnnns 31,308 972,740
H#* Nektar .'Fher.apeutios .................................................................. 25,277 719,383
* Neogen.@.@;p, ......................................................................... 27,994 1,998,772
#* NEeGGENGRAIGSs NG rsrsassarsarsassassasssasssssssssssssssssssssssssnssnnsnnsnnsnnnnnnnn 29,968 730,320
#* Neureerine BioscienGes, - aC s sareasmararasnasnassassassssssssasnssnssnssnnsnnnnnnss 9,115 878,595
* Nextcor-FHealthcare s ING.assararsarariararasnasassassssnassasnasnnsnnsnnsnnnnnnss 62,291 1,019,081
* NOMEOUIE s Lt sssarsarnasnannansassasnassasssssasssssassssnssnsssnsnssnnsnnsnnsnnnnnnnsn 7,368 613,165
#* NUVaGIVO s NG assassarnasnassassasnassassasssssssssssssssssssssssssnssnnsnnsnnsnnnnnnnsn 65,453 4,359,170
* Nweo{ra-(}@rp., ........................................................................ 9,196 19,496
#* ODSEMA S Anssssnsnranssnssssssnnssssssssssssnssssssasansasssnsassnsnnansnnanannnunnnnn 4,923 44 258
* NN ; dNGasssassareaseasearsasnassassasssssssssssassssnssesssssnssnnsnnsnnsnnnnnnnsn 32,637 2,454,629
#* @ o N Y O T 104,349 220,176
* OraSwe SFRChROl0GIOS; dNGassmssssssssssssssasss s 52,558 438,859
* OrthofiX-Medicaly i iErsassarariarasararasnasnassasssssssssssasnssnssnssnnsnnnnnnss 18,760 1,002,722
#* L€ 5 7Ty T T LT LT 20,058 56,965
#* Ov.id.ther.apeut.ies,. G sssssssssnssassssaannssssssssnsnssnsnnnnnnnnnnnnnnnnnnnnnnnnnnnn 10,234 20,877
# OWens 8= MiRon NGrsessssstsartasssssssssssrssssnsssssssssasssnssnassansnnnsnannnnnns 48,656 131,858
#* Oxdford nMmuRotec Blobal Pl sCasssssssssssssssssssnsnssssnsssssnnnnanssnannnnnnnnnns 15,050 194,145
* RaciFa: BioSGIONEOS  ING s sssssssssssssssssssssssnssssssssnssssssssnnnssssssnnnnnnnnnns 13,839 607,394



# RattersonCOoSr s NG ssasearararnasnassassassaseassassasnssesssasnssnnsnnsnnsnnnnnnnsn 106,925 2,117,115
#* RDL-BioRharmi@s 11Gssssssssssssnsasusssnssassssssssssssasnssssssnsnssnnnssnnnnnnnnnns 183,404 528,204
H#* ReNUMDAG s NG ssssssssssssssssssssssssssssssssssssssssssnssssssssnnnnnnnnsnnnnnnnnnns 2,958 495,761
# RerkinEHRNGF - JAG s s sssssssn s snn s sn s sn s asn s s a s n s aan s n s nnnnnnnnnnnnnn s 60,588 5,217,839
RerFigo-Gor sl s e s snssrsnm s s s s s s 45,085 2,435,041
#* N L 20,575 704,488
* 7o [ 17,614 103,570
) T 1,578,695 61,316,514
Rhibro Animal Hlealth .Gor.p,,.GIa.ss.A. ................................................ 21,512 669,669
* Rigkie RRaMMacoutiCaks HAGw s ssssssssssssssssssssssssssasnsssnssnsnnnnnnssnnnnnnnnnns 18,423 101,326
* RBRA:-Health- SGIoRGaS G s ssssssssssssssssssssssssssssasnssssssssnsssnnssnnnnnnnnnns 51,907 5,186,028
H#* RERMMICrs {NG.1sCla6S Arssssssssnsssssssssssssssssnsssssssanssssssnsnnnnnnnnsnnnnnnnnnns 65,577 2,541,109
#* Riestige: Gonsnoak HoakhGare, M€= s s s s sssssnssssssssssassssssaaaa s nnnns 67,883 2,348,752
#* R;@genjes. Rhamacouticale,Maesssssarsarsarasmasnassasnasnassassssnssnnsnasnnnnnnss 42,113 226,568
* Rp@tag@n.ist .Thepapeu.tk;s,. dfMGassssnnsssssnaaaansnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 16,855 185,742
#* Riethona Gerp.P..L..G, ................................................................ 41,695 390,265
* REQVIAORCO SOMMICe COM r {(TR@N s nmssrrrrrssnsnn s srsrsrssnn s nnnnrrannnnnnnnns 14,660 817,148
Rsy.(}hemedjes. Gorp., .................................................................. 478 4,307
#* RIG- Therapeutics, e - s s ssssssass s s s s srsss s s s s s s s s na s aannnnnnns 20,137 969,999
H#* Relse BiostienGes MG s ssssssnssssssnssssssssssssssssssanssssssnsnnnnsnssssnsnnnnnnnns 2,315 30,234
Quest-DiagRoSHES, HaC = s s sssrssarr s srrr s s rr s 83,636 8,537,563
* [Ty 15 o Y 3 T T TTTTTITIIT LI I LTI 31,504 1,859,681
#* QuOoKER: HEadth-GEFPa = s ssssss s ssasss s ssassa s s sssa s rsssa s r s s anmnaa s 30,755 51,053
* Ra RRanacouticals, MRt s sssssssssssssssssasnssssssssssasnssssssssnsssnnssnnnnnnnnnns 12,555 427,372
#* 5V | P S T 39,944 588,375
* Regeneron Rharmacouticals s NG == sssssssrssssssssnsssssssssnnnnnnssssssssnnnnnnnns 10,883 3,316,703
#* REGENXBIO: G ssssassssssssssnsssssssnssssnssssssssssasnsssnssssnnnsnnnsnnnnnnnnnns 33,495 1,487,513
#* ROPHGOR-GOFPrrsrnmmmn s s sasssan s saasaaasn s aaasaaa s aaaaaaannnnnns 35,241 3,326,398
YL 46,588 5,995,876
#* L G (5 T P T T TTTTTTITIITLIITII T 38,496 761,836
#* Rhwthm RPharmaceudiGalSy dnG s ssssss s s ssssssssssssnnssssssssssssssasssa s nnnes 14,178 272,926
#* Rigel-PharmaceutiGals; NG s s saasssmmsaasismsssssan s sssssssssmaassnnnnasnnnnnnnns 122,448 279,181
H#* RocketPharmaceuticalsy nGr areasararsaiasmasassassasesssassssnssnssnnsnnsnnnss 1,075 13,094
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* R SuFgical rhohdingey -HiEr sssssnmmmmm s sssssssass s sssssssss s s nnnsa s s nns 61,505 $ 262,011
#* Sage-TherapeutiES -G r s s srsrrsarr s s s s s s ss s s r s s s s s s s nna s aa s nns 7,788 1,248,728
#* Sanga;n@.Thepapeu.tk;s, T 104,823 1,258,924
#* Saropta-Therape -GSy G ssrrassrrssssrssassssssnsssssnssssssnnsasannssssnnnsnnnnns 11,676 1,737,973
* = Y 7= T 4,259 10,818
* SeaSpine.H@l.dmge. Go.rp_ ............................................................. 16,348 207,783
#* Seollle-6enNoHOE AT = ssrsrssssrssssssssn s sasn s sa s sn s sn s n s nannannnnnnnnn s 16,801 1,272,004
* Select-Medicak HOIGINGS COFPr==mmmmsssrrsrrsass s sssrssss s saaasaasn s nnas 191,155 3,199,935
#* B Tyt s Y (T3 ey ey gy ey 24,931 30,665
SHNMFHORSPIUS s JAG = s s sssssssnnsasnsssn s ssn s sa s sn s asn s sn s nan s nnnnnnnnnnnnnnns 6,759 262,384
#* Spark -FhorapoEtiGS s dNG.asssssssssssssssss s s snnnasssssssaaasaan s nnnns 19,799 1,980,296
#* Spoctim -PharmMaceuiGalSy NG s s s s s s s s s s s s s s s s s s s s s s 70,532 534,633
* Speno 11 T e T e L L T T PP T T T TP PP PP 6,986 72,585
* Sp.ri.ng. BankPharmaceeliGalS; dNGssssareasmsssassasnasnssnnsnnsnssnnsnnsnnsnnsnnnnns 2,715 12,869
#* STAAR: SUfEHEalGOr === s rrrrrraarr s ssssssss s s s s s s s s aan s ar s 6,053 177,413
STERIS-RLaGrersrassssssssssansssssssssssssssssnsssssssannsnsssnsnnnnsnsnsnnnnnnnnnnn 30,398 4,525,046



St.r.yke.r.G@rp. .......................................................................... 34,060 7,145,107
#* Supemus.l?harmaoeuﬁ.@als,.lm_. ..................................................... 58,613 1,955,916
H#* Surgepy.l?aptne;s, M Grssssssssnnnnnanaanannnnnnnnnnnnnnnnnnnn R R R R R 14,404 109,903
* SUMMOFIGS: dNGsssssarsassarsassassassassasssssssssssssssssssssssssnssnnsnnsnnsnnnnnnnsn 12,709 529,965
H#* Synda*Rham].aceutioals,.lno_ ........................................................ 11,973 114,941
#* Syneos Heakh,-Hie s ssrrrsrrssssnsssss s 67,961 3,472,127
#* )2 3¢ [T R L= 3 T 43,410 243,530
#* Syros RhakMacoWtiGaAS s {NG. s sssssssaseasnssnnssnsnssnnsnnsnnsnnsnnsnnsnnsnnsnnnnnns 21,519 160,962
Tare-Pharmaceutical-Midusties, bich-sssrsaserassnsssssmssssssssssnsnssnsssnnnsnnnnas 22,175 1,791,075
#* TeladoG Heali s NG sssssarsariariarar s r s s s r s r s r s s rs s r s rs s s r s nnnn s 8,979 612,727
B 7] P £ 1 23,195 7,880,269
H#* Jenet HeallnGare-GaEFPrs-srsrssrsssssssss s sass s sa s sn s asa s s a s asa s snnnnnnnnnas 122,828 2,895,056
H#* Jetraphase RharMacouticals s ING. s ssssatsssssssssssssssssansasnsasanssannnsnnnnns 44,297 15,229
Fhermno Fishor SeientifiCs NGrearsasarsarsarasarassasnaseassasnasnnssnsnnsnnnnnnss 75,511 20,967,894
#* By T T [ Y LI LT T T LT T TP PP T T P P PP PP PP 56,626 988,124
* el T = 1T L= T T PP 11,260 59,903
* Thple-S Managoment-Gorps s Glaes Berrrrrrrrssasassssssrsssnnnnnssssssssnnnnnnnns 26,289 630,416
#* Ultragenyx:Pharmaceutical- ey - srsssrrssnicsnsssnnassiesnss s sna s s s nnnas 5,873 353,907
* United :I:he.rapeut.ioe .Go.r.p_ ............................................................ 63,752 5,051,708
Unitedhloalth Sroup,-HiCrsssssssssssssssssssnsssssssssnssssssssssanssaaaaaaaa s nnnnns 228,707 56,950,330
Universal Heakh Servicos: InG.y clacS MBerrrrrsrsrssssssnssssssssnsnssssssnsnnnnnnnss 55,046 8,304,240
US Rhysical -FRorapis KA e sxamsransssmssmssnnssanssanssanssanssanssanssannsannnas 15,992 2,064,247
# Utah Modical Rroduofey sMi€ssssasmasnasearnasnasnassassssssssssasnssnssnnsnnsnnnnnnss 3,908 355,589
#* Manda-Rharmaceuticale, ke s sarearariariaiianarisrssss s s s s s s s s s r s r s nn s 50,448 628,078
* Ma;ex.lmaging.(}@rp. .................................................................. 46,958 1,492,795
* Marian:-Medical SyetomS s dNG.s s ssaasssrssasssnsssssan s sssssss s saassn s nasannnnnnns 21,286 2,498,338
#* MBVACOiNOS: dNGasassassassarsassassassasssssssssssssssssssnssnssnssnnsnnsnnsnnnnnnnsn 3,707 2,713
* Mee.va.s.ysteme.’.me.,,.cl.ase/-\ ........................................................ 25,160 4,174,044
H#* Meractomi s ING s s ssssssssssssssssssssnssssssssnsnsssssssansnsnssnsnnnnnnnnnnnnnnnnnnns 46,019 69,029
* Mertex PRarnaceuticale - MiCissssssssrssssssssssssssssssanssssssnsnnnnsnssssnnnnnnnnnns 13,281 2,212,880
#* MiOWRAY; RG. s s s s s s s s s a s s s s s s r 7,940 71,142
#* Mideing = TheFapE UGSy G russssssssasss s ssassas s sassa s mmssa s naasan s maaannnnnnas 29,392 226,024
H#* MEOCOKACOFAMALMIGAIORSy M IEr sassassassasnasnasnassassasnnsnnsnnsnnsnnsnnsnnsnnnnnnsnsn 2,944 75,572
#* B T T T T T T PP TTPPPP 11,900 2,505,664
* \MeHGare Healths RIGRE,-HICss s rararasssssrarassssssarasassssssasasnssnsasasnssnsasass 46,674 13,407,106
Wi st Pharmace tliGal SomMiO0S: dNGs s ssssrssssssssssssssssssssssnnnssssssnsnnnnnnnns 46,887 6,436,178
#* Whight MediGal Group-NVesssssassrasssamssamssnsssanssanssanssanssanssanssannsannnns 40,124 1,157,979
#* KNGO s dNG s sassassasnassassassassssssssssssssssassssssssassasssssassnnnnnsnnsnnnnnnnn 50,513 2,223,582
#* Zafgen,.ln.@_ ............................................................................ 12,728 11,582
Zinnak Biormet: Hekdnge, Rt s s assrsssrssrsssss s sn s ssn s sss s s s asn s sn s nnn s 62,343 8,424,410
Ze@OliSs NG asssarsararnarnarar it s s e r s r s s s rs s rssssEssrsssssEssnsansnnnnnnn 102,206 11,742,447
#* AT T L T T T T T 39,849 1,919,526
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#* Zynoibar RAGHNACoUt0alE, HAG === ssssassssasssssan s sssaa s nssa s sssa s anannnnnnns 3,973 $ 42,074
RO TALHEALR GARE: s cssesesnassissnsnssssssssssnssssssssssnsnssssssssssnsnsnsssnnnnnnnnnnn 1,154,041,974
INDUSTRIALS — (13.5%)
0 (5 106,457 18,600,167
# A T T 74,999 3,809,949
By S PP P PP PP PP T TTTTTTTTTTTI 59,943 2,509,214
N 5 Y R Ve L= £ =Y e 82,460 3,470,741



* AcCaGia ROSEaIGR-GOFPr=sssrrrsrsrrrras s s mmmmmm s saa s
ACCE Bpands.@opp., ..................................................................
AEme United Gorpassrsrsrrsssmssssssssss s sssnssssss s s s s a s s s aa s nnns
Actelant COMD -~ GlaSS:Armnrrrmrmmasannrssastas s sassa s ssssa s naasaaannaaan s
AcuilyBrands, lAG s sse s asrrs s rrrr s e
# AD T NG s s s ssssssnssasnsssn s snn s sn s sn s aan s ra s an s aan s EE s mEE A EnEEnEnnnn
* Aduanced Disposal SerHcoss ING.ss==ssrrrrrrsssssssssssssssssnnssnnssssssssnnnnnnnns
Aduanced DEaiRage: Systenmes - HaE s ss s ssasism s ssssa s sssss s s s sss s narnn s
* T T 57 e
* ACGIOR OGPz == =mnnnnssssssrssssasssasss s s nnnna s aaarr R
#* Aerojet-Recketdyne-Holdige, M s s s s s s s sssssssssssssssss s nns
* ACTOMKORMAENEHAC s ssassassassaseasnassassassasesssasssssssssssssnssnnsnnsnnsnnnnnnnsn
AGGO GO srrmmmmsssnnnnsssnsssassssssaassansssassansssassannsnaasannnnnssnnnnnnnss
Ai=Loase .(.)oﬁp_. .......................................................................
* Al Ta el iGrssasnannanarnasnarararsa s s s s s s s s s r s rsansarsarssssnsnnannnnnnn
* A= TraRsPeFE SeNHEos (S0P, BAC s s s s s s s s s s s s sssssss s s s s s s n s nnnnnns
Alamg.Gp@u.p,..lnG, .....................................................................
Alaska Al GFOUPy NG rssssssrsrrrrsnn s s mmmrr s s s s s
Albany Intermationak Gorp.; Llass Arr s rssrrs s ssssss s s ssss s s rrra s rrn
AHegiaRt-FFravek Gomrrr s asrss s ssssss s ssssa s s s s s s r s s s nnnn s nn s
L= e T = T A 4 T T
Allied: Motion Technologios  IRG.s-srrrr s rssmss s sssss s ssss s s s rn e nnn e
AHison FranNGMIiESIOR: oK g6, BAC s s s s s s s s s s s s s s s s s rr s a s nnns
AHlre lndustrial:-PMotion Gorp.ss - sssssssssssisrsssssanssssssassssaassnnnnasnnnnnnnns
N Y
* ARMETOSEO,HACt; ClaBG Arsrrrsrrnnasssssnsssssssssssssssasnsssnssssnnnsnnssnnnnnnnnnns
# ARMerican AifiRes (SrOUPy -HIEr sxarr s s s s rsss s s s s s s s s a s ar s
* American Weoodmarte GOrParsrrmmsssssss s sssssssssssnnssssssssssssssssasnnnnnnnnnns
N Y 3 T T
* AMRER-GFPr==ssuuussssssssssssssnnnsss s sssssssssssnnnnaasssssssssaannnnnnnnnnnnnns
# 1 L] - T TTTTTTIT LI T T T
Apogee .E.n.ter;p FiG@SyslGrasssssssnsssssssssanssssssssnsnssssnsnnnssnsnnnnnnnnnnnnnnnns
Applied Industriak TOChHNOIOQIOS s NG s s s s s s s s s s s s ssss s s s s s s s s s nnns
* ARG Document Sole{ionS, MaCisssassssssssasssassssssssnssssssssnsnsnssnssnnnnsnnnnas
Ap@Bes,t.@opp, .........................................................................
AECONNG, R s s ssssssnssssssssssasssssssssssssssnsassssssssnssssssssnnnnnnnssnnnnnnnnnns
AECOSAr dNMGassssssssssassssssssasssssssssssssssssassssssssssasnssssnnnnnnnnnnnnnnnnnns
# F Ty T PP P PP PP PP TTTTTTTTTTTTI
* ARRISHRORNG 1 lOOTHAEG=HAC s s s s s s s s s s rr s s rr s
Armstreng \Workd -ndusHies, M s s s s s s s s s s s s s s s s s s s s s s s s s s s s s
* o ToY e T P PP PP PRI
* S N
Asiec INOUSIFIOSy NG sssssssssssssssassssssssansassasssssassansansasnannannansnnnnnnan
* ASIFONHEE GNP mmmmrrssssssssssaassss s s s s s raaaaaaaaaaaannnnnnnns
#* ASIFONHEE COMP.1=Class B rrrrrssnnssssnssn s n s s s s s s s nns
* Atkore lnternational rou D, IRC = s s sss s s ssasss s ssssn s s sssa s rn s s rnnaaa s
* Atlas Aik WGEHAWHEE HH0IdiNGSs shiEr == s s sxsssssas s ssnssr s s s r s
* Avis Budget GroUpy NG = srrrrrrarr s rrrrr s s
H#* AXORENOEPFIEE JNG == sassss s ssasss s sassa s s assa s maaaa s mmaaaanaaa s
T [ T T
Barnes.G;@u.p, JG.ssssssssssssnanaassssnnsssssssssssssssnnnnnannnnannnnRRRRRRRRRRRREEEE

23,858
129,368
1,355
66,466
30,155
24,156
64,747
62,511
142,703
31,723
108,189
26,314
88,531
133,286
720
118,409
11,204
102,671
35,332
20,484
54,111
12,549
143,034
52,234
15,147
23,292
69,911
22,313
88,506
2,552
96,389
34,742
49,526
42,825
18,043
204,691
60,480
30,716
34,801
50,555
10,528
61,338
28,253
25,320
15,064
57,711
32,530
115,605
31,200
31,874
69,815

66,564
1,265,219
28,184
1,622,071
4,047,404
153,391
2,095,860
2,058,487
5,130,173
597,979
4,621,834
1,443,323
6,816,887
5,570,022
12,650
2,760,114
1,096,760
6,505,235
3,038,199
3,069,527
5,602,653
497,442
6,572,412
1,500,683
5,861,889
331,911
2,132,985
1,893,258
7,931,023
15,567
4,380,880
1,409,136
3,013,162
80,939
540,027
5,125,463
2,268,000
1,263,963
290,936
4,939,729
22,793
3,867,361
923,591
932,789
561,586
1,574,933
1,484,994
4,206,866
2,190,864
1,484,691
3,633,173
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INDUSTRIALS — (Continued)
Barrelt Business Senteos s RG.assssssrmsssssssssssssssasnssssssssnsssnnssnnnnnnnnnns

#*

#*

BWxX-Technologiesy lne:
GAklaternational; InG.-«-
Garlisle Goss-MiErsannaas

Gimpress HAlMasusssnaas
Gintas-Gorpuesssssssssnns

GIRCOR:Miteknationak e s sssssssssssssssssssssssssssssnssssssssnsnssssssnsnnnnnnnns

Golfax-Gorpurssssassansss

Golunbee MoKiRNGR: GOFpursssssssssssssssssssssssssssnsaassssssssssaaanannnnnnnnnnns
Gomfort-Systene LS Ay G e s ssasssr s rasisn s ssssn s s ssss s r s s san s nnan s
Gommereial Mehicles Gr@u.p,..lno_ ......................................................
Gompentermnationals JNG s sssssssssssss s sssssss s s s s s s s s nsssssssssssaan s nnnns
Gonstruction: Rarkers, e s Glase Assrarrararararsassasssssassssnssnssnssnnsnnnss

Gurtiss-Wright-Cokpr=sx=
Daceko G ssssssnnnnns

Shares Valuet
11,192 $ 979,300
80,716 2,924,341

7,751 128,822

9,860 204,299
81,129 1,715,878
78,395 26,746,806
49,275 2,548,996
48,257 459,889
63,012 5,681,162

136,993 2,353,540
88,203 4,755,024
23,439 534,409
46,196 6,661,925
42,430 1,849,948

169,510 22,319,382
74,325 1,736,975
35,553 328,154
59,118 4,949,950
43,585 3,291,975
38,848 3,746,890
43,381 11,298,148
23,971 910,898

136,572 225,344
71,334 5,550,499
97,120 2,688,282
23,037 885,542
45,334 1,904,028
56,952 462,450

294 4,836
12,400 193,812
54,709 1,344,747
29,180 2,950,098

150,908 11,699,897
96,858 563,714
86,413 521,070

7,497 4,613,654

220,850 3,803,037

19,763 333,007
7,107 55,790
9,617 417,570

62,637 5,242,717

17,375 1,226,849

311,864 21,955,226
32,407 2,145,343
75,556 12,391,184
47,705 6,054,242

6,067 22,448

64,412 10,669,848

338,350 20,652,884
63,252 2,822,304
88,075 4,399,346
35,005 1,438,706



Douer.@.o;p, ........................................................................... 80,644 7,810,371

* DUGENAALHA; dF MG s sssssssssssssssssssssssssssssssassssssssnsassssnsnnnnnnnnsnnnnnnnnnns 13,169 555,073

* DX BREIPIiSOS  ING == s s s s sssa s sssss s ra s s aa s n s 19,774 671,327

* Dyoorm-MdusSHies, M sssrrsssssssssssss s s s s s s s s s s s r s s s 45,595 2,515,020

#* bagle Bulk-Shipping, G s ssssssssssssssssnsnssssssssnnnsssssssssasssaasaaaannnnnnnns 37,344 172,903
Ba6tomM 0 (The) srrrrrrrrrsrnnsssss s 4,389 110,866
LT o a1 T o T O LTI TT T TP N 120,015 9,864,033
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* Beho-Global 1:0gietics; hiErsrrrrmrrmmmm s s s r s 38,202 $ 804,534
Eeology.and.Envi.ronment,. 1Ry Cla6S Arssssssssssssnanssnsssssnnnnsnsnsnnnnnnnnnnns 903 9,391
BMGOR Group;Gresssssssssssssmmssssssssssssssssnsnsssnssssssnsssaannnnnnnnnnnnns 63,337 5,345,009
Emere0n DloGH i€ G@rassssssnsassssssssssassssssnssssanssnssnsnnsnnnnnnnnnnnnnnnnnnns 108,572 7,044,151
Enoope.Wipe.C.o;p. .................................................................... 26,699 1,466,309
ERORSAE s s s ss s snssun s ra s mraa s ada s saa s massaE s s sssa s naaaa s 49,887 3,397,804
BRi6r = HACs s sssnsssannnsssssssansassssnsssassssnsnsssnssnnnsanassnsnnnnnnnnnnnnnnnnnnnsn 34,457 700,511
BRRFO:HGUStHOS s G = s s ssssssssnsasnsssnssasnsssnsssnssasnnnsnnsnsnnnnnnnnnnnnnnnnnnn 26,684 1,895,631
B U@, HAGs s s x s s ssm s mrran e rsaa s asda s arra s asa s naaaaanaaaa s 42,708 5,940,256
BSCO-TochNelogies, MG s rrrrssmsssss s r s s s rar s nns 25,975 2,170,471
Egpey.Mmufaotwmg K eGH ORIGS sEOFPrassmmmmssan s smassnn s mnasaannnaaan s 1,611 41,258

#* EBvoqua Wate{.Tedqmlogie&G@;p ................................................... 9,576 136,171

#* BEXONG 0 {(THe)-massnmmssnn s smasns s rasia s m s s aa s rrannnan s 9,959 79,274
Expediters-Mternationak of- WashingtoRy NG = s sssssrrssssssmssssassn s s nssnnnaas 55,543 4,240,708
Exponent, G sssssssssanssassasaaaansssnnnsssssssssss SRR R R AR R R R R R RN NNy 50,000 3,440,000

# I G L T 182,444 5,619,275
hederal Signak Gorp.ssssrrrsssssssssssss s s s s s s s s s 71,942 2,240,993
o T T T LTI T T TP TP P PPN 97,812 16,679,880
FIOWSEIVO (SO =nssssmnnnsssnssmasassssnastanssassanssnsaannsnaasannnnnsnnnnnnnnns 65,653 3,284,620
LT oL 7T T T T T 74,745 2,429,960
ForFeston Re68aroh  IRGssssssrsrsssssssssss s sn s ss s sn s sn s nsn s n s annnnnnnnnns 20,341 962,740
0T 1Y T 7= T T PP 66,741 5,075,653
Foertune Brande Henf\e&.Seew.ity,ma ............................................... 89,236 4,902,626
Forware Air.G@rp., ..................................................................... 36,968 2,328,984

* FRaRiR-GOVOY -CO s rrrrsnnaaasaaa s 13,311 485,852
Frapddin: oGl iE-C0 s HAC s sssssssssssnssssssssnsnss s s s ss s s s s s n s a s nnn s 47,939 2,246,422

#* FreightGar-ANEFIGa; NG sssssssssssss s s s rranaaaa s nns 12,603 68,938

* FT-ConGUHIRG, A€ s ssrssssssssanasssan s rra e 55,532 5,800,317

* Gardnon Denver-Heldige, Ha s s sasssssssaasssmssasssasssnssan s snnasnn s nnannnnnnn 97,311 3,208,344

# (BAT X LCORPrannmmssunnnnssan s smasanssaasuan s massan s saannsnaaannnnnannnnnnnnns 35,809 2,752,280

* GO6RED Skﬂp.ping.&:r{.ading.,.ud‘ ...................................................... 38,018 365,733

* GOREOR INAUSIFIOS s MG s s ssssssssnsssssssnssnsnsssnssssssusnnnsnnnnsnnnnnnnnnnnnnnnnnns 11,809 150,683

* Goenherac Hold.ings., Y 82,517 5,965,979
.Gene.raJ.D.ynamios O T P P P T P PP P PP PP P PP TP P T PP 64,163 11,930,468
Goneral- oG IE-E0@r=sssssssssmsssssssssnsssssnsssssssssnnnsnsssnsnnnnsnsnsnnnnnnnnnns 747,658 7,813,026

* Gmesee.&.\l\lygnﬂng,.mo_.,.@.laes.m ................................................. 58,444 6,417,736

* Gibraltar JNdustiesy shiErsassararasarararasarsssss s s s s s s s s s s r s rnann s 36,956 1,531,457

* Y VT 47,349 1,065,826

* €T 1Y e AT A Ty T LTI T T TP TTTP PP N 31,656 74,392
GorMaR-RUPP-COor (FREk s rrmrrmrrerranramramranramramsamsamssm s s ramsnsnannannns 35,293 1,172,433

* GR - SiFategios {SOMprrrrrrrrrrttrttss s nrrr 20,022 317,949
(OGO dNGasssarsarsarnassassassassssssssasssssssassssssssassassassnssnnnnnnnnnnnnnnnnsn 111,411 5,356,641



# Graflochk tnfernational s Lefdassssssssssssssssssssesssssssnnsssnsssnsnnsnsssnnnnnnnnnnnsn 54,064 619,033
Graham.(;@;p._ ......................................................................... 7,838 169,693
Granite GonStEtions G sssssssssssssssssssssssssssssssnssssssssnnnssnsssnsnnnnnnnns 53,468 1,898,114

* Great L-akes Iredge &-Dock Gorp.asss s sssssssssssnnssssssssssssssssssssnnnnnnnes 75,977 815,233
Greanbrier-Ge6: s ING (THe)ssrrsssssssss s s s s s s s s s s s s s s s s s a s a s nnns 40,805 1,179,673
[T o O S T LTI TT T TP r N 56,022 915,960
H&E: EGLHpMERt-SORVIGESs sh1Er s ssamsrsmrsassstsantsanssanssansnanssansssnnnnnnnns 54,015 1,653,399

* Ha.re.(;@.(‘,@rp. .......................................................................... 108,658 2,549,117

# Ha.wa.iianHold.ings,.JnG, ............................................................... 87,798 2,281,870

#* HG2:-HEIdRGS, HAG = s s s s s s s s s s sssnasssas s r s s ranraaaaaaannnns 15,682 34,030

* HD Supply-HeldMge, G s sssssssssssss s r s s s s s s s 144,444 5,851,426

# HeakhGare: SeFvices (SrouP; G r-=ssssrsrsatsrassssssssasssssassasnsasanssannnsnnnnns 24,507 585,962
Hea;ﬂand.E.xprees,.Jno_ ............................................................... 115,676 2,295,012

# HEMC Q- GEFPr s sasssn s aasssn s smasasssaassan s nassan s naasannsnnasannnnnannnnnnnnns 39,723 5,432,120
HEKCO-GoFP:; G1A66 Ansmsssnsssaassssssaassansssassas s snassannsnaassnnnnnasnnnnnnnns 62,847 6,623,445
Heidrick & Str.ugg.les B o 7T 3= | A Y 25,795 766,112
Helios: ToGhNGIogies,  Ha€ = ssss s sasasss s sassa s s sassa s mnasa s naasan s nasnnnnnnnns 30,834 1,447,965
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* HerG HoldingS; dNGasssssssssssssssssss s s s s s r s aaaa s nns 42,771 $ 1,930,683

* Heritage-Crystak Gloan, Messsmmmmmmm s ssns s sssnsssssssssss s s s sas s nnns 20,432 573,118
Hermnam-MileF s laGussssassasearareasnassassassassassasssssssssssssnssnssnnsnnsnnnnnnns 85,547 3,878,701

* Hertz:Global-HokHigs, My smssmrrarransamsamsanssmssmsamsamssmsseramssnssnssnnnnnnns 158,660 2,462,403
L L=t 7= T T T TP T TP P PP 107,617 8,798,766

* Hilk dntermationals /NG sassassarsarasasarsasnaseassasssssssesssasnssnnsnnsnnsnnnnnnns 40,744 128,344
HillernBrand; {RG. sssassassasnararnasnassasssssssssssasssssssesssssnssnnsnnsnnsnnnnnnnsn 103,461 3,485,601
L L 5 T T L LT T T T T PP PP PP PP PP 59,435 2,035,054
Honey.welj dtemationaly Grssssssssssssssssssssnss s s s s s s s s s s rn 133,998 23,109,295

* Houston \Alire & CableE@ s sssassassassssssssssssssssanssssssssssnnssssnnnnnnnnnnnnns 12,789 59,469

* Hub Broup =M€ s GlasE A sssssssssssssssssssssssssssnnnasnssssssssssannannnnnnnnnnss 38,908 1,764,478
T ¢ = F T 3 43,677 5,672,769

* Hudson Global s NG ssaseasarsarasmasarsaseasmassasssssssssssasnssnssnssnnsnnnnnnsns 1,869 19,905

#* Hudson .Tedanologies., Y 37,672 23,097
Hmtingt.@n.Lngal.ls.l.nd.ustpie@y.lno, .................................................... 41,775 9,537,232
HHGO-E0S s JAG s sssassasnasnasnasnassassasssssssssssssssssssasssssnnsnnsnnsnnsnnnnnnnsn 8,108 277,213

* Hwon.@oneul.tmg. (SFOUP NG e srsssss s sss s san s as s s sa s saa s arn s nnnanannn e 28,531 1,739,535

* Huttig Building: REOAUGS p ARG sxesrssrasrassassassssssssssssnssnssnssnssnssnssnnsnnnns 5,571 14,429
Hystor-Yale-Materials randling, A s s s ssssssssssssssssssss s nnns 15,181 938,793

* N 149,684 6,997,727
IGF- Internationals AG=ssssssssssssssssssassnsssssassssssnsnsssansnsnnnnnnnsnnnnnnnnnns 21,044 1,792,738
113 ] Y T P P PP PP PP TTTTTTTTTTTTI 33,656 5,661,612

* {ES: HEIAIRGS, HAG = s s s s s s s s s s s s naaaass s r s rrannaaaaaaannnn e 14,183 256,854
{HiRois- TOGk VAGEKSs sl iGsssassarsasaasnaseassasnasnassassasnnsnnssnsnnsnnsnnsnnsnnnnnnss 61,692 9,514,757
Ingersoli-Ranck RleGrrrrrrrssssssssssssssnnsnsss s ssnnssssssssss s s s s aaaa s nnnns 115,700 14,307,462

* JmerWor.kings.,.m@_. ................................................................... 85,242 311,986

* Innevative Selutions &.&jppost.,.me. ................................................. 12,137 66,875
LS =T A T T T T PP PP PP 50,491 5,369,718
{nsteek INAdUEtiiesSy dNGr ssararsarsasasassasnasnassasssssssessnnsnssnnsnnsnnsnnnnnnss 26,337 513,835
Iterface s dNGasssarsarsassassassasnassassassassasnassassssnssnnsnnsnnsnnnnnsnnsnnnnnnnsn 77,195 1,069,923
7 1o 2 91,601 5,717,734
Jaeobs.Engq'ne@rhg.Gp@u.p,. NG esssssssssnnnsnssssnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnsn 73,738 6,084,122



J.B.Hum.Transpopt. SEIVICOS s NG s s s s ssss s s s sa s s s s s s n s n s n s nannan 38,999 3,992,328
* HELLDAAEN -Gk g G s s s s nnananann s 121,055 2,652,315
* JetBlue Ah’wa.ys.@o;p, ................................................................ 275,495 5,297,769
# John Bean.TeGhnologjee. Go.rp_ ....................................................... 22,217 2,636,269
Johnseon Controls dntematicnals P kaGrrssssssssssssssssssssssssssssssssnsnnnnnnnnnnnn 200,739 8,519,363
Kadamts NG sssassarearnasnasnansasnassssassasssssassassssnssassnnsnssnnnnnsnnsnnnnnnnsn 13,178 1,231,616
Kan)am.(}@rp. .......................................................................... 34,460 2,184,764
Kansae .Gi.ty SOUME i sssssssssssssssssssnsssssssssssssssssssssssnnnnnnnnnnnnnnnnnnnnn 50,400 6,236,496
# KAR ACtiGR SEFVICo s lAGu s ssssssssssssasssssssssssssssnsasssassnsnsnssnssnnnnsnnnnns 149,684 4,002,550
Kelkt Sendcos; 1nc.s-Class Arrrrrrrssas s nsssssssssnnnnsssssssssasasaasaaaa s nnnns 41,582 1,157,227
KenRamnetak=Mac s ssssssssssssssssssssssssssssssssssssssssnssssssssnnnnsnsnsnnnnnnnnnns 103,754 3,587,813
KEGFEO s HACs s smansannarnannannannasnasnassasssssssnassassssnssnnsnnsnnsnnnnnnnnsnnnnnnnsn 46,792 1,595,139
Kinbalk international s NGy «Claes Brrrsrrrrarmrsrmnsmrisnsssssssnsasnn s snnsaannnnns 64,808 1,123,771
* Lo PP PP PP PP TP TTTTTTTTTT TP 55,355 4,337,618
# Kright-Swiift -Franeportation HoldiRgS s RG. s s s s sssssssssssssssnsssssa s nnes 164,321 5,889,265
KRNOU £ JNG.s s s ssaneannannasnannassasnassassassasnssnassnssssnssansnnsnnsnnnnnnnnsnnnnnnnsn 74,618 1,809,486
L1452 T T T T ITT T T TP 64,344 2,527,432
* Kiatos Defense.&Sa@uri.t.y. B 17 = LT 97,656 2,407,220
L:3HaiFis -FechROI0gios; ING s sssssssssssss s s s s ssnnnssss s s s s s s s ssaaaaaa s nnnns 123,286 25,594,174
# Landstar-System; INGasssrrsssssssssssss s s n s s s s s s s s a s 27,561 3,066,712
* LaWsSon ProQEol6y shi€s s s ssssssnssssssnssssssssnsssssssssanssnsssnsnnnnnnnnsnnnnnnnnnns 6,294 263,530
* LB FOSter:Co s GlaSE: A ssarsarsarnasnassassassassassasssssssnsssssnnsnnsnnsnnsnnnnnnnsn 10,130 244,842
# Lennox international s dNG.ssssssssssssssssssssssssssssssssnssssssssnnnnnnnnsnnnnnnnnnns 18,053 4,630,233
* Linbach +0lding Sy NG == sssss s sssasssm s sasian s sssss s s s ssa s rn s s rnrnnr s 2,344 20,815
Lincoln-Edoctic-FHoldinge, e - s saasssrsaasinn s sassns s nsssss s nssssn s nnnnn s 59,616 5,038,744
# LT3 [ Y 7 - P T T TP 10,424 950,877
LOekReod-Martiy (SO === srrsrraaar s asssaas s aar s aa s 50,581 18,318,921
T.A. U.S. CorE EQuITY 2 PORTFOLIO
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* 1.8 Starei-Co: .(.'I:he).,.Glass.A ....................................................... 2,592 $ 15,163
# LSC-ComMMUIGALIONE, = H1Cs s assasnasnasearnaseasnassasssnnsnssnnsnssnnsnnsnnsnnnnnnss 34,525 34,525
FI S Yo g o 23,361 92,510
* o Ty P PP P P PP PP TP TTTTTTT TIPS 20,104 474 454
Ma@q.uarie Jnfrastructeres G@rp._ ....................................................... 53,850 2,231,544
* Manitex-HitorRationak K€ sssssssssssssssssssssssssssssanssssssssnnnnsssnsnsnnnnnnnns 12,574 81,731
* Manritowoee: Gor lno_.éThe) ............................................................ 39,244 704,430
Manpoweer@u.p,.mc._ ................................................................. 45,721 4,176,613
Martor-TransSpPoklykiel=sssssssssmmmmmmm s s s s s s s s sss s s s s s 57,873 1,161,511
MASEO O annmmmmnsunnnmnssnnssmasanssaassan s sassan s nnssannsnnasannnnnannnnnnnnns 74,631 3,042,706
* Maseonite International .G.or.p.. ......................................................... 38,747 2,065,215
#* MESTOG {NG.sssssassarnassassassassasnassasssssssssssssssssssanssssnnsnnnnnsnnsnnnnnnnsn 84,560 4,339,619
1 7 ) M T 5 63,024 2,578,312
Matthews Intermationak Gorp.; Elass Ar s sarsrasssssssssssssssssnsassssssnsnsnnnnas 39,060 1,333,899
MGErath RORIEGEFP s s = s sssssm s ssasss s ssassan s sassa s maasan s naasannnnannnnnnnnns 33,064 2,251,989
* MORGFY: SYSIeME, MAC s sxssrarrarrasrsnransansanssnssnssnssnssnssnssnssnssnssnnsnnnns 40,352 3,289,495
* MORtOF s {NG.assassassasnassassassasssssassassssssssassssssssssanssssnssnnsnnsnnnnnnnnnnsn 91,107 2,253,076
* Mesa.Ai.r.Gp@bp,. o 3,909 40,028
#* Middloby-Gorpa=EFha) s smeasssmmamassnnsssassan s ssassan s ssassnsnsnaassnnnnasnnnnnnnns 42,464 5,706,312
* Milkaeron Hold.ings.(}orp.. .............................................................. 88,603 1,492,075
MiHer= laUStHOS s NG = s ssssssssnsssssssssssssssssnssssssssnssnsssnsnnnnnnnnnnnnnnnnnnns 10,037 313,355
* Mistras- GFOLR; dNGamssrsssssssssssssssss s aassssaanaaaaa s nnns 28,670 434,637



MOBiHlE ViR ; NG sssassaseasnannasnasnassassassasnassassssnssnsssnsnnsnnsnnsnnsnnnnnnnsn 52,321 1,776,821
Mo@g.,.kac._,..Gl.ase.A ................................................................... 38,692 3,151,850
* MRG-GloBal s {NG.assassassassassasnasnassasssssssssssssssssssssssssnssnnsnnsnnsnnnnnnnsn 103,528 1,619,178
# MSA Safetys-iGrammmssssssrssssssssssss s s rr s 37,215 3,920,600
MSG dndustrial Direet ©0 5 H1€: s GlaSE Asssssasnassasnasnasnasnasnssnssnssnasnnsnnnsns 53,995 3,836,345
MueHor IndusiFioSy NG s sssssssssssssssssssssssssssssssssnssssssssnnnssssnsnnnnnnnnnns 77,069 2,326,713
Muelon Water Rroductss 16 s Glast Arsarsareasnarnassasnssnssasnsnnsnnsnnsnnsnnnss 222,744 2,265,306
* LY T T A T T T LTI T 25,013 903,470
# Nationak Rresto: lRdStFiOS s ING.asssssassassasnasnasnassassnsnsssasnssnssnnsnnsnnnnnnss 6,747 620,522
Na.v.ig.am.G@nsul.tjng.,.l.n& ............................................................. 61,700 1,503,012
* Na.vieta.pmternat.ional.@oﬁp, .......................................................... 51,681 1,614,514
Nielsen Holdings Pk sGarrrssssssnssssnssnnsnsss s s snssssssssssassaaaa s nnnns 134,084 3,105,385
* NE= IRGUStFiOS s dNGasassassassassassasnassssssssssssssssssssssnsssssnssnnsnnsnnsnnnnnnnsn 39,645 201,793
# NN IRG.sassassaneararnassassassasnassassassssssassssssssssnssssssssnssnnsnnsnnsnnnnnnnsn 39,356 323,113
NOIASON LEOMP == msssnmmmnssanssmasssssaassanssasssanssnassannsnasannnnnssnnnnnnnns 45,994 6,515,510
NorfolksSOUtHOFR COFPrasssassransranstsasssanssasssasssasssanssanssanssanssannsannnns 96,853 18,510,545
NOHEOR -GRIPMERSN (COMIrssmssmasasnsaasuansssassanssnassannsnaassnnnnnasnnnnnnnns 40,050 13,840,078
* Northwost Rip@-G@rsssssmasssmmrsmasssnssassanssssssansssassasssnaassnnnnssnnnnnnnns 11,077 258,759
* NOW; 1@ eassannannasnassassassassasssssasssssssssssssssssssssssssnssnnsnnsnnsnnnnnnnsn 140,079 1,715,968
* F Y ] Py A1 ¥ 11,608 922,488
B Py 1 7o = [ 70,577 1,749,604
# Qld-Domirion Freightliiey hiErsssss s s s s s s s s s s s s s 71,869 12,000,686
# Omega. FloXs{RNG.asssseaseaseassasnnseasnassasnsssssssssssnsssssnnsnnsnnsnnnnnsnnnnnnns 3,089 234,949
* OFicns GFOUp-HGIdth-,-HiG- ........................................................... 23,843 97,041
[ ] T T T T T T T PP 78,392 6,551,219
Owens.@omjng. ....................................................................... 95,607 5,545,206
Y O N T 162,634 11,407,149
* RAVE TraReportation-SeFVIGee, - HaC: === s s sxsssssass s s s s s s ssssasn s nansaannnnnnns 5,543 323,767
Rangaea. Logist.ioe SOleiGNG bdehsssssssssssssssnssssssssnssssssssssnsnnnsnnsnnnnnnns 14,834 52,512
Rarks Aergepaoe.@.@;p, ................................................................ 19,413 353,122
Rarker-Hlannifin Gor.p_ ................................................................. 67,788 11,868,323
Rark-Qhio Ho{djngs.@opp. ............................................................ 14,894 455,756
* Ratrick Ndusiies sHiCsassaseararmasnararasnasnassassassssesssasnssnssnnsnnsnnnnnnss 38,092 1,747,280
* Ratriot Traneportation-HeldHigy K1 sssrrrrrsssnsasssssssrsssnn s rnssrsssnnnnnnnns 1,695 28,985
RentQitsPbeGaessssrsrssssssssssnsassssssssssnsssssssssnsanssnssssnsnnannnnnnannnnnnnnn 132,057 5,125,132
* Rerformant .Fi.nan@ial.G@rp., ........................................................... 53,477 65,242
* Rerma-Ripe international oldings; -MiEs sssssssss s s s s sssnssssss s s ssnnnrsssnannnas 2,769 24,506
T.A. U.S. CorE EQUITY 2 PORTFOLIO
CONTINUED
Shares Valuet
INDUSTRIALS — (Continued)
* RGT-IRNOVationS  dNG.assssssssssmsassssssssasnssssssssnsasnsnsnnsnsnsnnnnnnnnnnnnnnnns 98,942 $ 1,594,945
* RICO-HOliRgS s 1NG.mssssssssssnnssssssss s s s s s s s s naaaaa s nnnns 11,695 118,003
# Ri.tmy.B@wes.y.he, .................................................................... 75,768 306,860
Rowell {nAduetFies: dNGssssassararasnassassasnasnassasssssssssssssnssnssnnsnnsnnnnnnnsn 18,073 668,520
Ricformeoed e RGAUCES EOrsssssssssssssssssssssssssssssssssnsnsnsnnnnnnnnnnnnnnnnn 4777 275,967
RFMOHE SEFVICO6 GO/ r=sransranstanstsantsastsasssasssasssanssasssanssanssannsannnns 62,925 1,318,908
* o 1o 1= c S Y 16,397 1,706,928
# QUA/GFaPRIGS s dNGa=srassransrastastsastsantsnsssastsasssanssanssanssannsannsannnns 60,556 684,888
QuaneX-Bullding RFOGUECIS:COFP1a == s rrrrrrsasasa s rsssrssanns s nasnssaannnnnnnns 42,959 799,897
(e e e T 134,118 5,018,696
* Radiant 1:0gi6ties; MG ssrrrrssmmmmsssms s s s n s s s 48,514 266,342
Raven Indus{fioSs NG asssssssssssssssssssssssssssssssssssnssssssssnnnssssssnsnnnnnnnns 30,265 1,096,804



RaytheOn -0 s s asssm s smssss s smasss s rasta s assa s asaa s mmaaannna s 53,816 9,810,119
* RBG Beafings;dnNGsrsrsrssrssssssssssssssssssssssssssnnnnssssssssasaaaaaaaaannnnnnnns 21,455 3,490,514
* RGM-TeohROlOGias -G s s s ssssssm s ssssssas s s sasssas s nanaaannnmnnnns 6,052 19,972
#* o L2 T ] oY T 3 S 746 11,809
Regal Boloit ComMprmmrmrmrrrmmmmmmmsssss s s s s s s s s s 42,050 3,348,021
Repeblic-SORMIGES l1Gr = =asssm s saasss s ssassan s massa s mnsaa s mmaaannnaaan s 147,636 13,087,931
* Resideo :I'.e@kmgl@g.ies,. JC ssssnnnssssnnnnnnssnnnnnassnsnnnnsnnnnnnnnnnnnnnnnnnnnnnnnn 22,333 421,200
ReSOHGES: GENMECLION, MG s ssarsassararnaseasnassasssssssssssssnssnnsnnsnnsnnnnnnsnsn 48,687 856,891
# REV: GFOUPsdNGasnssssssassanssaassssssaasuasssnassanssnassnnnsnaassnnnnnasnnnnnnnns 62,213 906,443
* Re.xrqo.rd(.)orp_. ........................................................................ 127,123 3,723,433
Robert Hlalf lntormationalk Miesssssssssssssssssssssssssssnssssssssssnssssssnsnnnnnnnss 70,875 4,281,559
RoGkwels Adtemation, R sssssssssssssssssssssssssssssssnssssssssnnnssssssnsnnnnnnnns 43,604 7,010,651
# ROINS s G ssassasnarnasnasnasnaseasnassassssssasssssssssssssssssssnnsnnsnnsnnsnnnnnnnsn 85,825 2,877,712
Ro.per.Tec.hn.ologi.es.,.l.ng, ............................................................. 24,323 8,845,059
Rush-Enterprises, -y GlaS6 Assssssssnssssnsssssasssnansssssnsnnnnnsnnnnnnnnnnnnnns 36,658 1,380,540
Rush-Enterprises,-Hic:; Glase Brrssrsssssssssssssssnnnssssssssssssssssnannnnnnnnnnss 1,308 51,535
Ryd.er.Syﬁtem, PG asssssssssssaaaassssnnnssssssssssssssSRR R RN R R R R RN 86,863 4,626,323
* R e 33,038 2,520,799
Sehneidor Nationak M€ Glase B arsarrararasararsasnasesssasnssnssnnsnasnnsnnnss 12,934 249,626
Seo.rpio BHKOMS s ING s ssssssssssssssnsnssssssssnsssssssssanssssssnsnnnnnnsnsnnnnnnnnnns 70,964 426,494
#* Sensate Tochnologies Hlolding el s s s s ss s s s s ssssssssssss s ns 138,570 6,572,375
* SIFGOINAUSHIEE, tHICsassarsarnarnasnaseasnasnasnassasssssssnsssssnssnnsnnsnnsnnnnnnnsn 1,400 3,892
SinPson-Manufactring GousdNGres s s s rrsrrsssr s isrrrrrs s s s s s s 48,044 2,967,197
#* Site@ne: I._.and.s@;a.pe.&_qpply,.mg. ..................................................... 29,597 2,186,330
F] T T VT T T T T N 65,586 3,981,726
# Snap.gn,. o 35,034 5,346,539
SoUhWE St AIFINOS (S0 s s ssssssnssssssssssssssasssssnansssssassssnnnnanssnannnnnnnnnns 285,281 14,700,530
* Sy Y TS T P P PP PP PP PP T TTTTTTTTTT TP 26,783 924,817
Spartan -Metors, -HiE:-=ssrarsssrmrssssss s ssrs s ass s s s s s rrrar s rnna s 32,820 394,496
Spikit-ABRESYystenme Holdings: ING.1-Class Arsra s s s s s sssssrssss s s s ssnssssna i naas 77,839 5,981,149
* SPiFAENNOS s NG.mx s s e masnn s mwsss s s assa s asra s naaa s rnaaaanaaaa s 88,323 3,747,545
* F5] 2 T T T T TTTTTTTTT TP r PN 49,028 1,711,077
* F) 2 3 L A T 52,139 2,114,758
Standex international .G.or.p. .......................................................... 12,499 879,555
Stanley Black & 1D0GKer G sssssssssssssssnsssssssnnnnsssssss s n s 65,913 9,728,100
Steelcases NG Glass A rrrraririrararsatnaseassasssssssssssssnssnssnssnnsnnnnnnns 110,818 1,873,932
#* SteFIGYEl@s dNG s mmrrrssss s s s s s s s a s 33,348 1,632,674
* SterHRG CORBLFEOHORN GO dNG s =rramsrsamssassassamsramssanssansranssanssannnannnas 28,096 351,762
#* F o T o 131,754 2,509,914
ey G ) L T L LT T LT PP P PP PP PP PP 26,758 580,649
#* 2 T= T O e 32,574 539,425
* Jelodine- ToGhNGIogies, MG s s srsssssssssssssssasa s ss s sss s sa s asn s asa s sn s nnnnnnas 36,198 10,543,753
# R Y T 21,274 1,619,164
.T.epe)(.G@rp._ ............................................................................ 88,348 2,690,197
Jotra Feoh s dNG.ssssssssssss s s s s s s s s s s s s r s a s r s Enannn 57,145 4,525,884
* Jextainen Grgup.l.—l@kjmge.,.ud._ ....................................................... 58,438 568,602
B 72} €] 3 W 5 146,297 7,212,442
T.A. U.S. CorE EQuITY 2 PORTFOLIO
CONTINUED
Shares Valuet
INDUSTRIALS — (Continued)
* ﬂ:heﬂmn.Gp@u.p .Holdings.,.ln@,. ....................................................... 36,693 $ 929,801
T e A O 1T ) S PP PP PP PP TP TTTTTTT TIPS 69,507 3,177,165



#*

#*

#*

#*

.'I:ut@r.l?er;im.@@pp. ....................
AR DiSGr ARG s ssssnssssssnsnnnnnnnns

MEeotFei6 - lAC s ssssansansanssnnnnnannnns
Merisk-Analytios s IRG.sssssssssssnnnas
Meritiv-Coe Fresssssnusunnnnnnsnnnnnnnnn
Mi i.ad.G@rp.. ............................

Waste-Managementci-ssseeennnns
MatSEo, - MAC s ssssnnrnnnnnnnannnnnnnnas

Wernor Rterprises  IRGussssrrrrrans
Wes60 Aircratk HOldiIngS s NG s s ssas
WESGO Internationaly dnNGsasssseuuas

71,467
28,047
80,842
38,014
4,552
7,991
43,924
58,144
57,658
55,574
181,440
103,917
64,705
49,115
60,130
11,080
10,343
15,110
237,535
208,186
134,825
60,012
241,232
75,429
74,546
25,915
28,025
7,165
22,891
12,323
51,501
17,364
28,309
14,805
2,861
6,239
12,191
80,993
43,139
49,775
26,167
99,177
25,998
1,750
28,582
109,890
93,733
123,282
60,409
10,968
4,690
85,017
62,104
24,242
137,833

270,145
581,695
5,886,914
972,018
108,429
3,879,151
3,636,468
4,753,272
1,729,163
4,086,912
3,556,224
3,437,574
1,567,802
971,004
785,298
133,736
90,294
2,974,706
42,744,423
19,134,375
16,107,543
7,594,519
32,228,595
1,668,489
3,013,895
510,266
1,783,231
58,180
3,149,802
498,342
7,813,732
302,481
1,957,284
437,636
12,903
28,637
365,242
1,282,119
5,712,035
3,866,522
1,338,965
11,603,709
4,227,795
289,616
2,653,267
1,804,394
3,107,249
1,298,159
3,065,153
383,661
291,953
1,353,471
6,958,132
7,055,149
9,300,971



Xylem, W MG rassssnaasassaaEssEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEE 89,170 7,159,459
T.A. U.S. CoRrRE EQuUITY 2 PORTFOLIO
CONTINUED
Shares Valuet
INDUSTRIALS — (Continued)
# YRE VAUGFIIMAGHE 5 {IG. = x = xmxmsmsmsasassnsnsnsnsnsnsnssssssssssssnsnsnsnsnsnsnsnsnsnsnss 37,803 $ 123,238
ROTALMNNDUSTRIAMS ssessnsensasssssnssnsssasssssnssssssasssnsnsnsssnanssnsssnsssnnnnnnnnnnn 1,425,480,681
INFORMATION TECHNOLOGY — (18.6%)
#* B oY T O T LTI T T TP r N 110,740 998,875
* AcaGia COMMIENOAHONSs dNGrrssssssssssssssssssssssssssnssssssssnsnssssssnsnnnnnnnns 30,215 2,029,542
ACOORIENS R Gr s GlaSE Arsrsnssssssssssssssssssssssssssnssssssssnnnssssnsnsnnnnnnnns 118,744 22,867,720
* AGEWOHOWAEE s A0 s s assannannasnasnaseasssssassassassssnssssssasnssnnsnnsnnsnnnnnnnsn 159,421 5,350,169
H#* AGM RosearGhs NG GaSS: A sssssssssssssssssssssssssssnssssssssssnssssssnsnnnnnnnns 472 8,227
#* Adeste-Technologies- COFPrssmnnssannsnsssnnsnnnssanssnsssannnsnssannnnnasnnnnnnnsnnns 25,667 218,683
* AdOBE s HICsassarsarnarnasnarnarnarnassa s s s s s s s s s s rs s nssrsarsassnsnnannnnnn 24,312 7,265,884
3 N N O 55,679 618,594
#* Advanced BRergy -MdusHies, MG s s s s s s s s s s s s s s s s s s s s s s s s 47,200 2,756,480
#* Aduanced: Micke:-DevieoS s NG ssssssssssssssssssssssssssnssssssssnsnssssssnsnnnnnnnns 246,406 7,503,063
* AGIRSSYE, =M1z = r s s s s s s aa s 23,530 577,191
* ANGAHA; dNGa == s s s s s s s r s s s rr 3,707 48,117
* Akamai Feehhnologios  ING.assrrrrrsss s s s s s s s s s s s s s s s s 78,883 6,951,959
* ALapm_o@m.H@l.dinge,. HRCissssssnnnnnnnnsnnnnnnansannnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnsn 13,800 688,758
* Alithya (SrouPs =M€ s GhASE Axs s smassssssassas s ssssa s ssassan s naasannnnasannnnnnns 12,595 37,533
* AL Regional-FHoldiige, M s sssssssmms s sssssssssssssssssssssssssssss s nnnns 19,718 34,901
AHiaNGe Data-SYStEME: COFpr-rrmrrerramramsamsanssnsansanssmssnssnsansanssnsnnssnnnns 28,773 4,515,059
* Al.pha. &.@mega SOMHOORNOAH SOy dab@r ssssnunnsnsnsnnnnnnsssnsnnsssnsnsnnnnnnsnnnnnnns 29,552 299,953
#* Al.ta.r.y)(’.Jm,., L 2,091 245,776
#* T3 7= 7= | T 29,564 1,476,722
N T Yo ST P P 62,015 3,968,340
Ammerican Softwares K€ s Glase Asssrsssssssssssssssssssnssssssssssnssssssnsnnnnnnnns 20,122 268,025
* ARMKOR T IOIOG Y, HAC s s s s s ss s s sssaa s s a s s s s s s aaaraaannnnnns 286,075 2,640,472
AmphenoLGorp,,.@lass.A. ............................................................ 59,111 5,516,239
* Amtech Syetems,.lm_. ................................................................ 13,453 79,104
ARGIOG-DBVICEE, Ak = s s s ssrsrrssnnnnnnsnsssrssnsnnnnnnssssrassnnnnnnssssssnnnnnnnnnns 108,455 12,739,124
* ARixternterRationak HaCssssasarasarararasar s s s s s s s r s s r s r s rnarnn s 41,080 2,643,909
* 4 S 28,861 5,862,246
#* APPIOHO: -H1E s GlaSE At m s msssn s smasss s ssassa s massa s mmasa s mmasannnaaan s 9,326 900,425
Y > )L T Lo T T T PP 1,516,690 323,115,638
Applied Matokialey-Hi€s s s sasssmrsasasss s rasis s s rsssa s rssa s r s s 281,061 13,875,982
H#* Applied @pt.oel.eetp@nios,. HACHsssssssssssnsnnnnnnnnssnnnnnnnnnnnnnunnnnnnnnnnnnnnnnnnnn 9,865 98,749
* AGUANIR=COFPr === ssss s ssssan s ssasassssaassas s sasaa s mmsaaa s mmaaannnnmaaan s 32,820 430,927
* Aficta NetWworks s JAG. s ssssssssssssssssssssssssssssnssnssssannnnssnsessannannnnsnnnnnnasn 18,089 4,946,437
* Aklo .'Fed)ndogies,..lm_ ................................................................ 75,655 325,316
* ALV IR OtFONHOS s RO = s s s sssnssssssnssssssssnsnssssssssnssssssnsnnnnnnnnsnnnnnnnnnns 76,010 5,519,086
* ASPER TOCRNEIOGY,=HAC = s s s s s rra s s s s ss s s r s s s s s nanrrrannnnns 42,849 5,650,498
ASIFONOMA {NGassssassassarsassassassassasssssssssssssssssssesssssnssnnsnnsnnsnnnnnnnsn 3,998 96,672
#* ASLO SOfVWAFEs sHIGr s assansassasnasnassassasssssassassssnssessnssnssnnsnnsnnsnnnnnnnsn 5,929 53,657
* Atlassian Gorp.-PikaG - Class:Arssssrrssssssssssssssssnssssssssssssssssaaaaan s nnnss 4,739 664,029
* 3 e 1= o S 18,873 2,947,396
Automatic- Data- RrOCOSSHAG M€= sssssssassan s sassa s ssnssss s nasssn s nasnnnnnnnns 61,750 10,282,610
* Aveya-HoldHge Gorparrrrrsrssrsssssss s s s s s s s s s s s s s a s a s 121,843 1,466,990
* Aviat NobWOrkS s ING e ssssssssssssssssssssssssssssnssssssssnssssssnsnnnnsssssnnnnnnnnnns 2,990 38,332
* Avid-TeGRNGIOEYs -G s s s s s s sssssaassss s s s s s rraaraa s nns 42 376 434,354



N T 110,063 4,999,061
B T P P PP PP PP T TTTTTTT TIPS 117,260 1,785,870
* AWEFEy sl ¥Erassssssssnssssssssssnssssssnssss s s s s s s s r s s s araE s nnn 6,547 18,528
* Axoel.is.TeGhmk)gje&.hc, ............................................................ 36,882 591,956
#* A o S 52,486 224,115
Badger-Meten-Grsssrssrsssmsmmssssss s 39,109 2,091,940
BelFuses dnG-Glass e srarrararammararnassasnassassassssssssasnssnssnssnnsnnnnnnss 1,600 23,440
BelFusesdnG-Glass:B srarrararamnararnasnasnassasssssssnsssasnssnnsnnsnnsnnnnnnss 10,720 176,773
BeldoRydNGassassararnasmannannassassassasssssssnassasssasnssesssssnssnnsnnsnnsnnnnnnnsn 53,148 2,416,108
Benchimark EiectFoniGS s ING s ssssssssssssssssssssssssssasnssssssssnsnsnnssnnnnnnnnnns 52,100 1,409,826
T.A. U.S. CoRrRE EQUITY 2 PORTFOLIO
CONTINUED
Shares Valuet
INFORMATION TECHNOLOGY — (Continued)
* Bk Jeechnologies .Q.or;p, ............................................................... 766 $ 2,987
* Blaeks KRighty G russsssssssssm s ssasss s ssassan s massa s mnssa s nmasaanmnnan s 85,344 5,403,982
L O 28,689 2,610,699
Beooz-Aller:Hamilton .Hold.ing .@opp, .................................................. 97,819 6,725,056
* Bgtt.@mline.TeGhmk)gjes. Dessi@rasssssnsnnsnsnsnssssnssssnsnsssnnsnnnsnnnnnnsnnnnnnns 17,340 729,841
* BrigRteoMe; dNGammmmrssssssssssnsssssss s 10,100 126,048
LoV o 0 TN o T 65,997 19,138,470
Breadridge RinanGial-SoMHONSy NG == srsrrsssss s isrssrssss s rrr s 58,348 7,417,198
BE@oOKS AULOMatioF sHi€r ssssssssssssssssssssssssnssssssssnssssssssnnnnsnsnsnnnnnnnnnns 74,905 2,906,314
* BOSQUARE: GoOrp.sssssssssssssmsssasssssssassassssassasssnassansssasssnnnnnssnnnnnnnns 9,139 11,515
Gabot-MicroeleclFonics COMpsrrammmm s mrrrrsssssss s sssssassnnnnnnssssssssnnnnnnnns 26,019 3,165,211
* GACk nternationals oy L1ass Ansssssssnsstsssssssssssssssssssssnsssssnssnsnnnnnnnns 24,183 5,202,972
* Gaden@e.Deejgn Syetems,..lnc._ ....................................................... 96,715 7,148,206
#* GalAMIP-GOFP s sss s s s s s s s aaaaa s s aarrrr 27,267 304,300
* S ¥ T 58,681 368,517
#* CarDONItEs dNGassassarsassassarsassassassassssssssassasssssssssssssnnsnnsnnsnnsnnnnnnnsn 31,324 561,639
* F O 3 T 2 ] LT o A T A5 1Y L 55,506 1,580,811
G a6s INfoEmation-Systerne, s HiEs = s asss s ssasssm s ssssa s ssssss s s s ass s maaan s 14,638 745,221
* GCOUR HOldingS s {MG.as s ssssmsssassnssssassan s snassan s snassannsnaasannnnssnnnnnnnns 5,474 20,254
GCDK Globak:HiCsassarsassarnasnarnasnassassassssassasssssssssssssnssnnsnnsnnsnnnnnnnsn 52,612 2,728,984
GOWeG@ == ssnnnnnnsssssssssssaasssass s snassasaanaaaaaaaannnnnnnnns 75,620 8,935,259
* O T ¥ 18,133 503,735
* GChaRNeACVISEF SO === ssmsssuassssnsaasuanssaassanssnassannsnnassnnnnnssnnnnnnnns 18,912 172,667
* [T 3T T LTI 148,389 6,710,151
* GiUS 120G, HACr s nsssssssssnsnasasss s nrrrrrr 81,044 3,975,208
[ = G T L T T LTI TN 1,130,572 62,633,689
* GiSiORylet@rassannannarnannannannasnasnassassassasnasssassssnssnssnnsnnsnnnnnnnnsnnnnnnnsn 59,202 615,109
GitriX-SyStBMS) ¥ e snanssansranstansusnnssanssnnssanssasssanssanssanssannsannsannnns 37,090 3,495,362
* Glean{iold s INGassassarsasmareassassassassasssasssssssssssssnssesssssnnsnnnnnsnnsnnnnnnnsn 7,734 102,475
#* GlOUAErar s HiCssssassarnasnansassasnassassasssssssnasssssssnssanssssnssnnsnnsnnsnnnnnnnsn 29,103 174,036
Gognex.@oﬁp_. ......................................................................... 98,102 4,317,469
Gognrizant lechnology -Solulions Comp - GRaSs-Arrrrr s rrrrmrsisssas s asssannnans 165,341 10,770,313
#* 05 1= S o T 21,708 3,014,156
3 5 T Y 48,266 731,713
* GommScope HOldiNG 0 =M€= saassrrssasiss s ssssn s sssss s s s ssa s marnn s 132,566 1,893,042
Gommupications .Sy.st,ems, e 6,432 23,670
* GorrmVa.ult.S.yst.eme,.he. ............................................................ 5,133 233,244
* Gm}pu{e{.]’a@k.@ﬁoup’. o 11,157 49,091
Gomtoch- ToloGonmURIGatIONG GO s s sssssssssss s s ssssassas s aasssaannnnnnns 14,182 422,056



* GoNdUEREy dNGsssssarsassassassassssssassasssssssssssssssssssasssssnssnnsnnsnnsnnnnnnnsn 202,024 1,838,418
* GOoNntOl COMrmmmmmnmmsmrrrrssssssssasas s a s s s s s aaaaaa s 22,196 530,706
* Gorel0gic IR, sssssssssssssssaass s 99,910 4,552,899
* Gomnersione-ORDermMaRG NG asssssssssssssssssssssssssssssssssnnssnssnnnnnnnnnnnnnnnn 4775 282,680
GOMNiNGs dNGasssssrssssssssrsssssassss s n s s s a s s arraaa s 290,852 8,943,699
#* GoUpa SoftWaEe; - iGr === ssssr s asasss s ssassa s sassa s mrasa s nm s s aanna s 3,302 448,114
* L& T T o L LT T T T T P PP PP PP PP PP PP 48,643 1,684,994
#* =Y N T N 111,609 6,939,848
GSG .Systems.lnt.ema.ﬁ.@nal.,.mg. ..................................................... 39,407 2,019,215
[ e o] S A P P PP PP PP TP TTTTTTT TIPS 35,166 1,108,432
* Gybergptics.copp, .................................................................... 4,601 61,883
Gypr.ess. SeMiCONAUGIOF LSOMr rrrmrrsssrmrsssssssssssa s sansasn s sa s sannannnnnnnns 282,554 6,490,265
DaktroRiGS s NG ssssarsassararaseassassassasssssassassssnssssssssnssnnsnnsnnsnnnnnnnsn 45,909 291,063
* DASAN £Zhone SolediGne, A ssssassarsarsaseasnassassssssssassassssnssnssnnsnnsnnnss 13,003 130,940
* Dota JhD CorPememmsssmmaasssn s ssmassn s ssassas s sasaa s massan s mnaaaannmnaan s 5,845 25,718
* Delk Technologios: Glase Gasrrasrrsarsaamtasmsasssantsanssanssanssansssnsssnnnnnnnns 36,711 2,119,693
#* Diebold NiXAOkf sHIErssassassassasnasnassassasnsnassasssssssnsssssnssnnsnnsnnsnnnnnnnsn 18,981 264,026
* DigiInternatioRals dNG.ss s ssssssrssnnnnnsssssssssnsssnnssssssssssnnnnnnsssssssnnnnnnnnns 26,824 352,199
* DiGdOS: dNGasssssarsarsassassassassassassssssssssssssssssssssasssssnssnnsnnsnnsnnnnnnnn 61,941 2,638,687
Dolby L-aboratorias -G s GlASS: s s s s ssrssrssssss s sssssass s saaasaaannnnnns 49,331 3,359,441
T.A. U.S. CorE EQuITY 2 PORTFOLIO
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#* DoMG; ING.-ElasSBarrarrarnararnasnararnasnaseassasssssssssssasnssnnsnnsnnsnnnnnnss 6,093 $ 169,020
* DOR: GFOUPsdNGannsssssassanssmasssssnasuanssnassanssnassannsnnasannnnnasnnnnnnnns 20,898 336,876
DXE ToehNology COo s rrrrrrrstsssssssss s ssssssaanaaaaaaaannnnnnnnns 144,247 8,044,655
# B DiXs MG ssassannannasnasnannassasnasnassassasnnsnasnnsnnsnnnnnnnnsnnnnnnnnnnnnnnnnnnnn 31,867 1,466,838
* BehoStar Gorp.-Class Arasssrrramassss s ssasias s sassa s msssas s maasan s nanannnnnnns 45,300 2,062,056
* L= 1 T 7= e L LT T T T LT TP PP PP TP PP PP 3,704 28,669
* BEMOORE-G@Fp==sssssaassanssmassssssaassansssassanssnassannsnnassnnnnnasnnnnnnnns 21,229 63,262
# Endurance- laternational oroup Holdings  dNG. s s ssssrssssssmsssasin s s nssannaas 106,491 504,767
#* ERphase-Energy NG sasssmrsasasss s ssasian s sassa s mr s s nnaaannnnaa s 6,012 169,238
ER{egRi6y =M€ s s m s aasun s narnn s rrrrn s rr s s rr s aaa e aa s 136,196 5,925,888
#* L Ve S s o T o T L L L L L L L L L L L L L L L L L L L L L L L L L L L L L L L L L L L L LT L L T I T 16,689 1,191,761
* BRAM-SYSterme,-Hi€: s asssrrsssssssssssss s 24,174 4,684,679
* =T T F T 17,759 1,347,908
* Buronet-Worldwides sHiEssassassarnasnaneasnassasnassasssssssnsssssnssnnsnnsnnsnnnnnnnsn 45,560 7,103,260
BVERIEG: dNGsssssarsasmarcarnarnasnassassassassassassssnssssssssnssnnsnnsnnsnnnnnnnsn 68,184 2,183,252
* Evolving Sye.tems,. J MG asssssssssssaanssaannunssssssnnsssssnnnnnnnnnnnnnnnnnnnnnnnnnnnn 1,300 1,050
* ExtSorviGe-HokdHIge, s FA€ = s s s s s s sasss s s assa s massa s mnssa s nna s nnnmnna s 34,686 2,386,050
* Exiremo NotWorks s lAGu s ssssssssssasssssnssasnssssssssssasnsssnnsnsnnnnnnsnnnnnnnnnnns 17,695 144,037
* 5 NetWOKKS: sHIGr s sassassassarsasnasnassasssssasnassassssnssssssasnnsnnsnnsnnsnnnnnnnsn 21,667 3,178,982
* I T 50,625 2,717,550
* R ik | SOAE- GOFP = rsrsasssasassssnsass s sa s aan s s s s n s aaa s ra s aananannnnan s 28,227 9,806,624
* EARO.TeGhnok)gi.es.,.MQ, ............................................................. 19,942 1,064,703
F.idelity.Nationa].miosmation.Servi@es.’.I.nc._ .......................................... 174,128 23,202,603
* LT T Y T LT TTT T TP 144,554 3,401,356
* ] T L e T Yo T L LT LTI T LT T TP PP T TP PP PP PP 14,482 31,136
#* T S 2 T3 T S 78,838 5,084,263
#* SRRV {RG.n = s s s s s maaman s n s Ea R E R R SRR R AR R EEEE AR R EEEEEEEEEEEEEEEEEEEEEEEEEEEE 201,488 21,242,822
#* Ritbit Hao s L1266 Arrrasnarnannarnasnassassassassasssssssnssnsssnsnssnnnnnsnnsnnnnnnnsn 204,259 857,888
* hloetGer-Teohnologies; NG s rrssrssss s s s s e 40,945 11,635,341



* RloXp st assasansnnssasanssssssssasessanssnsassansansansassannannansannnnnnnnannnnnnnnan 336,356 3,750,369

FLIR SyetomsS; dNGamssssssssssssssssssss s s s s s s sssss s s s s s s s a s nnns 116,230 5,771,982
* ROFMRRACON dNG s arsassarsararsassassass s s s s s s s s s nnnnnnnnnnnnnn 97,119 1,629,657
* ] 14 N L 36,878 2,961,672
* Fpeq.uemy.E.lthrmiGs,. dFMGasssssssssssssnsnnnansannnnnnnnnnnnnnnnnnnnnnnRRRRRRRRRnnnE 4,145 48,331
* = (77T T T 18,874 2,629,714
[ €72 Yo T (3 e L LT T T T PP P PP PP PP PP 169,717 6,734,371
(510bak RAWNGI{Ey -H¥Er === nsssn s smassn s masua s masaa s mmssan s mmaaannnmanan s 102,877 17,275,106
1] 3 L A A o ¥ 3,392 47,318
#* T 5 16,454 1,744,124
* GobDaddy, He; Class Arrrrrrssssssssssss s s nn s s s s s s 36,408 2,671,619
* GO Sys{omMS ING.sssssssssssssassss s nr s rrraraaaaaannns 8,763 18,928
* GOk Teehnology s IAG.mssssssssssssssssss s rraara s 14,940 122,807
#* Gl T-CoOMMURIGALIORNE = ACs s ssassassassassassassassassssnssnsssssnssnnsnnsnnsnnnnnnnsn 60,847 736,249
#* GuUideWire SOftWaFes dNG s sarsarsasasassasssssassssssssssssssssnssnnsnnsnnsnnnnnnnsn 21,831 2,228,508
Hackett Sroups -HiEr (FRO ks sss s aaasss s ssassan s sassa s msssan s maasan s maannnnnnnas 41,660 684,057
* HaNORIGr dNG.assassassassassassassasnassasssssssassssssssssssssssnssnnsnnsnnsnnnnnnnsn 87,598 654,357
Hewlett Rackard E.nterpr.ise. (GOussssssnnsnnnnnnnssannnnssnnssnnnnnnnnnnnnnnnnnnnnnnnns 616,923 8,865,184
1 T 243,212 5,117,180
#* HubDSPOt; dNGa s rrss s s s s s s s 3,949 705,765
* 1ehoF HlOldinNgs; slat@ennnrsssrsssnnnnsssnnn s 30,018 756,754
#* 1D Sy6tomS; dNGassmsrssssssssssssssssss s 4,988 30,576
* |EC- BloGHGRIES- GOFpus====ssss s ssassssssassan s sassan s nnasan s nnasannnnnaannnnnnnns 4,588 27,528
#* Y o 63,935 2,538,219
#* Jmmereim.c)osp, ...................................................................... 31,194 250,800
#* L L= Y O T T T T T TP TP PP 200,143 772,552
* Information Se.mioes.Gr.@up’. A ssssssssnnnnnnasnannnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnsn 22,709 61,768
#* LTy O T P P PP PP PP TTTTTTTT TIPS 23,275 1,401,388
#* f e T T S PP P PP PP PP TTTTTTTT TIPS 10,653 55,396
* InGight ERerpHES; INGarrrrssssssssssss s s s s s s s s naaaaa s nnns 40,341 2,219,562
T.A. U.S. CorRE EQUITY 2 PORTFOLIO
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1 G L ] P P PP PP PP T TTTTTTT TIPS 1,852,635 $ 93,650,699
InterDigials G s e msssssssrsnnrnsr s 55,966 3,605,889
#* IR eI GOfPs == sssnmsssan s smasasssmasuan s nassan s asannsnasannnnnasnnnnnnnns 11,119 33,135
Internationad -Busiiess Machines - Gerpussssrsrsssssssssssssssssssnsassnsssnnnsnnnnns 206,494 30,610,671
* o N e Y O ¢ T LTI T T TP TP 2,800 12,684
* I OMEEs sHIGr s ansansasnasnannansasnasnassasssssasnassnssssnssnnnnnsnnsnnnnnnnnnnnnnnnnsn 12,535 64,430
o N T T 34,921 9,683,942
#* {PG RROIORIGS: GOFPas === ssssssaassssssaassanssnassanssnassannsnaasannnnnasnnnnnnnns 38,485 5,041,920
* B T Ty T 6,961 37,659
* T P Y 43,548 2,699,976
# j2:GloB@d; NG s s s s snsnaaaa s s 55,871 4,977,547
B T2 T 243,345 7,514,494
Jack Henfy &-ASSOGIatoS s INGassa s ssssssss s s nssssss s aanr s s nns 43,188 6,033,364
JURIPOR NetWorke, HAC s s s assssssssasss s ssasuas s massa s mnasan s maasan s naannnnnnnns 162,883 4,401,099
4 T 179,400 4,732,572
# KEMEF CORRr == masnmmmmssan s smasan s aassan s sassan s mnasan s aaannnnnannnnnnnnns 69,897 1,406,328
* Key .'I:nomc,.Go;p. ...................................................................... 5,745 28,323
* Keysight -Teohnologies; dnGssssssssssss s sssssssss s s ssssssss s sns s ssssssa e 115,835 10,369,549

* Kinbalk BloGHGRNIEEs -Hi€r sssssanssssssnsssssssnsnssssssssnssssssnsnnnnsnsnsnnnnnnnnnns 17,079 271,556



KLA-COFRrramrsmrsmrsaramssmssmssessassansansansanssnsansansansanssnsansansnnssnsnnnnns 59,798 8,151,663

* KNOWHOS GO rmmmmmmnnnsssssssssssssssssssssssssssssssnnnnsssssssssnssnsnnsnnnnnnnnnns 116,407 2,368,882
#* KOPiN GCOfPassmmmmmnnsssssrsssssaassss s s aa s s a s aaaa s 39,747 46,107
Kulicke: & Soffamdusties s Ao s sssssararasasnasassassasesssasnssnssnssnnsnnnnnnss 86,453 1,956,431
* KWk i StFiOS s {NG.assassassassasnannassassassassassassnsnasnnssnsnnsnnsnnsnnsnnnnnnns 13,737 138,744
L3 RESOAFEN GO ssssssssssnsansas s assasnaaaaa s nnns 83,915 17,505,508
* L:attico SerHcORMUCIOr Ok sssrrrmrmms s nmmmnsnsssssaan s a s annnnnns 105,555 2,041,434
Leidoc HOleHNGS; dNG == sssssm s ssasss s sassss s s sssa s mnssan s mnasan s mannnnnnnnas 84,551 6,941,637
* himelight. NEtVGFKEy =M iCr s s s ss s s s s s sssn s s nn s s s s s s nn s s s s s nnnn s s n s nnannnnnnns 97,014 262,908
# LeitteHuS@s sl i@ransarraraannannasnasnasnassassasnssnassassasnssnssnnsnnsnnnnnnnnsnnnnnnnsn 20,488 3,461,652
* LiveRamp HoldiNgS; NG ssssssssssssssss s ssnnsn s s s s s s s s s s s aa s nnnns 88,608 4,668,756
LOgVIoHA; dNG.a s s s s s s s s s s nna s s s 36,893 2,802,761
* L i T = P T T T 3,057 12,717
#* Leirnentum-Fokdige, -G s s s sssan s s ssr s 35,153 1,990,714
* LG RO HORSy MG r s s ssssssnssssssnssssssssnsnsssnsssansnnsssnsnnnnnnnnnnnnnnnnnnns 9,046 46,587
#* MAGOM - Techrnology:Sokitions-Heklgs, MG - s =ssssrsssasssmssaassnnssnasannnnnns 70,432 1,381,876
#* MagnaGhip-SemiGeNdeotOn GoOrp.ssssssssssssssssssssssasssssssssssaaanannnnnnnnnnss 16,223 179,264
* MarhattarR-ASSOGI S {NG.ssssssssssssssssssssassssssssassasssssansansansansnnnnnnasn 73,490 6,245,915
Manrdoech international .Gor.p_.,.GLass.A ............................................... 33,094 2,276,205
# Mawe}l.:['e@hn@k;gy .Gfoup., alat@essssnnnnnnnnnsassnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 328,968 8,638,700
Mastereadd  IN0.y Cla6S Arssrsnssssssnsssssssssssssssssssnssssssssnnnssssssnsnnnnnnnns 178,420 48,578,413
Maxim Intograted RFOOUEIS; 4G rxamsrsmrsamssmrsansranssanssanssanssanssannnannnns 86,501 5,119,994
B T T 75,629 5,559,488
#* MaXkiNOaFs ING.sssssassassassassassassassassssssssssssssssssssnsnssnssnnsnnsnnsnnnnnnnn 66,481 1,461,252
Motheode et ONIGS  ING. s s ssrassssrsnssusnssssssnssanannsnannnnsusnnnsannnnnannnnns 42,516 1,273,354
# MJe;oohi.p.Teohnology, 1 73,983 6,985,475
* Mieronr :Fed)ndogy,..lm_ ............................................................... 631,762 28,359,796
Microeafh Gorp.ssrssssssssssssssssssss s n s s n s s s r s 1,530,138 208,511,905
* MicroStrategy,-ie:; GlasE Arsrsssssssssssnsssssssssnnnnsssssss s s s s s s s s s nnnns 8,582 1,173,417
* MiFREGAS s Lt assansasnasnannannasnassassassasnssnassassasnssnsssnsnnsnnnnnsnnsnnnnnnnsn 4,759 226,528
#* Mitek-Systerme, Mg ssssssssssssssssssssss s s s 23,421 235,147
MKS {nslument sHiCssssassasarnasnassassasnassassasssssssssssasnssnssnnsnnsnnnnnnns 54,977 4,680,192
H#* Mone.mem.ht.ema.ti@nal.,.kac. ....................................................... 37,429 91,701
#* MORGOD By =M 1€ r = s svumm s masnn s mmssn s asua s m s s na s s naaaanaa s 1,967 281,714
# Monreolithic Rewer Systerns.,. MRAECissssssssunnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 24,423 3,618,512
Morqoty.pe. I.mag.ing Holdings., Y 37,930 757,462
MOIOFGI - BOIHIONS s dNGasassassasnasnassassasnasnassassssnssnsssssnnsnnsnnsnnsnnnnnnnsn 35,174 5,837,477
MES SystomS fCOMprrrrrrrrststsssssss s nnn s s s s sssaaaaaaaa s nnns 21,076 1,214,399
* NanoMOHiEsy sl IGrssssssssssssssssssssssssssssssssssssssssnssssssssnnnssnsnsnsnnnnnnnns 27,210 853,850
* Napeo Sewsi.ty.'.l’e(;hmlogjee,,.mc. ................................................... 7,089 205,227
T.A. U.S. CoRE EQUITY 2 PORTFOLIO
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Na.ti.@nal.lnet;u(nents.()@rp._ ........................................................... 70,927 $ 2,961,912
#* NGOR GO rssmmnasssnsanssanssaasassssaassassssassanssnassannsnnasannnnnssnnnnnnnns 95,736 3,236,834
* NeGPROtONIGS {LEOMIrsmmmmnssammamasasnnsaassan s nassanssnnssannsnnasannnnnasnnnnnnnns 30,452 139,775
LN =S Y T o T A T T T T 122,597 7,170,699
* NETGEAR -H1Ersassarnanmannannarnasnassassssssssssssssssssssssssnssnnsnnsnnsnnnnnnnsn 38,204 1,293,205
* LN = e T3 B YT T =T T o T I T 96,181 2,504,553
* NetSol -FechRol0gioSy dNGassssrasasssrsssassas s sassa s snsssan s naasan s nasannnnnnns 3,510 21,060
Netweorke—h :Fed)ndogies,..lm_ ......................................................... 8,087 19,813

* NeW:REHG, HACrsssssssasnsssansssnsssssssnssssnssssssssssasnssssssnsnnnsnnnsnnnnnnnnnns 4,156 387,215



EN T 54,808 994,217

* F Lo o = S T 30,942 2,601,913
* NuUaRO8 oMM HOAHOMS: NG rssssssssssssssssssssssssssnssssssssssnssssssnsnnnnnnnns 227,311 3,782,455
#* Nedon InG.s L1268 Arassarsannarnasnassassssssssassssssssssssssssnssnssnnsnnsnnnnnnnsn 12,958 294,147
NME: GOfrnsssssssssnsassanssmasasssaasuanssnassanssmssannsnnassnnnnnssnnnnnnnns 3,642 244,815
L LY Y € ¢ T T T ITT T TP r N 138,723 23,405,345
* ] S N T 7,869 1,029,501
* ON-SOMIGONA GO GOfPunsssssssaassssssaassasssssssanssnassannsnaasannnnnssnnnnnnnns 440,330 9,471,498
* ONGOPN  IAG. e msssnmansssn s masaas s mastan s massa s mmsaan s aaaannnmaaan s 33,564 490,706
@£ LY & R PP PP PP PP PP T TTTTTTT TIPS 495,426 27,892,484
#* QS SyetomMS; NG sssssssssssssssssss s n s nrrr s 21,769 2,450,319
* Ralo Adio NetweFKes Hi€r ssssssssssssssssssssssnssssssssssnssssssnsnnnnsssnsnsnnnnnnnns 5,065 1,147,425
#* RAR-TOGRNGIOGY GOrPDarrrrrssssssssssssssssssssssssssnnnnssssssssanasanssnnnnnnnnnnns 9,783 254,260
RayGROEX; ING. s ssss s s s s s s s s s s s s r 89,834 7,460,714
#* Ray(;@m.S@ftwar.e, NG asssssssssssassssssnnnsssnsssnsnssnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 39,371 9,478,568
* RaydoGity- HEIdIRG GOrpnssssmmasasssssssassan s ssassa s snasasnsmaassnn s nasannnnnnns 22,325 2,279,159
* RayRal-Hokd g, M s ssmrssrarranransamsan s s samsam s samsa s sasn s nnns 116,229 12,831,682
RG LORNBEHORydNGsssassassassarsassassassasssssassasssssssssssssnssnnsnnsnnsnnnnnnnsn 33,214 1,086,430
* T o 11,350 395,320
o o 14,847 68,593
#* RDF:-SGRItIOASs slIGrassassarsarnarnasnasnassasnasnassasssssssesssssnnsnnsnnsnnsnnnnnnnsn 36,748 490,586
RegasySterRS; -NGr = rrrrsrrsssrasa s 24,892 1,881,835
* L T 7 o e T LT T LTI T T TP T TPPPPN 8,358 35,020
* = e = Y £ T o e 47,526 1,623,963
Rerepeotan-haEs s sasssn s smsrsn s rrsra s a s i arra e ara s naaaanaa s 78,852 1,839,617
* ] S Y ¢ W [ 15,487 56,992
* RROWORIGS; dNGs s sssssssssssssnssssssssssssssssssssssssssnssssssnsnnnnannnsnnnnnnnnnns 80,157 771,912
H#* Rivetal Softwares e Glast Assssssrsssssssssssssssssssnssssssssssnssssssnsnnnnnnnns 18,361 174,062
* D YY) = P ST Y 15,908 48,678
RIGR{FOMNHO6,» A sssassassansansasnassassassssssssasssssssnssnsssnsnssnnsnnsnnsnnnnnnnsn 36,351 1,395,878
* RIGXUS {SOMI s xnmmmmsssnnnnnssansaasaassaassan s masaan s mnsaan s mnaaannnnaaan s 42,331 2,527,584
Rower: ltegrations; NG s ssssssmmmmmss s s s s s s s s s s s s s s 25,037 2,280,120
o 31 o F Y 73,719 1,032,066
* RRGXGIobaly G rasssassssssnnssssssssssnssssssasssnsssnnsnansssnnnnsnannnnnnnnnnnnnn 19,607 109,995
REQ6SS- SOMfWaE (COMPr=rrrr s rsrss s sssss s s s s s s s s s s s s rnnn s nn s 58,751 2,543,331
* REQOMPEHAL HAG == w s s s s s s s s s s s ra s s s 2,844 358,913
* I Y 21,547 1,460,456
H#* Rure St@sage,. NG =SS Arssnnsssnsnssnsssssnssnssssssnnnsssssnsnnnnnnnnnnnnnnnnnnnsn 35,646 539,680
Y T o S o Y S 9,085 391,927
Y Y o S o Y S 1,920 63,379
* QOMGs dNGasssassassassassassassasssssassassssssssssssssssassasssssnssnnnnnsnnsnnnnnnnn 79,280 5,810,431
QUALGOMM; dRG.ssssssssssssssssssssassssssssssassssssssassssssssnnnnnsnnnnnnnnnnnnnn 407,518 29,814,017
#* QUAKYSp dNG s s s mmassm s masa s masaa s maasa s assa s massaE s msssaE s maaann s 18,758 1,623,692
* o 5T T T S 128,200 1,597,372
* RealNotWorksS s dNG.ssssssssssssnsssssssssssssssssnsssssssanssssssnsnnnnnnnnsnnnnnnnnnns 65,004 100,106
#* Reakage; NG mmmrrsrrsrrsssssnsssss e 26,839 1,676,901
* RiBbOR:GCEMMURIGALIORNE=HACs s sssassassassasnasnassasssssssssssasnssnnsnnsnnsnnnnnnnsn 118,289 581,982
Richardson Electronics s dslthassarmasmararaiasmararasnaseassaseasnssnsnasnnnnnnss 8,608 48,807
* RingGontrak-Hic:: Glase Arsssssssmssssssssssssssssssssnsassssssssssssasnannnnnnnnnnss 6,933 984,347
* Reogers- G@rp .......................................................................... 18,677 2,963,293
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*

#*
#*
#*

#*

#*

#*
#*

#*
#*

Rudelph .'I'.eemolggies,.lno_ ........................................................... 42,313
=T ¢ T 7= T T T TN 196,123
Sal0SIOrco. GOy dNG s srsarsarsassassasssasssssssssssssssssssanssssnssnnsnnsnnsnnnnnnnsn 27,620
SN ARG O Pr === s ssnmsnssan s smasaan s aastan s masaa s mmssaa s mmsssaEmaaann s 84,596
Sapionrs- Rternational Lo NV a s s rrrrrrssss s s s rrrrrssss s s rrrrrrrsannnnns 16,847
SECHISOHO8 {MG.ssssssssssssssasssssssssssssssssassssssssnssssssssnnnnnnnnsnnnnnnnnnns 31,397
Seieme.Apinc.ations.I.ratern.at.ional .C.;or.p_. ............................................ 59,397
Sea.@hang.e.lnt.ema.tk;nal.,.h@, ........................................................ 29,323
Seagate TeehnolOgy Pl s msrrasrraaassusanssssan s ssaa s saa s asa s aaanannnas 111,640
F T Y T3 T T T P T PP 54,038
SenicoNOW, s HICssssarsasmarsarsarsasnassassassassassasssasnssnnssnsnssnnnnnsnnnnnnnnnnsn 7,840
SenvicoSouree Internationals JNGsssssssssstsssssssssssssssssssssnsssannnnnsnnnnnnnns 30,324
SHiGon Laboratieries, NG rssssmssssssssssssssssssasssnsssnasnsn s s s nnn s s s nnnnnnnnnnan 29,127
Sky.wor.ks BOIUHONSF dNGassssssssssssssssnssssssnssssssssnsssssssssnnnansnsnnnnnnnnnns 104,842
SMARF -Global Holdingss shiEs s sssssssssssssssssssssssnnsssssssss s s s s s sasa s nnnns 26,976
) Y O 2o T T LTI T T TP TP PP N 12,467
SdarEdge.Tem nologieg., A ¥Grunnsnsnnnnnnnnnnnnnnnnannanannannnnnnnnnn 56,486
SPluits dRG s ssastrattaarara s srats s rr s rsa s ara s rrssarasarassrasssasasannsannnan 7,924
SRS GCOMIMOMGEs lNGreassarsassarnasnassassasssssassasssssssssssssnssnssnnsnnsnnnnnnnsn 9,989
SGUAFEs -HIEr s GlASE Az s mssns s ssassn s ssassa s s sassa s massa s naasannnnaann s 9,357
SS&G-Teshnologies: HOIHINGS s ING. s s s s s s s ssssssnsssssssssss s s s s s aa s nnnnnnnss 83,532
NI 29,265
SteelCoRNNEEl; INGasssssssssssssssssssssssssssssnssssssssnssssssssnnnnnnsnsnnnnnnnnnns 53,705
L) ] 1Y A e T T YT 64,399
SePeF MiGHO COMPLHO -HIEr s = s saasss s ssassan s sassa s mnasan s naasannnnasannnnnnns 50,253
Sykes-ENterprices, -Hie: s s arrrs s s 52,599
Syma.nteo. S T L LT LTI T T PP PP PP PPN 156,816
)25 o0 L T T L LT T LT T T TP PP T TP PP PP 3,670
2% 1 (T T TITTT T TP rr N 37,483
SyNGhIoNe6s FeehROIOGiOSs NG sssssss s sssssssssasssssssssssaaaaaannnnnnnnnsns 39,236
SYNNEX Gorp.ssemssssssssssssssssssssss s sssssssssnssssssssssasaaaasaaannnnnnnnns 56,884
SYNOPSYS;dNGs==mnrssssssasssssssasss s assa s s s s sa s a s s a s arnaa s annn s 44219
JTableal -SoRWare, lies s Clace Assrssrsssssssssssssssssssnssssssnsnnnssssssnsnnnnnnnns 11,676
T GONROGHVIbY bdehes s s s rssrssar s rrrr s 140,789
Jeeh Data Go.r.p_ ....................................................................... 44,291
] = I T e T L L L L L L L L L L L L L L L L L L L L L L L LT L L LI I 26,569
] e A LT e T L L L L L L L L L L L L L L L L L L L L L L L L L L L LT L L LI I T 35,217
BT = T e T T LT T 145,987
ﬂ'.epad.yne,.l.nc., ......................................................................... 171,647
TESSCE® :I'.eem(.)l@gies,. NG sssssssnssssnnnsasnnsssnannannansnnnnnnannnnnnnnnnnnnnnnnn 6,626
Jexas INSHURIENG M€ s ssssssssssssssssssssssnssssssssssnssssssnsnnnnsnsnsnnnnnnnnnns 187,873
Yo T T T T T T 101,944
.'I'.@t.aLSystem. SeNViCOS INGasssassassssssnsansanssnssnssnssnsssssnnsnnsnnsnnsnnnnnnnnn 115,925
Jrade Desk,Jm,(The.),.@lassA ...................................................... 7,478
FraneACToGhNGIGgIeE, - Ha€r s s srrrsss s ss s ss s s s s s s s s s sa s s s s s a s n s nnn s 6,652
= T 1 S T S 75,411
FTEGHOIGINGSy G s e s m s aassn s sassn s ssssa s asra s n s s rar s 53,568
TTIVE Te@km@}@g.ies,. AG ssssssssnsssnnnsssaanannssannnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 128,870
HHO = A€ s ClASE Anssssssssnsnssssssnssssssssnsnsssssssanssssssnsnnnnnnnnnnnnnnnnnnns 3,895
-'I:ylep :Femnologies,..lm_ ............................................................... 10,588
Ubigpuith NetwWorks - g s s assss s sssassse s ssassss s ssssa s ssssns s mnsssn s mannnnnnnnns 40,771
Ultrer Glean Hloldingsy NG sssssssssssssssssssssssssssssssssssssssssssssssas s nnns 39,504

Un.isy.s.@or.p,. .......................................................................... 20,516

$ 1,139,066
4,610,852
4,267,290
2,685,923

271,068
1,065,928
5,070,722

58,939
5,170,048
2,856,989
2,174,738
27,295
3,268,341
8,940,926
821,149
49,058
3,684,582
1,072,196
1,117,070

752,396
4,005,359

196,368

95,595
1,796,088

920,132
1,488,026
3,380,953

5,358
1,206,203

317,419
5,605,349
5,870,514
1,979,432

13,008,904
4,488,450

215,209

332,096
5,346,044
9,565,887

97,535
23,486,004
772,736
15,733,341
1,969,032
79,558
3,186,869
2,513,411
1,347,980

541,833
2,470,710
5,248,451

576,363

254,193



Universal DiSplay Gorp.ssssrrrrrsaassssmsssssssssssssssssssssnnnnnnssssssssnnnnnnnns 14,522 3,065,304
* Uﬂmd.S@ﬁwa{e, G sssssssssssnnaasssnannnnnnnnsnnnnnnnnnnnnnnnnnnnnRRRnnnnnn R R 4,874 214,407
#* USATOCINOIOGHO6, HAGu = s s s s s s s s sussa s s nn s s s nnnnrnaannnnn 8,489 55,858
* MeOGE: HASIFHNORES s {Gs == ssssssssssssssnssasnssssssssssnsnsssnnnnsnnnnnnnnnnnnnnnnnns 59,239 705,536
* Merint SyetomS NG ms s s ssssrssar s s s s s s s r s s s 52,741 3,052,122
* MEFISIgR s HAG s s remassssrnnsssnnnnssssnmnnssssrrnnsssmnnnssssnmnnsssnmennsssrnnnnnsnns 14,200 2,997 478
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Mersum VIateFialG, HACm s s ssssssssssasssssnsnasnsssnnsssnsasnsssnnsnsnnnnnnnnnnnnnnnnnns 74,455 3,870,171
# MBSt MR s e s rmsrmsrmsrnnsnnssassmssmssmssnnssnssmssmssnssensnnssnnsassnnsnnsnnsnnnen 39,920 3,257,073
* MiaVvi SolutiGNG, HAGissessssassassasssssssssssrsssssssssssssnassasssnassansnnnsnannnnnns 203,831 2,990,201
* MHUGR COFDr s xsmssssnnsssnnssssnsssnnnsssnnssssnssssnnsssnnsssnnssssnnsssnnssrnnnsns 34,357 1,535,071
# M@ dNGa=GlaSSs At nnnnmsssssssssnnssnsssssssssssssssssssssssnnnnssnsssssssnnnnnnnnans 350,018 62,303,204
Mishay I HerteGRNGIOEYs -HiCs = sxamsrsmsrsaassasssasssassassanssan s ssannsnnnnnnnnns 154,327 2,623,559
* Vishay Rreciion Sroupy-HiEr-rrrrarrarasararararan s ss s ra s snsnesrannns 10,529 428,951
MMWares K16 s GFasE Assssrsssssssasnsssnssasnssssssssssssnsssnsnnsnsnnnnnsnnnnnnnnnns 6,687 1,166,815
Way&ide FeehRolOGY-GROED G === sxssssaas s sasssas s aaasaaannnnnnns 3,335 37,619
Waster Dighal-GoFP: s sssssssrasssssassssa s sasa s sasaa s aasansasa s aaannnaannnas 145,325 7,831,564
# T L T N s T I Y R 181,401 3,809,421
* Y T ¥ 32,456 7,077,680
* VMUGFKEY s 1RG4 {EIBES A s s s ssssrnnnnnsssssnnssssrsnnssssnnnnsssnmnnsssnmsnnsssrnnnnssnns 3,900 779,922
K ErOX LS OMIrannnansnannnansranssassnasstsssssasssssmsssssasssanssasssasssannsannsannnns 173,641 5,573,876
KHHAXy ol G rnassanusnarsansunassassannssassannsrsassnnssassssnassannnnnsnannnnnnnannnnnns 95,771 10,938,006
Y 59,761 1,275,897
* Zebia FeohRologies-GoFp: ;s GhasE A== s rrrrrrssssss s sssssssssss s saaasaaannnnnas 53,438 11,269,540
#* ZeNHAEEK ING.n s s s sn s ann s sn s sn s aa s rn s arn s ra s En s aEE s EE s EEE R EEEEEEnRnnnn 6,772 565,868
#* A 3 ¢ YT 42,901 390,828
FOTALRORMATHON: TEGHNOLOG Yerrarararararararasasnsasasasasasasasssssasasasanannns 1,971,660,454
MATERIALS — (3.9%)
# Aduance s ERIGSIONE SONtiONE,-HIC == ssssassssssssssssasnssssssssnsasnnnsnnnnsnnnnns 1,692 21,539
* AdUANS X ING s sssarsassasassassassssas s ssrsa s s s asa s ar s s s na R R naERa s 36,394 933,142
* AGroRFesh -SolUtONS s ING.e s rrrrsaa s ssssrsssss s sssssssanns s snaarraannnnnnnns 19,213 28,627
Al RROAUGES B GREOMHOaIS, HaGr s s ssssssssssssnsasnssssssasnsssnnsnsnnnnnnnnnnnnnnnnnns 38,463 8,779,949
#* AKe StROlHOIINGCORPr s s rssssrresssssrrsnssssrssssssrmsnssssrssnssssrssnsssrnsnnssns 254,872 718,739
# Y=t Y € T T TTTT LTI TR TR 63,888 4,661,268
* T 87,091 1,958,677
#* Alegheny-ToGhNGIGIe, M s ssaa s s s s s s rs s s s s s s s s s rnrrr s s 98,654 2,147,698
* Y 554,262 5,875,177
ARRENiCan Vanguake-GoFPrsssssssmsmmmss s ssssssssssssnnsnssssssssasaaaaaa s nnnnns 40,452 577,655
#* ARPGE-PittSBLGR-COFPr s rrmrrmrrarransamsansanssmsansamsamssmssnransamsansnnnnnnnns 3,640 13,177
APLAGFOUPy G s mmm s s s s sssa s s s s rs s s rra s ra 73,152 8,852,855
Ashland-Global Heldge, Mt sssass s s ssssrsssss s ssrssrsss s s anssr s s n s 39,372 3,129,287
AVOT DORRISON CORPrxa=rramsransransrsnnssnnssnnssanssanssanssansaansaanssannsannnns 73,397 8,431,113
* Axelta-Coating SYStemS  Ltghe s s rransrsasrsasssasrarrassasransran s nsannnannnas 211,617 6,270,212
P o 30,850 3,166,444
Balk GOrpuessasssastrasttanstansranstanstsasssastsssssasssasssanssanssanssanssannsannnns 185,037 13,226,445
* Berry-Global-GroL s NG s s trssssaassa s ssa s sra s s s s ara s ranrannaanaannas 109,212 4,920,001
BoiSo GCacGa0@C0r mntamnssmnstannssnnsssnnssnsssnsssssnssnsssssnsansssnnsnsnnnnnnnns 49,459 1,335,393
Lo o O] T P T PP PP PP PPN 58,563 2,618,937
Garpentor ToChNIOIOgY GCOMD s rrar s stsssass s s ssssaass s aaasaaannnnnnns 59,378 2,672,604
GOlENEE0 (ORI s rx=ssrrmsssrnnssrensssnnnsssnnssssnssssnnsssnnsssnnssssnnsssnnssrnnnsns 86,305 9,680,832



#* Cent.u;y.A,lum.inum (SO sssssssssnnsasaasaannnsssssEEE RN EEEEEEEEEEEEEEEEEEEEEEEEREEE 106,878 768,453

Ghindustries:HoldHige, M s ssssssssssm s s ss s s s s s s s s s s s s s s s s s s s s nnnns 115,649 5,731,564
Ghase Gorp.sssssssssssssssssssasssssss s ssssaaaaaaaaaaannnnnnnnns 10,926 1,131,715
GhomOURS 0. (The)ssrrrrrssssssssssss s s s s s s s aa s aa s nnns 108,352 2,066,273
Clearwalen Rapekr oM rsrrsrmrsssssssssasssasassssssssasssansssnssanssnnnnsnnnnas 20,022 393,032
# Glevolana-Glffs s NG s sassassasaseasnaseassasnasmassassssssssssnsnssnnsnnsnnsnnnnnnns 289,795 3,089,215
* Goour Mgy dNGrssse s sassss s s sssss s s ssia s s s s r s rar s 233,931 1,076,083
# Gomimnerciak VMIotals GO sssssnanasssnsnsssssnsassssananssnsnannnsnnnnansnnannnnnnnnnns 145,236 2,543,082
# Gompass Minarals -MiterRatioNah K€ == s s sssssssssss s s s s sssss s s s s s s nnnns 42,409 2,368,543
* Go.ntang.@.OR.E, Y 780 11,895
* Gore Nk)kjing.TeGhmlogjes.,.ch, ..................................................... 6,699 44 548
* COr{eMaAs dNGasassarsarsassassassasssasssssssssssssssssssssssssassnssnssnnsnnsnnsnnnnnnnn 137,345 4,051,677
#* Growrn HoleingS, dNG.assssssssssssssssss s s s s s s s a s s a s nnns 96,831 6,198,152
DomMtan Gorpusssssassssmaassss s ssassss s ssasuan s sassa s masaan s nnaaannnnaannnnnnnns 80,327 3,409,881
* DO MG s sassassansasnassassassassssssssssssssssssssasssssssansnnsnnsnnnnnsnnsnnnnnnnn 137,345 6,652,992
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DuRont 0@-NeROUFS s {G.assassarsassassasssssssssssasssssssssssssnssnnsnnsnnsnnnnnnnsn 137,345 $ 9,910,815
bagle MateFiale,-Hae s srrrrrrssmmnsssnn s 41,526 3,437,522
BactnaR-GheMicalGerssssssssrtaisssssssssnsssssssssnsansssssssnsnnannnnnnnnnnnnnnnn 86,161 6,492,231
EColab s INGassassarsarasmamearnareasnassassassasnassas s s s s r s nnnnannnnn 28,663 5,782,187
* Eloment Soltione: sHiCsssassassarmasnasnarsasnasnassassssnsssssnasnssnssnnsnnsnnnnnnnsn 302,466 3,030,709
* F.e;;@.G@rp.. ............................................................................ 109,934 1,619,328
Fefroglobe RbaGrasssr s sassse s ssasss s sasss s r s s sa s mnaaa s maaaanna s 128,681 194,308
#* Flotek-Mdusties A ssssarsarsariasararaseaseasass s s s s s s s s s s s s s n s 43,297 132,922
FMG CoOfparsmmmmmnmnnnssrrsssassssssa s r 55,416 4,789,051
FreepertIVIGMOREA; NG sssss s ssasss s sassa s massa s mnasa s mm s s annmaaa s 785,168 8,683,958
Friedman Ndueties: shiEs sssararasararaseaseassasssssssn s s s s s s s rnan i nnnnas 5,121 31,648
L T o £ S T T T PP 43,253 503,897
#* GGR Applied FechRologios; dnGssssssrsaartaassasssassasssanssanssanssansssnnnnnnnns 83,417 1,837,677
Gold Res@u.r.oe.@opp, ................................................................. 70,007 251,325
.Gra.phj@.l?.a@ka.ging. Holdjng. (COussssssnnnnnnnannsssnnnnnsnnssssnnnnnnnnnnnnnnnnnnnnnns 456,613 6,785,269
Greif s A0 s LL1a66 Arerrarsarnarnarnasnassarsassssnassassasna s s s s nnnnnnnnn 37,608 1,314,776
F O | T LTy T O Fo T ¥ o T T 12,847 552,421
HoWldNG s G s s assasnasnassassassassassasssssssnasssssssnssessnssnssnnnnnnnnnnnnnnnnsn 12,128 529,630
Ha.ynes Jtermnationaly diGresssssssssssssssssssnsssssssssanssssssnsnnnnnnsnsnnnnnnnnnnsn 15,440 459,494
# B RUlOF CO.sssnsnranssnsnssnsnnsnssssssnsssnsnssssansnsanssnsansnsnnannnnnnnnnnnnnnnn 62,098 2,968,905
# HeGla IVHRIRG (S0 msssmmaaasam s ssmasss s smassa s massa s mnsaan s naasan s nannnnnnnnns 575,847 1,065,317
Huntsman .Go.r.p_. ...................................................................... 345,609 7,102,265
* INGEVitY {SORPr == s s ssnn s mssan s masan s masuan s masaa s massaa s masssaE s maaan s 34,911 3,440,130
1ANEPhee HOliNGS; NG s srrssssssssss s s s s rr s a s nns 23,873 648,629
Jnn@s.peo.,.l.nc, ......................................................................... 25,734 2,403,041
# Internationad sFlavioks «&- F.ra.gran@ee,. HRCisssssnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 19,260 2,773,247
Internationad -Papern Gorsrarsrssrrrsssrsss s sssssssa s ss s sa s s s s asa s nn s nnn s 222,109 9,752,806
* {ntrepick Rotashy NG s s sssrrrrrrmrr s 153,694 574,816
Kajser.AIumi.n.um.C.@rp. ............................................................... 12,565 1,209,633
* Ke.ppereHon.ings,.lnG_. ............................................................... 24,108 658,148
* Keaton .Gor.p, .......................................................................... 40,048 1,228,272
# KEONGS: VWO chWid o s Ay s s s s snnsnsssssssnnsnssssanssssssnannnnsnsnnnnnnnnnnnnnnnnnnnnn 83,977 1,126,132
L@ R e Gresssnsnnanssnsnsnnsnnsnssssssnsssnsnssasansnsanssnsnnsnsnnannnnnnnnnnnnnnnn 50,058 9,575,094

#* YT ) T PP PP T PR PP 51,830 333,785



L@msiam.P.aei.ﬁe.Gorp. ............................................................... 150,572 3,935,952
* LOBndusties A sssassarararnasnassassasnassassasssssasesssssnssnnsnnsnnsnnnnnnnsn 29,408 146,746
L.y@nde“Basell.l.nd.ustpiesNM,.GI.ass.A ............................................... 115,041 9,627,781
# Manrtin:-Marietta Materials s inCssssssssssssssssssssssssssssssssssssssnssssssnsnnnnnnnns 26,524 6,571,321
MAHORIOM COFPr === sssnmnssan s smasann s aasuan s nassan s nassannnnaaannnnnannnnnnnnns 26,150 1,624,699
MorGer:MiterRationak-HiC s ssssssssssssssssssssnsssssssssanssssssnsnnnssnssssnsnnnnnnnns 83,349 1,086,037
MIRGALS TFREHAOIOGIOS; ANG.ssrarrassssassssassassssassasassassssassasassassnsnssnnsnss 43,020 2,290,815
MOS@HE-GOr {(ThO ) axssnm s masnn s rasnr s s s i rr s r s s ar 153,756 3,873,114
Myars-HdUSHIES, MG s s mssmrsmrrersenransamsamsanssmsamsamsamssmsseramsamsnmnnmnnannns 69,668 1,126,532
NEGRaR: dNGsssssarsarearmarnarsarsassassasssssassassasssssssesssssnssnnsnnsnnsnnnnnnnsn 22,884 1,503,708
# NewMarKet COorP:=nnrrrrrrrrstsssasssss s s s n s s s ssssssaasaaaaaaaannnnnnnnns 7,928 3,342,524
NeWMORE BOIICOND (GNP rsrmrrmsassnssassasssssassssssssanssansssnnasanssnnnnsnnnnns 244,073 8,913,546
NeXa:IRESOUFEOS SN ssrssssssssssssssssssssssssssssssssssssssssnnnsnnnnnnnnnnnnnnnnnnn 3,500 28,840
them.Tedqnologies. IRternational ComM s rrrrsrsrsarsrassnsssnsasanssannannnnas 5,456 61,653
NUGEF EOPr s s s mmmmsssnnnsssnsssmasassssaassansssssanssnassannsnnasannnnnssnnnnnnnns 118,240 6,429,891
[T O T T LT 234,289 4,702,180
Olympic,Steel.,. IR ssssssssssssnnnnnsssannnssssssssnsssnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 16,080 202,286
* OMNOMVA-SGRItONSy NG rsssssssssssssssssssssssssssssssnnsssssssssnnsnsnnnnnnnnnnnnnn 63,080 627,646
OWens-HHNGiS s {NG s sssassarsararasnassassssssssassssssassssssssssnssnnsnnsnnsnnnnnnnsn 206,316 3,501,183
Rad(ag.ing.@opp_. OF AFRE{iCErssnnnnnnsssnnnnnnssssnnnnnnnnsnnsnssnnnnnnnsnnnnnnnnnnnnn 63,610 6,422,702
R GlatieHor Covssrarssnssstnssnssssssssssssnsssssssssnsanssnssssnsnnannnnnnnnnnnnnnnn 48,803 796,465
ROIYONE {COMIr=mmmmmrssssrssssasaasasas s a s s araanaaaa s 93,130 3,051,870
RRG INQUBtFESs dNGssssssassassassasnassassassssssssssssssssnsssnsnnsnnsnnsnnsnnnnnnnsn 103,673 12,170,173
* RQGroup HOlHIRGS; ING.sxsssssmsrsnsssamssansssssanssanssanssanssanssansssnnnnnnnns 3,040 47,394
Quakenr GhomiGal GoMPassrassrastaastsastsastsasssasssasssanssanssanssanssannsannnns 15,831 2,966,571
T.A. U.S. CoRE EQUITY 2 PORTFOLIO
CONTINUED
Shares Valuet
MATERIALS — (Continued)
* RamMaco ReSOUGES sGrrssrssssssssssssssssssssssssssssnssssssssnnnssssssnsnnnnnnnns 6,117 $ 29,790
# Ra.y@mer.Advaneed.Materials,. JNGasssssssssssnssssssannnnannnnnnnnnnnnnnnnnnnnnnnnnn 61,501 285,980
Reliance Steak & Al FRIRLHYF GOussssssssssssssasssssnanssnssassssnnnnanssnannnnnnnnnns 71,129 7,109,344
Resoldte-Fomest Produoie sHiCsassasmarararaasnasnasnasnasssssasnssnnsnnsnnsnnnnnnss 64,156 391,352
# LG = €T3 3 B o T T T T 47,315 5,415,202
# RRM dntemationals i@ ssassasarasmasarsaseasnassasssssssnsassasnssnnsnnsnnsnnnnnnss 100,884 6,842,962
* .Ryer.s@n. Hdd.ing .Gor.p_. ............................................................... 34,253 279,504
Sehnitzok Steel:Mdusties  IRe; Clace Arsrsrrssssssssssssssssssssnssssssnsnnnnnnnns 31,040 826,595
Sehwoitzor-Viaudui: ternational: lacu s ssssssssssssssssssssssssssssnssssssnsnnnnnnnsns 39,405 1,356,714
# Seolis-Miacle-Gro-Co - (The)ssraar s rrrrssars s ssrr s s s s s r s 50,580 5,674,064
# SealodMF oM srantrantarataa s tsa s rratrassrasrrssssasasassEasssasssasssansnan 80,023 3,344,161
# Smsient.TeGhnologies. G@rp. ......................................................... 53,745 3,663,797
Shorwin-Viliane Gou = o) sxsemuasssmmaaassannssassansnasssnnnaassnnnnnssannnnnnns 13,434 6,892,179
SHGaR-HEId G, FAGt === s s s s srranr s sssrr s rr s 128,720 3,869,323
# SONGCO MRFOGHEIS-G@rsnsnssnanmnnsssnsnssnsnsnssssssnsnssnsnssnsnsnansnnsnsnnnnnnnnnns 111,793 6,710,934
SoUherfr GOPPOI GOfPrssrsssssssssssssassstssssassssssssasssassssnsssanssnnsnsnnnnas 22,465 804,022
F T 195,556 6,161,970
£ 2T Yo 3 T T TITTT T TP PrP N 28,889 2,864,344
#* Sunnit Materiale,Hac: ; Claes Arsarearearaiasearassassasesssasnssnssnssnnsnnnnnnss 136,643 2,519,697
* Sun@.oke.Ener.gy,.ln(;_ ................................................................. 114,410 868,372
Syn.al.loy .Gor.p, ........................................................................ 5,922 100,556
#* B2 T o T ¢ T T LT T 67,070 468,819
* G EONa TROSOUMGEE sssassssssssssssssssssssssssssssssssssssssssnnsssnnsnnnnnnnnnnnnnnn 20,945 198,768
:Fmdega.r.(;@rp., ........................................................................ 34,968 582,917



S 49,458 1,919,465

* ﬂir.onox.h-kgldk*'gs. RbeGr s GlasSt Asssssssssssasssssssssnnnssssssssnsnnsssnsnnnnnnsnnnns 79,396 878,120
* YRR TochNelogies, Hac: - s s sssrssass s s s ssss s s s s s s s s nnn s nn i nnnns 4,382 190,880
Unitedk States:Limies & IVHNOFaIS s {NG s sssssssssssssssssssasnsssnssnsnsnnnnnsnnnnnnnnnns 5,417 438,127
# United States-Stoel Gompsrrrrrmmmmmmmmm s s s s s ssssssssssssssssan s nnnss 137,736 2,070,172
* Universal Staikrlese & .A“oy.P.rod 87 T P P 9,341 151,137
#* L LS 3 YTt =™ = T e 21,479 1,011,446
MaVOIHICy sl G ras s sn s asnsssn s ssnsasa s sn s asn s sa s sn s an s nnnnan s nnnnannnnnnnnnnn 121,136 2,445,736
* Menater Materials fRdafCessrsrarasmsssnssasssssssnssssnssasnsnsssnsnnnnsnsnsnnnnnnnnnnn 47,422 181,626
* Merso .Gorp,.’.Gla.ss.A, ................................................................. 39,389 637,314
Melcan Viateriahs GO =sssssssassssssssssasssssssnssnsnssnnnsnsssnsnnnnsnsnsnnnnnnnnnnn 44,838 6,203,337
MUREH O Mot GEes NG s s ssssssssnsasssssnssassssssssssssasnsnsnssnsnnnnnnnsnnnnnnnnnns 63,386 1,568,170
# Westlake CRemiGak GO a=sssssaasssmssaassasssssssanssnassannsnaassnnnnnssnnnnnnnns 79,109 5,345,395
ML SHIREOK GO =s s rasmssssssssnssssssssssnssssssssssnsnssnsnsnsssnsnnnnsnnnnnnnnnunnnnn 125,734 4,532,711
WGHhNELON INAUetiie s HNGr s ssssass s s s s s s s s s r s s s s 77,854 3,131,288
# MR GFaGE s G @snnnnnnannnnssnsnssssssssssssssssssssssssssssssssssnsnassnnnannnnnnnnns 38,403 2,604,107
L A A A 416,378,290
REAL ESTATE — (0.3%)
AleXaH1dok & Bal iRy sHiGr s s sssssasnsssnssasnsssnssssssasnsssnnsnsnnnnnnssnnnnnnnnnns 39,161 920,675
* ALtiswr.Ge.A@set.Managemmt. GOfPsrsssnssssssnsasnnsssnssssnnsnnsnsnnnsnnnnnnnnnas 743 7,029
* AkisoUrGe: PeFHOl eSO HONS-SA s ssssssssssssssssssnssasnsnsssssnnnnsnsnsnnnnnnnnnnn 8,399 176,379
* GBRE-GFOU s 1RG5 Cla68 /e rmrrmrrerramsamsamsanssnsansansanssmssmsanssnssnsnnnsnnnns 182,441 9,671,197
* CKXLAROS, {RG. s ssssssssssnssssnsssusssnssnssssssssssssasnsssnnnnsnnnnnnnnnnnnnnnnnns 39 389
Gonsolidated-TomoKes LsaRG (EO sssssssssssssssssssssssssssssssnnnsnnnnnnnnnnnnnnnnnnn 5,564 348,974
#* Fivg Point HoldiRngs kG y Lola66 Anrrrrmmasusmmsmsssan s ssassnssssaassnnnnasnnnnnnnns 3,182 24,851
#* Forestanr Group, e 2,633 54,398
* FRP:HOIAIRGS, G == s s s sssss s sr s s s r s 10,189 505,171
Griffin Industial Reakys -HiErsssssass s s s sssrsss s ssrrrr s s 3,069 119,261
# Howard HUghes: Gorp: (FNO ) srasrasrasrasrsnssassnssassasssnssnssassnssassnsssnssnnss 32,393 4,373,055
JOROS 1= aNg: L aSaley NG r s rrrrra s 47,662 6,943,877
Kennedy-Wilsen Holeings s ING.asssss s ssssssssssss s ssssssssss s snnnssnsnnnnns 174,667 3,758,834
* MarGele & VHHENAP -l 1Gr s ssssssssssnnsns s mnsssssssannaaaa s nnnnnnnns 49,855 1,655,186
Nwmar.k.@roup.,.mc.,(;lass.A ....................................................... 167,531 1,651,856
* Rafach Holdings: ING.y«ClacsBermrrerrrramramra s s s s s rr s e nnes 16,232 336,002
T.A. U.S. CorE EQuITY 2 PORTFOLIO
CONTINUED
Shares Valuet
REAL ESTATE — (Continued)
REAVRAX H101diNgsy G GRaSE Arnsssssssssssssssssssnnnssssssssssssssassassnnnnnnnns 21,136 $ 614,635
# Realogy- Holeings COmar=sssssssmmmmmmmmmsssssssssssnsnnnsnnsssssssssaanaannnnnnnnnss 153,794 801,267
# RMR-Group, Haes -(Fho ) GrasSs A ssssrsmssassasssanssanssanssansnanssansssnnnnnnnns 12,637 622,246
#* St UGS GCOr=(FRB) auuuuussssssssnnsnsas s 69,648 1,340,027
* St.r.aws.P.ropeﬁties.’ Y 7,316 206,458
* TRJORRANGR:GOr s xnmmm e s s s s s rssm s r s r s s s 31,003 574,486
* TRty PIa08 HHOIHiNGEs sHIEs s sxxunmsnsan s ssra s arr s rr 16,037 67,355
3 L o 1] e e 34,773,608
UTILITIES — (1.8%)
AES- G@FPiesmmmmmnnunsssassssaaaaaaaa s aaaaaaa A 259,356 4,354,587
T o 28,503 2,478,336
AHiam.Energ.y .Gor.p, .................................................................. 39,365 1,950,142
Ameren.@opp, ......................................................................... 38,281 2,897,489

American mIeotFic ROWOrR GousdNGs s rsssssrsssssssssssssssssssssssnnssssssnsnnnnnnnns 37,600 3,301,656



# American Stales WateF(CO s sssssssssssssssssasssssnanssnsnassnsnnnnansnnannnnnnnnnns 26,118 2,023,361
American Water-VWorkS 20 -Hi€r sssssssssssssnsnssssssssnssssssssnnnnsssssnsnnnnnnnns 27,581 3,165,747
# Aqua.,bgmpic.a,. PG assssssssssanaaasssannnsssnssssnnnnnnnnnnnnnnnnannannnRnnnnnnnEREEE" 75,684 3,174,944
* Agualentwe .I-J()Id.ings= dat@rssnnnnnnnnnnnnnnnnaanannnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 2,642 45,522
Artasiar RecOU oS -GokP: s GlASE Arrrrsrrsrsrsssssssssssssssassssnsssanssnnnnsnnnnns 6,355 228,653
Atlantioa Yield sPrleyG s sssssssnsnnsnssssssnsssnsnsssssssnsanssnsnssnsnnannnnnnnnnnnnnnnn 92,208 2,138,303
Atm@s.Energy.@opp. .................................................................. 35,933 3,918,134
# AVa gl idy JNG s s ssasssn s ssssam s ssasaa s masia s masaa s masaaa s aasaa s naaan s 24,409 1,233,875
) = T e T LT 39,964 1,839,543
# Blaek: ks oM rammmrmrrrrrsssnnsssssss s n 45735 3,619,925
# Galifomia .Water.Sepvk;e.Gmup ...................................................... 43,574 2,326,416
GenteklPoint Ene.r.gy,. JNGsssssssssssnssssssaaaasssnnnsnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 67,859 1,968,590
Ghosapeake: UHhiios-GoFp s srrrassrsssssasssssssssssssssssassssnssssnssnnnnsnnnnns 14,778 1,381,152
(;Lean/vay Enokgys ¥ 5 T 1 22,752 390,652
Glearway BNorgYy dnNG s GlaSS-G rrrarrrramranrasrssrsnrsnssnssnssnssnssnssnssnsnnnnns 47,356 853,355
GMS ENGFGYs GOrprsssssensssmssmassssssaassassssassanssnassannsnnsssnnnnnssnnnnnnnns 43,378 2,525,467
Gonnoctiout Water Sontce s ING.ssssssrsarsasssssssasssssasssssasnssnnsnnsnnsnnnnnnnsn 10,735 750,376
Gonsolidated EdieORy i iGrssssssssssssssssssssssasssssssnsssssssssnnnnsnnnnnnnnnnnnnnn 50,098 4,256,326
Gonsolidated Water-Gossbdehssarmasmararasmasmasnasssssssesssssnssnssnssnnsnnnnnnss 8,030 112,661
Dominion .Ene;gy.,.ln@,. ................................................................ 63,687 4,731,307
R = s O P P PP PP PP TP TTTTTTTTTT TR 26,133 3,321,766
Duke.E.nerg.y .Go.r.p_ .................................................................... 50,672 4,394,276
Bdisonlntermationak sssssssssssssssssssssssnsnsssssssnsasssnsnnsnsnnannnnnnnnnnnnnnnn 46,580 3,472,073
EhRA60 fEI@Ot G (S0 s s annsnnsnssssanssssssssssssssssssssssassssssssassansannnnnnnnnn 35,161 2,329,768
Entergy .Qor.p, ......................................................................... 32,823 3,466,765
Ever.gy, PG asssssssnnsssssssssnnnssssssssssssssssssssassnaaanasannnsssnnunnnEEERRRRRRRS 85,366 5,163,789
BYOreowoe .E.nergy. ................................................................... 45,056 3,417,948
[ G o E O ) T P PP PP PP PP TTTTTTTT TIPS 70,755 3,188,220
# L (T e T T PP P PP PP PP TTTTTTTT TIPS 72,534 3,189,320
# GonieENSF@is-ktds; GlABE Brrransrsssamsusansssansssaanssssannsssannsasannnsnnnnes 15,076 166,137
# Hawaiian Gleethic IndusiFioS NG s ssrsssssrsssssssssssssnssssssssnsnssssnsnsnnnnnnnns 46,687 2,091,578
IDAGCORR :H1Grssassarnasnasnassassasssssasssssssssssssssssssssssssnssnnsnnsnnsnnnnnnnsn 27,260 2,782,156
MO ROSOUECEE (S5 OUPs -l IGr= s masasssaassan s smassan s smassannsnaassnnnnnasnnnnnnnns 130,696 3,494,811
LT o T T T T T T TP 30,533 2,264,022
Middlosex WateF (E0 s ssssssssssnssssssssssssnsasssssnanssnsnassssnnnnansnnannnnnnnnnns 14,184 888,344
# Nationak el «Gas:G@rssssssnssnsnssssssssssnsssssssssnsassssssssnsnnansssnnannnnnnnnn 37,254 1,778,506
New.Jereey. RE6GEINCOS EOFPr=rrnsrsssnsassasssasansssnsssanssansnsnnnsansnsnnnnnnnnn 62,225 3,103,161
NextEra- Energ.y,. T 36,470 7,555,490
# NiSOUFEO,sHACsassansarnasnannansasnasnassassssssssassssssssssssssnsnnsnnsnnsnnsnnnnnnnsn 106,538 3,163,113
Northwost Natural Heldg GO aassrrssaasimm s sssssas s sssssas s snasssn s nasannnnnnns 25,919 1,851,135
North\Aestert SO sssmmmnssammmmassssssaassansssassanssnassannsnnassnnnnnssnnnnnnnns 41,554 2,905,456
NRG ENGEGYs G r e s s e rrn s s e r e 368,666 12,586,257
OGE .Enesgy. Go,rp., .................................................................... 77,354 3,322,354
O €T T [ ¥ Y 29,343 2,675,495
T.A. U.S. CoRrRE EQUITY 2 PORTFOLIO
CONTINUED
Shares Valuet
UTILITIES — (Continued)
# Ormat-TeGhNOIOgIeE, - HAE s xsm s trsssaasseassa s sra s s s s sra s ra s s s aannannuns 52,901 3,467,661
L€ 1T = T Ao T T T T T T PP P PP PP 36,029 1,923,228
# Rattern- E.nergy.Group,. MG GlA66 Ansnssssnassnssssssnnssssssnnannssnnnnannnnnnnnnns 89,943 2,062,393
#* L[ T S A P PP PP PP PP T TTTTTTT TIPS 33,562 608,479
Rinnacle \West:-Gapital Compar s marmmmmmmmsmms s ssssss s ssssss s ssssa s s sssa s 20,547 1,874,297



TFOTAL - COMMON STUOGCKS vnrrnrrnrunrunmnnmnnrnsrnsrnsanssssssssssnssnssnssnssnsansnnsnnsns

PREFERRED STOCKS — (0.0%)
COMMUNICATION SERVICES — (0.0%)

GGl =T T T T Y

INDUSTRIALS — (0.0%)

e
FOTALPREFERRED: ST OGK S s s s suasunsnnsnnsnssnssnssnssssssssssnssnssnssnssnsansnnsnnnns

RIGHTS/WARRANTS — (0.0%)
ENERGY — (0.0%)

*» Rarker Diihing -0 - \WaFkraRts- 00K+6/2024 s s xunmrsamrramssanssansranssanssannsannnns

INDUSTRIALS — (0.0%)

» A= T hndings WarFants 0 7/06/2020 s == aasssrsmmsssamssnnssssnsnasssnnnnssnnnnnnnns
FOTAL:RIGHTS/WARRAN TS s s s e ssssasnssasnssasnssasnssssnssssnssssnssssnnsnsnnnnsnnnnnnnnn

FOTAL NN ES T MBI T - SR GUIRITHES s xu s sasssssassnssnssnssnssnsansnnsnssnssnssnsansnnsnnsns

TEMPORARY CASH INVESTMENTS — (0.3%)

State-Strest Institutional 1. S.- Government Moeney-Market Fund 2:260%

SECURITIES LENDING COLLATERAL — (6.0%)

@8 DFA-Short cFerm:Mvestmnent-ritaek s ssssssassassassassassassssssssssssnsnnsnnsnnsnnnnnns

TOTAL INVESTMENTS — (100.0%)

68,383 3,396,584
53,704 2,945,664
96,485 2,858,851
50,049 2,860,300
13,614 147,984
4,261 122,632
18,649 2,525,634
25,140 1,631,335
72,979 2,484,935
77,191 4,338,134
25,612 2,277,163
6,094 66,668
23,955 1,974,132
19,409 299,093
89,981 4,597,129
12,837 751,863
298,203 6,399,436
49,804 4,256,250
56,192 3,349,605
9,812 352,938

195,810,847

9,927,397,053

9,450 249,858
380 908
250,766

1,207 0
1,996 120
120

9,927,647,939

26,848,813 26,848,813
54,916,909 635,443,550
$10,589,940,302

e

T.A. U.S. CorE EQuITY 2 PORTFOLIO
CONTINUED

Summary of the Portfolio's investments as of July 31, 2019, based on their valuation inputs, is as follows (see Security Valuation Note):

Investments in Securities (Market Value)

Level 1

Level 2

Level 3 Total




Common Stocks

GCommunication Sernvices = marrrrrsassaanannas $ 727,525,012 — $ 727,525,012
Gonsuner Discretionakys s sssssssssssssssnnnns 1,236,760,600 $ 1,516 1,236,762,116
GONSLHNGF SHaAPlOG sramssrrrsnssrrssnnssssnnnnnnnns 557,955,869 — 557,955,869
GROMGY-rsmrrmssansamsanssnssnssnssansansansansnnnss 500,028,131 — 500,028,131
FiANGIEE = xmsamsassmsnssmsassmsanseransnsnnsaras 1,706,920,191 59,880 1,706,980,071
Health: Gare s sssssssssssssssssnnsssssnnssnnnnnnnnns 1,154,041,974 — 1,154,041,974
IR EAFIIG s s s s ssnssnnnnnnsannsnnsnnsnnnnnnnnnnnnnns 1,425,480,681 — 1,425,480,681
{nformation -FeehROlOgyssss s s ssnnsssssssnnnns 1,971,660,454 — 1,971,660,454
MOHtOR S sssssssssssnnsnnssnnsnnssnnnnnnsnnnnnnnnns 416,378,290 — 416,378,290
Reahbstat@ssssssssssssssssnssnnssnnsnnssnnnnnnnnns 34,773,608 — 34,773,608
U tiliti@Se sanssnsnnnsssnnnnnssnnsnnssnnnnnnnnnnnnnnnns 195,810,847 — 195,810,847
Preferred Stocks
Gommuinication Senices - s srrrrrrrrrannannaas 249,858 — 249,858
{NCSFIQIG s s s sssssssnnnnnssnnsnnssnnnnnnsnnnnnnnnns 908 — 908
Rights/Warrants
JNCUSFIGIG s s s sssssssnnsnnssnnsnnsssnsnnnsnnnnnnnnns — 120 120
Jemporary-Gash Inuesimonts - ssrrs s ssasssnananas 26,848,813 — — 26,848,813
Seocurities:LoRing Colateralssssssnnnnnnnnnnnnnnnn — 635,443,550 — 635,443,550
3 7 $9,954,435,236 $635,505,066 — $10,589,940,302
TAX-MANAGED DFA INTERNATIONAL VALUE PORTFOLIO
SCHEDULE OF INVESTMENTS
July 31, 2019
(Unaudited)
Shares Value»
COMMON STOCKS — (98.8%)
AUSTRALIA — (6.8%)
2 2,142,183 $ 2,605,742
AbiZON HlOIHNGSy deb@rsmrrmrrarrrrasranransanrassssssnsssssnsssssnssnssnssnssnsnnnnns 173,465 680,973
Australia-& New-Zoaland Banking Group dst@r-=ssssrsaasssmsnasssnnssnasnnnnnnans 3,007,023 57,147,505
Bank:-6f Queonsiand, Lfdsssssrssmsassssssssssssssssssssssssssnnsssssssssssnnnnnnnas 424,892 2,706,420
Bendigo & Adelaide-Bank,:kithssssssrsaasiasssasmrassiasssassranranra s nnannas 489,636 3,832,856
BHIESECOPE St bddhersrrmrrrra s rranransanra s s s rararr s 989,921 8,737,181
Boralydat@ressssssssnnnnnnsssssssssnnnnnssssassssssnnnssssaasaanannraanaaaa s 1,307,721 4,583,053
] o Y 70,533 339,786
GFOW REGGFS s Lfghnnnsssssssssssnnnnssssssssssnssssssssssssnnnnssnnssnssnnnnnnnnnnns 31,033 250,914
DOWNEFED s bf0hsnannnnnsssssssssnnnnnsssssnsssnsnsssssssssssnnnnssnsssssssnnnnnnnnnns 680,607 3,343,819
Fortesoue Motale Groupy dets s rrararsrrararrssssrarrarss s s s s sa s rnsnns 3,084,104 17,364,149
Hanwey-Nerman +1oldingsy det@rssssssms s ssssssssssssrsssssssssssssssssssna e 940,640 2,816,952
TS = 7cY S0 U 1 1,486,197 3,528,583
Nationak Australia Bamkylat@rssessssrsesssusassssssssssnsnssssnnnsusnnnsssnnnnsnnnnns 1,883,661 36,685,767
NOWOrOSt IVHFHRG s bAChs s s srssrmsrasrassansansansanssnssnssnssnssnssnssnssnssnssnnnnnnns 472,999 11,415,925
QikSeatoh; et ssssnnnnsssssssssssnnssssssssssssssssssssssssssnsnnssnnssssssnnnnnnnnans 270,507 1,309,893
OFiGH ENGFGYs sl t@rnmrumrrmrrmnrerrsranra s s s s s rr s 1,324,719 7,168,260
QBE IR6UFanNce-GROU s Lfths s sramrsmsmsaansassssnsa s sra s ssa s ssa s r s s s nnannas 988,846 8,427,342
Qube HOldiRgS s Ldthsassasassaramsasansasatsasesansasansesassasassasassnsansnnnssnnanas 137,805 296,678
RiG-TiRt@; df@rassssnnnnnnsssssssssnnnnnsssssssssnsnnssssssssssnnnnnsnnsssssnnnnnnnnnnns 846 56,621
Santoss detdrssarrararnararariarar s s s s s rs s s r s rs s r s rs s rsnsr s rnnn s 2,296,013 11,312,842
LT o Y I 1 8,045,380 17,118,645
Star Etorainment -G Lt s (THE) srrrasrasrasrssrssrssrs s rs s s s s s nns 807,852 2,280,117
Sun@g.rperp.,.l;t.d, .................................................................. 1,263,194 11,642,579



Y T e e Y S 1,518,842 4,659,335

Wesipac-BaRking CoOfp == rrrsrraarasa s ssssssasa s s sasssasa s aaaaaaan s 99,928 1,960,578
W@stpa@.ankjng .Go.r.p_.,.Spmsored L 10,974 215,420
AMRHOREUEFH GODl oletEls xmxmrmrarararsrsssnsnsasnsnsasassrsssssssnsnsnsnsnsnsnsnsnsnsnss 1,130,734 2,833,834
\MGOUSIEr REIFGMBENTH -kt xmrmrararsssssnsnsnsasasasarasnrsssssnsnsnsnsnsnsnrnsnsnsnss 1,003,276 23,658,227
AAGHOYRAFSOMS det@r e rranrrannsansrannssnnssnnssnnssanssanssanssansnanssanssannnannnns 215,076 2,356,708
TFOTAL A S TIRALLA t 2 e nnnnssnnssnssssnssssssssssssssssssssssssssssssssssnssssnsnsnnsnnnnsnnnn 251,336,704
AUSTRIA — (0.1%)
E;st.e.Gr.ou.p T Y L 27,558 989,131
Reaiffoican Bank dntommational= Al sssssssssssssssssssssssssssssnsssssnsnnnnnnnnnnnnnnn 116,827 2,739,781
MEFEARIEh YA o = o s s oo s m s m e e R R AR AR R nnmnnna 3,594 200,568
MOOSARINIE A s s m s arassasassassasassassssnssassssassnsassassssnssasassansnsnnsnnsnss 7,895 208,423
O TALASTIRIA e reennssssrrennssssssennsssssresnsssssmeensssssseassssssssssnssssssesnnssnses 4,137,903
BELGIUM — (1.1%)
T LS 207,329 11,130,757
KBE. GROUP-NVa s sassarassassssassassssasssssssassssassasassassssassassssassnsnnsnnsnss 179,942 11,569,873
REGXIFRALS SAD = s ssnsnssssnsnsnnsnsnsnnsnsnsnssssnsnsnssnsnsnnsnsnannnnnnsnnnnnnnnnns 15,452 440,565
E T 86,655 8,873,035
T~ S 114,937 8,962,382
0 N = X | 40,976,612
CANADA — (8.5%)
Ag.n.ioo .Eagle-Mines., e 134,603 7,030,315
AKGGAS; Ak r s rs s msmsmsararararsrsssssssssnsasasnsasassssssssssssnsnsnsnsnsarnsnsnsnss 111,722 1,710,791
BartksGF AVIGPHF@eHs = mxmxmrararararsssnsnsnsnsnsnsasassssssssssnsnsnsnsnsnsnsnsnsnsnss 423,189 31,658,769
Bank-0f Nova-Seotia (FRo ) ssssssssrsmmmsssssssssssssssssssssssssssssssnannnnnnnnnnses 91,692 4,895,150
Bank-0f NovaSGotia{FRO) s rarrarrasrasrsassarsassasrassssssnssnssassnssnssanssnnss 371,330 19,821,595
BarfiGK-GEIsCOFDr s rasrssssnsrassasrassasssnssassnssassasssnssnssnssnssnssnssanssnnss 676,018 10,986,957
TAX-MANAGED DFA INTERNATIONAL VALUE PORTFOLIO
CONTINUED
Shares Value»

CANADA — (Continued)

Barfik-Gold«COkPr = sssmmmnssamasaasann s snasua s masaa s maaaa s nnaaaanaa s 38,527 $ 626,449
* Bauseh Hoakh Goc.qkirarrarrarammararainasmassassassssssssassssnnsnssnnsnnsnnnss 925 22,172
Gamneeo Go.r.p_ ......................................................................... 244 907 2,250,695
Ganadian .Inq.pe;ial. Bank-0f COMAICFCO snnnsassssssnnsnnssssnsssssnsssnssnnnnnnnnnnnn 65,541 5,156,177
Ganadian-lmperiak Bank -0f CORMIEICo s ssmrsrassssssssssssssassssnssssnssnnsnsnnnnas 82,451 6,486,420
Ganadian MNatukal ReSoucess kidssssrsssrssssssssssssssssssssssssnssssssnsnnnnnnnns 1,036,236 26,196,046
Gen@vug.Ene.rg.y,.Lne._ ................................................................. 102,100 949,210
Gm@ws.E.ne.rg%.an. ................................................................. 429,409 3,984,916
LTS o e B 3 B = L e T TTTTITTI LTI I T I 43,743 1,157,708
Encana .Go.r.p, ......................................................................... 1,048,258 4,789,359
Enoana.@or.p, ......................................................................... 146,858 671,141
hairfax-Firancial Holeings; detdsssssssmm s s s sssssssssssssssrrr s e 28,217 13,072,651
hiret:Quantlm-MiIeralss dafds s saseanearararasariars s s s s s s s s s s r e rar i nn s 476,469 4,389,952
Gonwerth:-MECanadas dNGsssssarasararareassassasssssssssssssnssnssnnsnnsnnnnnnnsn 42,300 1,561,171
GHOAE NGB fOED -HIGs ++snsssrrrnnsssrrnnsssssrnnssssrnnnsssssnnssssssnnsssssnnnnsnes 138,257 3,035,830
Husky-ERergy, I sssssssssssssssssssss s sn s s s s s s s s s s s an s s aa s nnns 558,772 4,335,375
* 1A RinanNGiak GEOP s NG e srassrastastsantsatsasnsanssasssanssanssanssannsannsannnns 155,214 6,228,318
F T T T T A o B T T T YT TP P P PP 217,898 5,968,226
* KiNEGSE (SOl0 GOMPassnmmmnssnn s smassss s smassan s massa s mnssan s naasannnnnannnnnnnnns 1,947,880 7,881,254
L.inamar.(;@;p._ ......................................................................... 14,953 506,440

LN VHRHRG OMp s s snssansssnsssnsssnsssnsssnsssnsssnsssnsssnsssnsssnssanssnnssnns 789,101 3,820,545



Magna Ntormationak-HiEr s srrrrsaassassssssrssssnsssnsssssssssnnnnnnssssssssnnnnnnnns 364,946 18,400,577

Manulife financiak Gorp. == ssssssassss s sstssssss s s sssssss s a s ra s s 422 548 7,651,839
Manulife financiak Gorp. == ssssssassss s s sssssssss s ssssssa s s aaraa s s 521,873 9,435,464
L 7 3 O 16,689 652,740
F YT 7= o e 233,353 12,790,089
Onex.C.@rp._ ............................................................................ 4,013 242,428
* Seven-Generations Enorgy; detdrs GlaSs A e s e s eeerrrsnnssssssssssssssssnsaannnnnnnnss 24,653 136,920
SN%avaljn.G;@u.p,Jno, .............................................................. 11,061 174,991
* StAFS-GIOLD G THE) s s s s rsrrsnnnnnnnnsssssssnnnnnnnmsssssssnnnnnnnsssssssnnnnnnnnns 82,859 1,288,457
Seit Leife FiNaRNGIas dNGsssssssssrssasssssnssasn s sss s ss s sn s sa s asn s aan s nnnnan s 264,241 10,936,935
Sun@g.r.E.ne.rg.y,. MREisssssnnsssnnnnnansnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 798,401 22,909,115
Sun@or.Energ.y,. lREisssssnnsssnnnnaansannnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 613,987 17,621,427
ek Re6OUCOS; detd s GlaSS-Arssrnsrsnsnsnassssssssssssasnsssnnsnsnsnsnnnsnnnnnnnnnns 600 12,388
Jeck: Re6OEN oS dstd 5= GlaSS-B sssassarearsarnasnasnassasnsnassasnsnnsnnsnnsnnnnnnns 222,229 4,546,282
Jeck: Re6OE oS dstd 5= GlaSS-B arsasearsarnarnasnasnassasnaseassasnasnnsnnsnnsnnnnnnns 592,686 12,144,136
B Y D € T T B 7 P T TTTTITTITLLI LTI 48,600 3,609,465
TGO MRS il GOFPas === ssss s saassssssassan s nassan s nassannsnaasannnnnannnnnnnnns 291,891 3,848,237
* Turqueise: Hilk Re6OWCOSy dstArrannnmmmmrrrrrrsssanss s snssrsssnn s nnssrrssnnnnnnnns 112,298 63,815
Westrracek s FH e - Gor s befdhasssssssrssssssssnssssssssssnssssssnsnsnnsnsnsnsnnnnnnnsns 13,366 522,467
Wiheaton- Rracious IVietals COompssrrrrm s s s s s s s s s s s s nn s s s s s s s s s s s s s s s nnns 192,935 5,039,462
RO TALGANAD A s s s snsasassasssssnsssassasssssnssssssasssssnssssssssssnsasanananununnnnnn 311,220,866
DENMARK — (1.8%)
AR Moler=—IMaersk ArSr s Glas6 Anssssssssassssssssssssasnssssssssnsssnnssnnnnnnnnnns 1,275 1,364,863
AR Moler—IMaersk ArSr s Glase Barsssssrsarsrsssssssssasnssssssssnsssnnssnnnnsnnnnns 2,675 3,003,619
Garlshorg-AeS1-0lass:B rrrrrrrrarranramramra s s s s s s 83,957 11,467,669
Dansko BankefArSrarsssssssassssssssssssssssssnssssnssasnsnsssnsnnnnsnsnsnnnnnnnnnnn 258,347 3,834,533
* DeMaARtAsS ssssssassssssssssassssssssssnssssssssssssnssnsnsnsssnsnnnnsnsnnnnnnnnnnnnn 41,507 1,222,888
S 161,387 15,403,389
Heb D@k A rSesrasmssssssssansssssssssssssssssnssssnssannsnsssssnnnnsnsnsnnnnnnnnnnn 79,052 3,047,428
S 163,361 4,581,383
Rockwoeol:Mternational AsS:; Clase Brrrsarasarassasnasnassasnassnsnnsnnasnnsnnnss 6,187 1,510,069
B S LT LT L L L e PP PP PP PP PR PR 62,921 1,920,422
Meetas MVina-Systeme: ASrssssssrsssss s s ssss s s ssnnnasssssssssssaaaaa s nnnns 222,153 18,230,211
0 7 oy o 65,586,474
TAX-MANAGED DFA INTERNATIONAL VALUE PORTFOLIO
CONTINUED
Shares Value»
FINLAND — (0.9%)
T T T PP PP PP R PP 318,452 $ 7,305,171
NoKier (Dye s ssnssssnmmmnnnnssssaass s sasssas s aaasa s s aaaaaaa s 374,337 2,017,547
Nordea Bank ADpessssssssssssmmmmmmmmssssssssssssssssnssssssssssssssasnanannnnnnnnss 874,513 5,610,233
SteFa- BRSO Oy Class fRerrrrrrranrr s rrrrrr s s 435,368 5,013,876
URM-Kyanmiene -Oijr s sssssssssssnssssssssssnsssssssssnnnnnsssssssssssssssssnnnnnnnnnns 446,721 12,041,364
FOTALFINLAND ssssssasassssassssassssssanssssssssssssssnssnssssssnsssnnsnsssnnsnnnnnnnnnnns 31,988,191
FRANCE — (9.7%)
T T T o 26,289 1,808,802
AEKEI VIR -BA = nssssssannsnssssssnssssssssssnsssssnsssssssssnsnsnsssssnnnnsnnnnnnnnnunnnnn 84,597 7,614,200
7Y S 6,800 546,794
T 608,078 15,316,418
BNP-Rardac SArsrarssssssssassssssssssssssssssssssssssasnsnsssssnnnnsnsnsnnnnnnnnnnn 555,589 26,001,576
BollORE:SAnsasnssssannsnssssssnnsssssssssnsssssssnnsnsnssnnnsnnssnnnnnnsnnnnnnnnnnnnnnn 809,515 3,481,191

B OUYGUEE Sl rasrasrassssssnssassnsrassassssssassassassassssssnssassassassassenssnnsn 299,451 10,720,081



GalTofOUF SAsussnnsansanssnssnssanssnssnssnssanssnssnssnsssnssnssnssnnnnnnnnnnnnnnnnnn 722,566 13,885,089
G A SRR OINGHY #5800 s s s nnnnsnsnssnnnssssssssnsssssssssssssssssnnnnnnnnnns 623,319 23,878,475
Cie-Genorale-des hiablissoments: Micholifn SCA s rr e s s sssss s s ssssn s ssssa s 209,836 23,196,814
GINIP: A A FIGHE En o o o o o e mmmmm o o o o o oo oo 215,286 4,449,570
Gredit AGHEOIG SA=rrarararasnsrarsasnsrarasasssssrasasnssssasasmsnssasasannsnnrasans 320,484 3,815,030
GlocthiCite-d0 FRaARNGE S ssssssassssssassnsssnssssnsnsnssnsnssnsnsnannnnsnannnnnnnnnns 525,218 6,501,774
EENGIO S A tara s st ra et EEEE NN N ra st N srsEEEEEEEEEEEETaES 925,280 14,239,588
UM OGRS s mssmsumsumssnssassassassansansansansansansansansanssnsansnnsnnsnnsnnsnns 25,359 1,200,053
¥ 6,667 689,263
INGEXHS S/ = = o o o o o o oo BN 622,192 2,495,186
OFSNIGO SArerererernrrararasnsnsrasasnssssarasasssssrasasassssasasasnssasasannsnnranans 1,734,362 25,707,552
REUGO0L S rararmrnrrarararasnsrasasnssssarasasssssrasasnssssasasasnssasasannnnnranans 931,406 21,983,967
RUbDHEHS {SrOUPE BA == ararararararassstssstatasasasasatasasassssssssasnsnsasnsnsnsnss 24,585 1,213,167
R ONAUME -S/A e o o o o oo oo BB 214,912 11,987,289
S N @i m m m m s o s s o oo R A A A BB BN 55,362 4,613,418
F T = X = S 104,207 4,282,327
] 138,329 2,284,566
S06i610 BOREIAO St ersrssnsasssssssssssssnssssnsnsnssnsnssnsnansnsnnsnannnnnnnnnns 442 588 10,841,045
TOEEh S /Ar = = e o o o o s oo A B BN 2,033,537 105,398,590
D RHEOn S /e m m m o o o oo oo e e A R A A BB BB 218,084 6,796,028
A Il S/ o o o o o o o oo BN 73,806 2,049,964
* VALGEKHHIG S At = o o o o o o oo oo o oo 2,646 189,080
0 L R e L 0 357,186,897
GERMANY — (6.1%)
B TP 4,261 127,967
e A T e e T 22,261 5,164,751
Bay@FAGrrsrararasnsrararasnsnsrasasasnssarasasssnsrasasassssasasasnssasasasnsnnrasans 532,064 34,461,241
Ba.y@;ie(;he MOtk WEEKE AG sssssssssssssssssssssssnnsnnnsssssnnanannnnnnnnnnnnnnn 357,806 26,330,599
G OTTHTIEFZIDARIKE YA = o o o wwmmmmmmm s oo o s mmmmm 731,577 4,964,219
GO FMORIEE] A Sn = o o o o e mm i mm o o o o oo 39,365 5,397,117
D EHFAHEF A e o o o o o o oo BN 1,022,416 52,834,753
DOUSENE Baake G s e ruassassarsassassansansansansansansansansanssnssnsansnnsnnsnnsnns 411,744 3,182,807
Deutseho Bak- Ao asssrsarsassanssassassassanssnssnssanssnssnssnssnnssnnsnnsnnnnnnnsn 719,334 5,617,998
DeUtscho debiftRa IS AG sssssssssssssssssssssssssssssssssassssnnnnnnnnnnnnnnnnnnnnnnns 504,513 7,995,537
DOULSEF FRI@KORA ¥ Sn #5425 s s s a s s s s s s s s s s s s s o s s oo oo oo mmn Hwwnmnnnn e 394,344 6,459,779
D LT[ 0T oy L oSS 20,362 579,434
Frapoit: A6 Framdurt Airport Services MIGFIdWIGE s ssssssssssssssasssssannnsnnnnas 36,156 3,019,497
Hannover-Rueok Shsssssssssssssssssssssssssssssssssssssssssssnsssnnnnnnnnnnnnnnnnnnn 3,788 590,687
HoaPag=loyeh AG sssrrarararmsnsraresasnssarasesssssrasasnssssasasasnssasasasnsnnrasans 11,033 463,379
He.id.elberg.@emen.t.AG. ............................................................... 239,843 17,320,846
PO S rarassssnumumrasasasarata s s rarararEra s i nrmEmrararnraran 65,046 2,733,019
Muenchener-Rueckversicherunge-sosellsehafl-Als iR -MeoRchem e s saassanaaas 69,429 16,545,461
TAX-MANAGED DFA INTERNATIONAL VALUE PORTFOLIO
CONTINUED
Shares Value»
GERMANY — (Continued)
RVVES /0 Sn = = = o o o o o s o e e 297,402 $ 8,035,461
* B P S 70,139 2,943,218
Tolofonica Deutschand-Hold g AG s sserererararara s e e s s s s s nsmsnsnsmsnsasass 1,203,216 3,029,218
YT 274,523 8,457,850
MEIKSWAGEN AG =nuussssssssssssssassss s nasassaaaaaaa s nnnnns 37,078 6,321,595
TFOT AL GEFRIVEAN Ye s 2 2 2 s s s s s ss s s s s s ss s s ss s s s s s s s sssssssssssssssssssssssssssssssssssssssssssnnns 222 576,433




HONG KONG — (3.2%)

Bank-6f East Asiay Ltd - (The)sssaass s s s sssssssss s srrrrr s s 128,381 371,025
BOG AviatioRsset@rsssasssassnsssnsasssssnssasnssssssssssasnssssssnsnsnsnnssnnnnnnnnnns 321,000 2,765,534
# Gathay:Pacific- AMrways,bdchessassransmsamsamsassassanssanssanssanssanssannsannnas 896,000 1,263,676
GKAssat HoldingSydstGrasrassraasranmsamsamsassanssanssanssanssanssanssannsannnas 938,500 7,056,706
Gl Hutohison Holdings, Lt sssssssmmmms s ssssssssssssssssssssssssssssssa s nnnss 2,105,348 19,674,432
Hang-LURg GroUp; datas s srssrrsarr s srsrrss s rr s s s 707,000 1,816,011
Heng-LUuRG REGPEFHes, kichsssrsssssssss s s s s s sss s s s s s s s nnns 1,430,000 3,362,681
Hendersen Land LDovelopment-Gos  bdthassssrrsssssmmisssssss s ssaassn s snasannnnnnns 596,730 3,086,375
Kerry-PrOportiess slel@ly = s s sssssssass s ssssssr s rr s 891,500 3,347,588
Malco Internationak Developinomts Lt s assssrssssssmssrssssn s saassn s s masannnnaas 284,000 691,026
L Y e T T A T TTTTTTT LI T T I 665,711 4,368,713
New:Wore DevalopinNomi 0 » kiehssssseaasssmmssssamansssssnssaassnnnnasnnnnnnnns 6,899,799 9,714,846
L R ey e T S I o A T TTTT LTI TR T 1,634,172 3,034,175
Shangi-lor Asiardetdre s s srssrssars s rrrrrr s 822,000 1,000,103
F T Lo 3= VT 5 S 7 2,545,552 4,122,209
SIM:HOIAIRGS bt m e s s rssrsams s ssrsss s s rr s s 2,311,000 2,508,770
Sun Hung Kai RFopertios Ldhss-srasrsaariasrsasrrasrrassrasran s s ssannnannnas 1,360,934 21,931,918
Swire RaGIfiGkichs L1266 Arerrareasnarnarnarnasnassasssssssssssssnssnssnnsnnsnnnnnnns 727,500 8,292,100
Swire RaGifiGkichs L£1a66 Brarrarmarnarnarnarnasnasnassasssssassassasnssnssnnsnnnnnnss 1,162,500 2,070,021
TSk Sha sl RFOPEFHOS s Ltk s s aasss s sasrae s rssra s rsrr s r s s 259,125 876,732
Y c A 7 3,530,000 3,435,995
B T Te LY T 1o Ty e T TTTTTTT LI TEIT T 1,313,000 3,192,535
AURE6I0GKs8e Gon g dat@rassnnrnnnssnnasnnnsnsnnsnnssnnssnnsasnnnsnnnnsnnnnnnnnnnnnnnnnnns 1,044,000 6,569,710
iy (51266 Hloldings; dat@rrrrrnnnnnssnnmsnnsn s 664,000 669,336
Yo Xuon ndustial Holdings; dat@r s sssmrsaassasrrasrassassansransranssannsannas 806,000 2,258,358
FOTAL-HONG KON s =sssssssssssassssssanssssssssssasnssssnssssssnsssnnsnsssnnsnsnsnnnnnnns 117,480,575
IRELAND — (0.3%)
L 0 o RS 297,883 1,020,289
Bank-6f dreland-Group Fds Earsssssrmmssssnnsss s s s nssssssss s s s s 446,047 1,968,266
T 34,724 1,155,628
GRH R SPOREOFEk ADRr s ummmm e sssssssas s ssssssass s snanssasnnnnnnns 122,045 4,071,421
Rlutter bRtertaiR et Rl Crrasarassasasssssssssssnsnsassnsnssnsnsnsnnnssnannnnnnnnnns 37,842 2,989,066
3 L e | 11,204,670
ISRAEL — (0.5%)
Bank-FHapoalim-BiVhesssssssssssmmmnmnnn s nnnrn s 1,062,548 8,035,570
Bank:LeUmk Le=lsrael dBMassasssssssssssssnssssssssssssssssssssnsssnnnsnnnnnnnnnnnnnnn 638,044 4,641,459
* First:ternational Bank-Of kskaoly dstdreassaseasmarnarasmasnasnasnasnssnssnasnnnnnnss 48,295 1,244,867
Israek Discount Banky detdrs GlaSE Asssssssssssssssssssssssssssssnnssssnnsnnsnnnnnnnns 854,958 3,690,022
* Miziahi- TofaRot:Bank,kichssssssmasmsssnnsasnsssssssssasnssssssssnsssnnssnnnnnnnnnns 30,578 733,703
3 L E N 18,345,621
ITALY — (2.4%)
ASEICUMAZIONH «GENOKAH =S At s = s wwsnn s s massan s massa s mmssan s nmasannnnaaan s 410,030 7,647,188
L oY T LT T L e PP PP PP PP PR PR 1,117,458 17,456,145
Fiat Ghryslon AutonoRiles MM s cerrr s s rsris s sssrs s rssse s s srrn s ra s 1,151,944 15,431,940
Fiat Ghryslor AtonmoBHOS MM sssssssss s s ssss s s s s s s s s sssssssssssssss s nnnss 285,302 3,763,133
1nte6a-SARPADIO-SPA s rrmrrrra s s s ra s s s rara s 8,996,662 19,512,915
TAX-MANAGED DFA INTERNATIONAL VALUE PORTFOLIO
CONTINUED
Shares Value»
ITALY — (Continued)
Mediebanca Banca di- Gredite-Finanziario-SpAr s ssss s sssssssssasssansnssannnnnnns 271,342 $ 2,717,771



* Jelecom

*

Telecom

{taHE SPA == ssseerrrrrrrrr s n
{takier SPA; SPOREOREE ABDMR: s s ruuumme s s ssssssaass s ssssssnnnnnnnannnnsn

LHGRREHE SPAssrenssrrasssrnnssrsnssmmnsssmsnssmsasssmssssmssssiensssranssmnnsssnnnsns
0 g A N

JAPAN — (22.2%)
AGG - HAC s assansarsarsassarsas s s s s s s s s s s rsarsssssEssEssEssEssEEsEEsREnREnEEn
S T Y5 T O s Yo I 1 T
AI.fresa.l.—loldhgs. Go.r.p_ ................................................................
Amada.H@Ldi.nge 5 T 1 7
AozGkasBantebichsssssssssssnssssssss s s s s s s s s s rn s an

Ganen Marketiig-Japai s ING.ssssssssssssssssssssss s nnn s s s s s s nnaa s
Ghiba Banky let@r (FRG) = s xxsssssna s nssrssass s srr s s s
Ghugokel-Bamks Lich-(The) s srrasssrrsssssssassssssnssssssssssanssasannssssnnnsnnnnns
Gitizen Wateh Gouydet@rsrssssnmsssssssssnsssssssssssssssnssssssssssnnnsssnsnnnnnnnnnnsn

HitaGhi Capitak Gorpussssssssssssmsmmsss s s s ssnsnsssssssssssaaaaaannnnnnnnnns
HitachiChenical-Co s bicherarararmarararnasnassasssssssesssssnssnssnssnnsnnnnnnss
HitaGhi dVietals p st ssssssssssnsnssnsssnssssssssnsnssssssssnssssssnsnnnssnssnsnsnnnnnnnsns
Y oV I 7
Honda Motk Eo.yslf@sasssssssssssssssssssssssssnnssnsssssnsnnssnssssnnnansansannnnnan
BTS2 T4 T I

17,626,803
36,047
1,121,346

267,500
124,500
67,500
286,000
94,200
486,400
29,600
61,900
56,300
356,600
73,800
388,400
144,375
631,800
69,000
118,700
142,700
333,800
30,000
582,800
56,900
1,223,800
84,000
323,633
83,900
97,700
58,600
88,400
151,400
97,183
24,700
85,300
2,000
42,500
13,600
155,000
217,000
194,300
110,200
55,400
53,400
56,700
133,100
288,700
678,700
1,399,700
144,200
184,100
81,900

9,910,260
200,421
13,203,306

89,843,079

8,193,510
4,046,017
1,627,422
3,144,458
2,158,830
4,948,092
1,148,772
1,095,968
1,078,391
1,763,698
645,222
1,932,856
3,553,779
2,224,780
1,422,286
1,443,055
2,993,068
2,824,636
1,139,010
8,567,768
679,592
5,276,457
2,417,387
13,736,744
2,773,401
2,635,909
1,850,684
2,375,666
7,176,119
1,779,656
930,025
2,287,791
118,702
1,122,266
254,362
533,991
817,729
6,821,546
1,198,762
1,136,726
428,390
1,161,174
3,639,658
3,035,202
24,063,173
34,825,259
2,570,860
5,073,317
1,951,558



lida: GFOu HHoldiNge: GonpdetG s rrannnmm s mssrssnnnns s inrrsrsssn s nnsrrrrnnnnnnns 183,300 3,006,595

ane)(.G@rp._ ............................................................................ 243,300 2,133,827
Isotan-Mitsukoshi HOIBINGSy Lt ssresraresrairarssrirareirarsa s 141,500 1,124,910
TAX-MANAGED DFA INTERNATIONAL VALUE PORTFOLIO
CONTINUED
Shares Value»

JAPAN — (Continued)

F Ty Y15 (3 I (5 N 95,700 $ 1,058,962
{TOCHU LOOM s massmmamssan s smasanssaassan s nassan s naasannsnnasannnnnasnnnnnnnns 568,900 10,832,266
Jt@ham.Ymek.yu.Hekjmge.,.mc._ ....................................................... 127,500 835,251
1yo Bank; L:td » (The)ssassssssnnnnnnsnssnss s s s s s nn 48,818 237,261
 RroRt-Rataling GonpdetGrrrre s rsrnn s sssrs s rsr s 310,300 3,642,850
Japan-Post Holdings-Gors bddharsmmmmmmmnnnnnns s 396,700 3,888,660
JAE HOIHNGS; dNGr e ssss s s s s s s sss s s sss s 461,492 6,101,380
1 O T S S LTI TTTTTTT TP r N 94,700 1,232,936
B 7= - T T P TP 245,500 4,054,407
B = € 7= P L LT T T T PP PP PP PP 284,300 3,370,829
XIS HOlHNGS; NG sssssssssnssssssss s s s s s s s a s aa s nnns 2,670,686 12,567,785
Lt [T T O ) P PP PP PP PP T TTTTTTTTTT PR 13,800 177,480
Kamigumik Gonp LetArmnsssssssnsssnssssss s s s nns 93,000 2,137,986
Kandonko Gousdetdsareasmananaiammananainsseasnassassssesssssssnnsnnsnnsnnnnnnss 115,700 1,008,781
KanNeKa LSOMI s == mmmsssmmmassan s smasas s aastan s massa s mnsaan s naaaannmnann s 68,600 2,546,947
Kawasaki-Feawwy Industiiesy sty ssssssssssssssssssssssnnsssssssssnssssssssasnnns 189,400 4,120,932
5 TS T I e 394,200 2,529,298
LS T € I T P T T LTTTTTTTTIPr N 71,500 964,402
KOnioa IVHNGHE, HAGu == s w s s s sunamssnsan s sunm s sannn s annn s nnnn s suannnnannnnnannnnns 624,500 5,175,329
Ko HOIHiNGS -Gk = nrrrrssrssssssasssss s s s s s s nnaaa s nnns 193,800 1,767,083
L e 2 T X o P P PP PP PP T TTTTTTTTTT TP 491,400 5,811,684
Kewita \Water-ndusties, btk ssssssssrssssssssssssssssssnssssssssssnssssssnsnnnnnnnss 11,100 280,224
Kywhuﬁ'man@ial.(};@w,.lm_ ......................................................... 149,510 567,417
L2t TR 7= T T TP 9,900 208,304
L A T T 6 T T LT TTTTTTTTTIP P N 337,340 5,834,988
Mabuchi MOtEF S0k tElssarsarnarnasnarnarnasnasnasnassasssnsssasnssnnsnnsnnsnnnnnnss 31,900 1,101,311
LY o T = T TP 160,400 1,201,729
Maeda Road Gonstrdetion: G s LetGssssssssssnssssssssssnssssssssssnssssssnsnnnnnnnns 54,200 1,150,148
MarUbORI GO mmmmnrrsrsrrssssasasssas s aa s rara s 924,500 5,993,136
Mazda IVIOLOF (EOHP s s amm s masnm s smasas s masuan s massa s mnsaan s aaannnmnannnnnnnnn 796,500 7,705,906
Mebukis FNARGIad-GrGED, HAC = s s s asssssassasnsasassssssasasssassasnasanssnnnnsnnnnas 382,218 943,111
Modipal-Fokdinge Gorp.ssrrssssmmmmmssssnnssssssssssnnsnssssssssasssaasaaa s nnnns 128,800 2,735,930
Mitsebiehi Ghemicak HoldingSs COoRPr === sssnnsasssssssssssssaaaaa s nnnnss 1,140,100 8,094,145
MitS ISR GOfPue s sss s saasan s smasss s sassan s masaa s maaaan s mnaaannnnaannnnnnnas 629,900 16,914,251
Mitsubishi Gas ChemiGal {£0.5-H1Esssarsarmarmasnarnassasnsnnssasnssnnsnnsnnsnnnnnnsnsn 223,100 2,968,897
Mitseibiehi Heavy-Mausties, tthssssss s ssssssssssnssssssssss s nnnes 192,000 7,920,223
Mitselbiehi Logistios COMpsrrrrrrmmmammmmm s s s s s s s s s s s s s s s s s s s 23,400 622,323
Mitseibiehi- Moo als: GEFpr=ssssssaasssmssaastas s ssassa s smnssanssnaassnnnnssnnnnnnnns 153,400 4,219,359
Mitseliehi- MoOtORS LSO/ = =sssmssmasssmsnassan s nassnnssnassannsnnasannnnnasnnnnnnnns 528,700 2,326,541
Mitsebishi- Tanabe-PRRarmMa oM =ssssmmaastsmmssassan s ssassasssnaassnnanasnnnnnnnns 101,200 1,142,537
Mitsubishi UFJ hinanciak Groups 1nG..-Sponsered ADR - ssssssssssssssssssssnnnnnnes 1,558,354 7,745,019
Mitsebishi UFJ RinanGiak GEoups NG == =sssssrsssssssmsssssssssaassnnnnasnnnnnnnns 3,959,034 19,553,673
Mitsubishi UFJ L:ease:8& Rinance G rs ktths sssssssssssssssssssssssnnssssssnnnnnnnnnnsn 545,800 2,892,310
Mitseli LhemiGalSy diGr s ssssssssssssssssss s s s s s ssss s s s s sn s s s s s nna s s nnnnnnnnnnnn 248,000 5,671,094
Mitseli FUde6aR:GE: s bdChaassarareasnasarnasnasnassasssssssnssssasnssnnsnnsnnsnnnnnnnsn 156,800 3,539,632

VS DS K dei1@6n skt s s mxmssssanasnsnssnsasasnssssasasassssnsasasnssnsasasnsnnsnsass 140,700 3,450,811



szuhg.F.inanda].Gr.oup,.lne. ......................................................... 7,074,900 10,041,550
MS&AD: isuancoe .Group. He{djngs,.mc._ ............................................. 234,163 7,675,530
Negase &-Gorplefghansrrrsrrrnmsnnnsssnn s e 85,000 1,238,390
NEG GOfpasssssassunssaasss s ssasas s saassan s sassan s nassannsnnasannnnnssnnnnnnnns 274,300 11,213,183
NGK dnculatorss dat@sssassassannasnasnasnasnasnasnassassassssssssasnssnssnnsnnsnnnnnnns 92,500 1,375,731
F Y T o O S S N T O 67,100 1,281,244
F L I Y 1o = X {5 T 124,000 4,598,892
NEHK SpriRg Gon s detdresssasssmsssasnne s ssassss s sssss s s ssssss s sssssn s masnnnnnnns 255,800 2,005,911
Nikikon HoldiNGgs- Gor s LefiGha s s s e s amasnnm s sassnn s ssssa s s rssss s s ssan s mnnnnmaas 21,700 507,079
[ o Y & R PP PP PP PP T T TTTTTTT TIPS 316,600 4,274,638
NiPPO O == mmmmnmnnsssssssssaaaaasaa s s s s s s araaaaaaa s aannnnns 66,000 1,257,389
NippoR-EeaHic-Glass:Goss bdth-saassrrsaasinn s rsssa s sssss s s s sssa s maran s naas 67,700 1,513,998
NiPPOR-EXPFe6S S0 sskteh=sssrreaaasssnssassan s ssssa s sssssns s maassn s nasannnnnnas 87,500 4,931,545

TAX-MANAGED DFA INTERNATIONAL VALUE PORTFOLIO

CONTINUED

Shares Value»

JAPAN — (Continued)
NippoR-Kayekel GOz p betchs s rsssnsnnsssnnnsnnsnssss s ssssssss s s s s s s s s s nnes 95,400 $ 1,121,714
Ni.ppom.P.aper.mdus.tries.Go_.,. bihassssnnnnnnnnnssannnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnsn 120,800 2,129,845
NippoR-Sholdpai- Gor s Lefichs s s e s aaasssmsssasinn s ssssn s s ssss s s s sssa s naran s 33,800 2,193,786
NiPPOR-Stoek GO assrmmmnssansasmassssssastas s sassan s nassannsnaassnnnnnssnnnnnnnns 648,000 10,152,305
NiPPOR-YUSen ek ssemsaassnnrssasnns s ssassas s sassa s msasan s maasan s nnnnnnnnnns 173,000 2,882,267
Nipp@.C.@rp. ............................................................................ 64,800 718,371
Nissa Moter-Co sk dehassareararmasnasnarnasnasnassasssssasssssasnssnssnssnnsnnnnnnsns 1,904,600 12,379,753
NOK GO rnnnnmmmmssunnsnssanssssassssssaasuanssasssanssnassannsnsssnnnnnssnnnnnnnns 120,100 1,763,205
Norm;a.H@Ldinge,.l.nc. ................................................................ 973,400 3,128,717
Nomuka-Read-Estate .Hold.ings., W }Grusssnnnnsnnnnnnsnnannnnnnnnnnnnnnnnn 164,100 3,323,022
1T B o e 435,300 3,680,617
NTD: GOfPrnssssmsassunmsssssan s ssasss s massan s sassa s maasan s nnasannnnnasnnnnnnnns 247,600 687,094
QbaAYaSki LSOMIr=mmmmrsssssrssrsaaaaas s s nnnnnararrrE s 829,000 7,851,479
Qjis HOIAIRGS COMPrmmnrrrrrrssrnsnasssss s n s s s s s s s s s a s s s a s s nnnns 1,147,000 5,931,429
[ 7T T T LTI 110,500 129,315
LG 1 T Y O T B T P T T 223,900 1,700,207
ResenNa HHoIdiNGSy-HiEr == =asssmssmasss s ssassa s massa s mmaaa s nnaaaanaaan s 1,091,400 4,449,260
RiGON GoO.sdaf@rsrarnarnannannanarnasnaseassasssssassasssssssssssasnssnssnssnnsnnnnnnss 487,300 4,463,352
F 0o 1] T T {5 AT T T 84,900 5,916,865
B oY € T T 1 9,900 340,826
Sawai-Pharmaceutical @0 kdchsssssrsrssssssssnssssssssnssssssssssnssssssnsnnnnnnnns 4,600 253,793
Seino HOlNGS-G0rs ks srsssnsnssssssss s s s s s ss s s s s s s s s s s nnns 122,500 1,525,816
SekisUis HouSeylet@rassasmarariarasnasarsasnasnassasssssssesssasnssnssnssnnsnnnnnnns 801,100 13,469,195
B T T 12T 2= T T I (- T 14,900 1,053,563
ShiFRA - GOFPr == assss s sassan s smasaa s sassa s masaa s mmssaa s masaaannaaan s 469,800 3,780,636
F YT = 2o 2 I e 93,900 1,418,357
Shizuoke Bank; Ltd (The)sssssssssssssmmsnnnsssssssssnssssssssssasssssssaas s nnns 269,400 1,862,690
ShoWa [DORKO HKal s s sssssnssnsnnsnnsssssnsssnsnssssssansanssnsnnsnsnnannnnnnnnnnnnnnnn 122,800 3,294,391
S [ e o P P PP PP PP T TTTTTTTTTTTPIY 1,065,100 3,327,679
SomMPpe:HEkHIGE, A s xamsramrranransrsassasssra s s s s rranrra s nnannas 205,960 8,529,413
Sunitemo Bakelite-Cos s bdchassareasmarararmasnasnasnassasnassasnssnssnnsnnsnnnnnnns 3,100 105,453
Sumitemo Chomical Co.y-lstdrsarrarariariaiasararasnaseasasessnssnssnasnnsnnnss 2,387,000 10,885,238
Sumiteme Go.rp_ ....................................................................... 571,900 8,486,231
Seitemo GIeCtHC ROISFiOS p Lt s sssssssssssssasssssssnnssnssssnsnnnssnnnnnnnnnnnnnsn 933,500 11,550,127
Sumiteme F@ree.try.Ge._,.L.td, .......................................................... 169,700 2,124,140
Sumiteme Heavy. MARISEROS s betChasssnnsnnnsssnsnnsssnsnnnssnnssnsnnnsnnsnsnnnnnnnnnnsn 156,100 5,032,444



Semitero Motak MiRiRgr Gorp Letss s s s s sssssss s s s s s s s ssssssss s s s s ss s nnns 305,800 8,685,942

Sumiteme Mitsei financiak Grgup, df MG annnsnnnnsnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 789,027 27,592,096
Sumt@mothsui..'lipus.t.l-{.@kjhgs.,.hc, ................................................ 147,000 5,024,215
Seitenmo Oeaka GemMoRtsE0 »kidssssssssstssssssssssssssssssssnsssssnsnssnnnnnnnns 21,800 832,560
Sumitemo Rubbern lnduistFios Ltdsssassarsarnasarasnasnasnassasnasnssnssnasnnsnnnss 232,900 2,542,214
T&D- HEIAdRGS, HAGn s s s s s s s s s s s s nnaaasn s 708,100 7,951,850
TaEiyO GerNORE {COMPr==nsssmsmmuassnnnaassansssssanssnassnnnsnnassnnnnnasnnnnnnnns 149,700 4,204,374
BTy T L= T 7 Y X (o A LTI T T TP T TPP PPN 78,100 1,544,822
Takashimaya 0 s -ki@ s aaarsm i rarnr s s 47,800 548,306
* Jakeda: RRarmaceuticalGos dstds» Sponso.r.ed.ADR .................................. 81,697 1,437,874
Jakeda: RRarmaceuticah Gor s ltdhasssssrsssrsssssssssssssnssssssnssnnnssssnsnsnnnnnnnns 545,294 18,766,778
1 T S T T TP 50,400 3,869,577
BTN I P PP P PP PP PP T TTTTTTTTTT TR 243,400 4,210,985
T I o T 56,300 1,418,884
el O T T T LT ITT T TP rP N 178,100 975,584
TGhO HOlHNGS - rs kdeh e nasnn e nmasnnn s rassa s s assa s s mssa s s s s s anannnaas 54,300 1,207,452
7] SV = o W o 48,200 789,532
Jokie-Marine: HoleingS s ING.s s s ssaasssmssassan s sassa s ssnsssn s mnssan s nannnnnnnnns 165,300 8,774,289
.T.@kyo FANMORO Gonydefdrssssssanssssssssnsnssssssssnssnsssnssnnssnsnsnnnnnnsnnnnnnns 240,500 2,806,169
.T.oky.u Fu.d@san.H@l.d'mg.e .Go.rp, ....................................................... 806,400 4,665,089
TGFaY: HACKISIFIOS; {NG.a s = assss s sssss s s s s s s s s a s rrn s nnn s n s 430,900 2,964,365
B cTT 7= T LTI T T TP T TPPPP 352,900 4,946,200
:I'.Qyo.Sejkan.Group.Hdd.ings,.L.t.d_ .................................................... 171,100 2,986,807
TAX-MANAGED DFA INTERNATIONAL VALUE PORTFOLIO
CONTINUED
Shares Value»
JAPAN — (Continued)
.T.oyoda.G(.)eei. 5 T 18 7 81,000 $ 1,489,652
Joyota IMoter Com - SPoNSorod-ADR - s ssssss s sssss s s ssss s s s ss e rn s 1,343 173,314
Toyola IMGIGR COMPrrrnmmmnrsas s ssssss s ss s s s s s s s a s s s s n s s s s nn s nnn s 1,319,788 85,275,701
.'I'.@yota. .Tsushg.G@rp._ .................................................................. 253,000 7,323,319
S oo 2 S e 47,600 1,310,390
Uba dndustiiesy sl assasearariarasanaraiasarasasssss s s s s s s n s r i rnnn s 131,600 2,739,972
Universal & e ai e Rt «CORPrssssssssss s sssssssssasnssssssssssnannnnnnnnnnnnss 11,000 345,487
WaeoaLHddq‘ngs.@opp, ............................................................... 19,400 470,618
Yanmada Denkik Gousdstdrssssrsnssssssnssssssssnssssssssssnssssssssnnnnsssssnsnnnnnnnns 554,300 2,444 997
.Yamaguohi F-inan(;iaI.Gr@u.p,. JGassssssssssnssssssnnnnnnnnnsnnnnnnnnnnnnnnnnnnnnnnnnn 107,000 747,029
Yanmaha Motor GOy det@rssssssnssssssnsssssssssssssssssssnssssssssnnnnsssssnsnnnnnnnns 137,800 2,416,312
Yarmazalkd-Bakigr Gonp Lt rrssssnsssssnnnnnnnnssssssnsssssssss s 5,500 83,519
XokoRaMa -RUDDEF L0~ -kids s(FNO) susrmuuassammmassnnssnssnsnsnaassn s nasannnnnnns 153,300 2,820,535
-0 (S OKr = nnnm s uunmmasam s EEE s EEEEEE s EEEEEEsEEEEEEEEsEEEEEEEssEEEEEsssmaEs 175,900 2,034,251
8 L N ] 815,708,319
NETHERLANDS — (3.6%)
ABN: AMRG BartsD\esssssssssnssssnsssssssnsasssssnsnssnssassssnnnnanssnannnnnnnnnns 347,443 6,954,933
LT N L A P PP PP PP PP T TTTTTTTTTTTI 873,469 4,304,389
FC s T T N L A PP P PP PP PP TTTTTTTT TIPS 25,347 124,707
AKZG NOBOIPDYesessssssssssssssnsnssssssssssnsnsssssssnsanssnssssnsnnansnnnnnnnnnnnnnn 54,664 5,157,786
AfelorMitiadsssssssrsrssnsnssnsnnsnssssssnsssnsnsssssssnsanssnsnnsnsnnannnnnnnnnnnnnnnn 393,472 6,241,938
AfelorMitiadsssssssrsrssnssssnsnnsnssssssnnsssnsssssssssnsasssnsnnsnsnnnnnnnnnnnnnnnnnnn 209,998 3,301,161
ASR:-NederlaRnd NM e rssssssssssnsnnssssssasssnsssssssssnssnsssssssnsnnsnsnnnnnnnnnnnnnn 89,164 3,350,473
Go6a-Gola-Eurepean Rartnons fds Gy s s rsrrsssr s s s sssss s a s a s 9,297 512,444
ING Gro@p-NVesssssssssssssssssssssssss s s s s s anaaaa s s a s nnnns 1,741,138 19,319,220

Koninklije- Aold: DeHigize INMureresraresrirarssrirarei s rasans 1,350,935 30,683,669



Koninkhke-DSIVE NV s s s s aasse s ssasss s sassa s s sssa s mmssn s mmasan s mannnnnnnnns 204,802 25,372,520
Koninkhpe:PRHIES NV sssssssssmsssssss s sssnssssssss s s s s s s s as s nnns 246,957 11,584,915
Koninkhpe-PRHIES NV sssssssssssmsssass s ssssssssssssss s s s s saassa s nnnns 44,750 2,093,852
Koninkhpe-Vopak MV ssrsssssssssssssssss s snnssssssssssasasaasaaa s nnnns 46,211 2,278,437
NN GO N e e e wsssn s sssssss s ssssss s s sassa s sassa s massan s naasan s naannnnnnnns 204,322 7,676,594
RandetadhlVesssssssissssssssssnssssssssssssnsssssssssssassssssssnsnnsnsnnnnnnnnnnnnnn 79,860 4,008,481
RO TALNEFHERIANDS s ssesessasssssnssnsnsasssnsnssssssssssnsnssssssssssnsssnsssnnnnnnnnnnn 132,965,519
NEW ZEALAND — (0.2%)
Ail=New -Zoakand s Ldths s s sssssmssssssssssssssssssasssssssnsssnsssssnnnnsssnnnnnnnnnnnnn 749,639 1,334,525
Auckland ]n.termtiona].A.ippoﬂ,. deb@rusnsnnnnnnnnnsssnnannnnannnnnnnnnnnnnnnnnnnnnnnnnn 650,774 3,964,537
BBOS-GRoUP s Lelbthanr s s s s s s rrnnnsnars s 64,811 1,059,947
hlotcher-Buleing s LetGhassssssssssssssssssssss s s s e 528,289 1,717,060
* Fontona Co-0porative (SroupyltEsssrsrsarmrassssssissssss s ss s s s s nan s 91,695 226,745
Ryman:Healthcare, Lt srrrsssmmmsssmmnnssssssssssssssssssssssssssssssssa e 14,760 124,453
.SKYGI.T.\(.Enteptainmen{.Gp@up,L.td_ ................................................. 84,477 221,613
RO TALNEA ZEALAND st sesensasssssnsnssnsassssssssssssssssnsnssssssasssnsssnsssnnnnnnnnnnn 8,648,880
NORWAY — (0.8%)
Arctovolk SeafORek ADA sssssssssssssssssssssssssssssssssssssssnnssnnnnnnnnnnnnnnnnnnn 74,515 758,112
DONB AS/Asssssssnsunanssssssssssnssssssssssssnsssssssssnsasssssassnsnnanssnanannnnnnnnns 615,267 11,007,495
BUHNGF AS Ar s s s esssn s ssrse s rrsas s s s ra s araa s nsaa s naaaanaaaa s 131,020 2,349,226
BEGUINGF AS A, SPONSOTOE-AIR - s s s sss s sasssn s ssssa s ssssa s mm s s s mar s 55,613 990,468
Norek Hl3dF@-ABA s asssssrssssssaasssa s s s r s s rrr 1,608,426 5,470,723
SpareBani k SR-Bamke ASAs s eaasssmsrasian s sasta s rrs s s aar s 105,315 1,133,113
S1oFebraRd ASAsssrsrstssssnsnnssssssssasssnsnsssssssnsasssnssnsnsnnannnnnnannnnnnnnn 285,931 1,932,212
SUDSEA B A s rsnsnrarstnsssnsanan s s s a R s s R R E AR R RS AR EE RS RS ER RS R AR R 221,208 2,370,917
Xara: brternational S Arssessssasassssssssssssssssssssnssnssssasnnnnnsnsnnnnnnnnnnnnns 71,837 3,365,516
RO TALNORUALAN s e ssssnsssansasssssnsasansssssssnssssssasssssnsassssssssnsssnnannnununnnnnn 29,377,782
TAX-MANAGED DFA INTERNATIONAL VALUE PORTFOLIO
CONTINUED
Shares Value»
PORTUGAL — (0.0%)
B ReNOVOYEIS Oy sassssssssnssssssssssssssssssssssnssnssssasssssnsnssnsnnnnnnnnnns 189,207 $ 1,947,973
SINGAPORE — (1.1%)
Goapitad=ands detAreesssmmsassssm s srasss s rasss s sssra s s s s rr s rrannr s 2,368,000 6,203,721
Gity DovelopneRtsy et s srssrstrsasrsassiesnsasrra s rre s s r s ra i nas 495,800 3,479,203
FEAS6IS RFOPEFtY s kdtherrsanssrrasssnrsn s rrra s s rrrs s rrr e r s r s 282,800 372,376
G0lden AGF-ROSOHGESy let@rsrrannnnmmmmrrrrrsssnssnsssssssssnn s snssrrsannnnnnnns 5,138,500 1,097,536
Ho.ngk.ong. .L.am.H.oldings.,.lltd., ....................................................... 422,500 2,576,614
Hutohicer Rert Holeings  Trust ssssssss s s s s s s s s s s s s s s s s s s s s s e 211,500 46,242
KePPOl-CoFP:p Lelchannnsssssssssnnsnsssns s 2,145,500 9,913,784
Olamsnternationals btchssssssssssssssssssssssssssssssssssnssssssssnsnssssnsnsnnnnnnnns 485,800 684,712
Sembeorp INduetiiasy dat@s=ssersasasssmssrasis s ssra s s s r s 1,325,900 2,243,393
SiNgapore Ailies, bichsrrrrrrmmmmmmss s 959,700 6,719,055
United incustkial GorpydatArs s ssaasssmssmasisn s sassn s ssssss s nsasse s s masnn s 339,701 735,208
UOL: GFoUPsdebArmmnssmmmmmasunssaassnsssnassan s smassa s nnssas s naasan s nnasnnnnnnnns 272,807 1,449,870
Mhilmar=kterRationakkieh=sssssrmrarrsssnrnarn s s s s s rr s r s 1,694,400 4,897,881
FOTALSINGAPORE sssstsssssnsarssssnssnsnsssssssnssssssssssnsnsssssnssnsnsnsnnsnnnnnunnnnnn 40,419,595
SPAIN — (2.2%)
Bance- Bijba@.\"jzoaya. Apgenta;ia. e 663,107 3,376,348
Banco-do -Sabadel:SAsssssstnnsntsssssnsssnsnssssassnnsanssnsnnsnsnnsnnnnnnnnnnnnnnnn 3,831,641 3,346,488
Banco-San{andor SArsrrrarrrssrnasnsssn s sasn s s a s n s aan s rnanananannnnan s 14,815,104 63,234,904



Bance-Santandor S Sponsgred.A.DR .............................................. 2,080 8,819
Bankia sS/A=ssssssssasasassssssanssssssnssnsssssnsnnsnsnssnnnnnnsnnnnnnnnnnnnnnnnnnnnnnn 653,281 1,295,188
IDORAF@I@As S A s ms s snnnsnsssssnnnnsssssnssnsssssnsnssnsnssnnnsnnssnnnnnnnnnnnnnnnnunnnnn 1,220 11,570
JDORAFOI A=A s s s s annsnsssssnnnnsssssnssnsssssnsnnsnanssnnnsnnsnnnnnnnnnnnnnnnnnunnnnn 28 269
REPSOI-SA s arr s 502,289 7,966,706
0 7 < 79,240,292
SWEDEN — (2.1%)
BilleFul K OrSRaS AB ssssssssssassssssssssssssssssnssssnssasnsnsssnsnnnnsnsnsnnnnnnnnnnn 204,631 2,362,460
Boliden AB ssesrsrasssassssssassssssssssnsssssssnssnsnssnnnsnsssnnnnnnsnnnnnnnnnnnnnnn 351,237 7,965,105
DoMGtE GFOUR-ABxmmm s s s rssssaass s sssssss s s s as s s s aanaaaa s 66,946 610,740
Golinge-AB; Class Br-- - rrrrrrrrarr s rrsrsrs s s 98,420 1,444,083
Holmen AB; Clase B rsrsrsrssrsasnsssnssasnssssssssssasnssssnsssnsssnnssnnnnnnnnnns 122,156 2,579,242
Husqvamia: ABs »CaSSBe s arsrsrmsssnssssasssssssss s ssa s ssa s sssn s asa s sansnannnnas 57,075 505,390
1GAe GFUPPOR /A = sxasstanstansranstanstsasssasssssssasssasssanssasssanssanssannsannnns 97,902 4,344,597
2 76,577 2,007,515
Milicomn: International Collular =S sssssssssssssssssssssssasssssnnnsnnnnnnnnnnnnnnnnnns 71,420 3,669,178
Skandinaviska: Grekilda Banken AB: Glase Arss s e s sssssssnsss s sssnnsssnnnnnans 1,249,139 11,744,465
F S T S 425,012 6,971,382
SSABAB; ClaB6 A ssssssssssssssnsasnsssnssssnsssassssssasnsssnnsssnsnsnnnsnnnnnnnnnns 153,185 433,945
SSABAB; GClast Brrrssrsrssssnsasnsssnssssnssssssssssasnssssssssnsssnnnsnnnnnnnnnns 444,761 1,127,466
Svenska Colelosa AB SCA A GRS Arsrrrrarmrarrsssssasnssssssssnsssnnssnnnnsnnnnns 4,705 45117
Svenska Colelosa AB SCAGlaseB rrrrrarrrarrrrrrrisnsssssssrnsasnnssnnsannnnnns 433,333 3,596,632
Svenska Handelshanken AB; Glact Assssarsassssssssasnssssssssnsssnnssnnnnsnnnnns 769,767 6,926,303
Svenska Handelshbankon AB; Glacs Brrrssrsrsssssssssasnssssssssnsssnnssnnnasnnnnns 16,634 157,582
Swedbank-AB; Clae6 Arsarrarararararsarsassassasssssssnsssssnssnssnnsnnsnnnnnnnsn 420,300 5,723,530
YT N T 14,846 212,140
Telefonaktiobel aget =M EriGS60R ClaES MBrrsssrsrnssssnssnsssnsnnnnsnsnsnsnnnnnnnns 18,890 165,274
A LY 2,250,392 10,011,205
TraHEDOF g AB +GlaSS-Br s s rrsrraa s s s s s s 266,674 3,672,120
By N T 4y 6,315 94,170
B £ A R Ay T o 51,177 760,240
3 N Y e 77,129,881
SWITZERLAND — (9.9%)
1 5 e 825,333 15,579,937
TAX-MANAGED DFA INTERNATIONAL VALUE PORTFOLIO
CONTINUED
Shares Value»
SWITZERLAND — (Continued)
ALOCED (SFrOUP-AS wssnmmmnssammsmasssssaassan s sassan s masaan s naasannnnmaaan s 181,472 $ 9,900,941
* Y T T T 58,864 3,458,260
* Y T M T 132,199 7,655,592
Baloise Holeing AG sssssssssssmmmmmnnss s ssnmsnssssssssssssasaaannnnnnnnnsns 51,160 9,240,339
Banque.@amtemle.\’a.udoiee ......................................................... 1,276 948,978
Ghocoladefabrikon-kindt:8& SPruenGH AGsssssssssssssssssssssss s s snasssssaannnaas 4 330,894
Gie-Financiere- RIGREMORL =S s sssssssssssssssssssssssssasssnsssssnnnnsnsnsnnnnnnnnnnn 400,427 34,313,887
GlaFiaRE /A(S= = s sssssannsssssssnnssssssssssnsssssnsnnsnsnssnnnsnsssnnnnnnsnnnnnnnnnunnnnn 468,021 8,552,183
Gredit -SUiese-GrOLH AG s rrrrrrrrrrras s ssmmnasasssssaaasa s 575,806 6,962,091
Gredit-Suiese-Graup AG SPORNGOEEt AR s s s s s s s s r s s s s s s s s s s s 68,468 826,411
LT T LT L L e PP PP PP PP PR PR 25,487 2,235,251
T [T T e Y € T TTTTTTI LTI T I 23,031 4,205,837
Helvotia- HeldiRg AG == s ssssrsaar s ssrss s s s s s s s s na s s annnnnnns 12,755 1,623,996
JUHuE Baok Groups-lat@s s sssssssasss s sssrrsns s 222,002 9,486,724



LafargokiohGinmy sldelssessaasssmsnrasns s rasin s r s s 234,263 11,498,212

L-afargoioloih-ltehsrsrararasnsrararasnsrarssnsnsrarasnsnarasassnsrarasasnsnararans 116,138 5,687,986
L.@n.za.Gr.@up AGrsssssssssssssssnsssssssanassssssssnnnsnnnnnnnnssnnnnnnnnnnnnnnnnnnnnn 45,757 15,674,225
Novartie- AG,» SPORSOMEE A R s s ssssssssassrsssssn s sss s sss s ssnsasa s sannsnnnnas 294,324 26,954,192
IN O FEIEn A\ = = o o o o oo oo e e e e 660,996 60,612,555
SWateh GFOUP-AG (THE)r-rssrsrararasnsrararasnsssrasasassssasasasnssasasasnsnarasans 35,418 10,287,935
SWateh GrouR-Ado (Td@)ssssrrsmassss s ssastan s sassa s nnssan s naasan s naaannnnnnns 62,309 3,397,793
Swies.l_.i.fe.HoldjngAG ................................................................ 30,439 14,709,313
SWiES FROAGursuassanssnssassassansssnsssssnsssnsssssnssnsssnssnssnssnnssnssnnsnnnnnnnn 155,792 15,086,399
VIS EO T F AAGS = o o o o o oo o o o e 22,419 10,865,187
LB S GFOUP-AGrrmsnsrarararnsnsrasasnsnsnarasassssssasasnssssasasasnssasasannsnnranans 1,854,646 20,701,251
* LB S GFOUR-AGr == s msmsasasasaratasassssssssssssasasasntasasassssssssnsnsnsasnsnsnnnss 345,673 3,861,167
MO RAREHTFHR /A Sn o o o o mmmmm o o o o s 16,099 2,382,755
el iGR: ASURERN0E SO AG s == sssssssssaassasssmassanssnassannsnnasannnnnasnnnnnnnns 134,082 46,637,954
TOTAL-SWITZERLAND s e accacassassassassassassassassnssnssnssnssnssnssnssnssnssnnnnnnnnnnns 363,678,245
UNITED KINGDOM — (15.3%)
ARGIO ARRSHEH fPrlerEnn s m e rne s rsrre s s s rr s r s raa 1,360,585 33,340,313
AROfBGAELE Rl Crnrrarararnsnsrarasnsnsrarasasssnsrasasnssssasasasnssasasasnsnnranans 243,456 2,746,871
Y ) oS 4,995,385 24,525,421
Barolays s 16 SPONGeFet ADR -xssssrarrsssrsrarsasssrasasasnssasasasnsnarasass 1,808,466 13,527,326
Barolays e fGnmrmrnsrarararnsnsrasasnsnssarasasnsnsrasasassarasasnsnsrararasnnnaranans 55,867 104,573
Barratt Dovelopmente RLsGrararararsststetatarasasasasasasassssssssssnsnsasnsnsasass 1,410,355 11,010,957
BRRLGCry SPORGOIGE ADMR: 1aratarassstssatatasasasasatasasassssssssasnsnsasnsnsasass 1,511,511 60,067,442
British-Americarn Tobaceo RL-Gr s SPORSORGE: Al Re s x s svssss s scassnn s s nasannnnnaas 90,672 3,228,830
BEitish: ANeFiGan 10PaGEO Rlr {Srssssssssssssssssssssssssasssssnnnnnnnnnnnnnnnnnnnnnns 1,156,042 41,192,703
Gadnivak Rl Gresaseansanssnssassanssnssnssassanssnssnssnnssnssnssnnsnnnnnnnnnsnnnnnnnsn 41,574 1,876,616
GlENGOFE R e Grrrsnnnnnsssssssssannnnnsssssssssnnnnnsssssssssnnnnnsssssssssnnnnnnnnsns 9,178,897 29,435,056
GMG HOIHNGSPrhsGornrararnsnararasnsnsrarasasnsssrasasassssasasssnssasasasnsnarasans 44,435 318,328
HEBG-HOIHIGE Rl Crrararmrrarararasnsrarasasnsnsrasasassssasasasnssasasasnsnarasass 1,086,831 8,703,872
HSBG-Holdings Ri:C-; SPORSOFEek ADR: -+ -smrmrmrer s s sasansnsmsmsmsmrarasasannss 1,250,152 50,206,104
IS0 RLe Gy rnnnnnnnssssssssnnnnnnsssssssssnnnnnssssssssannnnnnnsssnssnnnnnnnnnsns 641,798 3,651,648
J.Sainsbu.ry.RL._G, .................................................................... 2,540,246 6,061,616
John \Weod .Group. Rl Gresareansanssnassnssansanssnssnnsnnssnssnssnnnnnsnnnnnnnnnnnnns 121,059 780,069
Kingfishor R Grassse s sssrnn s ssrsss s rsssn s rssra s s s s a s rn s 2,281,868 6,160,784
Lloyde Banking-GFoup fdasCurrrararmrnsrararsnsnsrarsasssrasassnssasasasnsnarasass 60,864,404 39,372,183
Lloyde Banking-GFoup #4:Cy ADR s s rararasssrsrarasassssasasesnsrasasasnsnarasass 386,353 992,927
Molose-Mdusties fdsCasssrssnmssssssssssnsssssnssssnnssssnnsssnnnnannnnnnnnnnnnnnnsn 2,172,994 4,904,254
Miere- hoeus Intormationak R LG SPONSOred- AR s s sssssssssssnsssnsssnnnsnnnnas 107,514 2,242,735
Miero Fecus Jntormationak Rl Gressssssssssssssssssssanssssssssssnnsnssnsnsnnnnnnnnnns 36,011 758,545
RearSON R Grrsarrarammsassassanssnsssssassanssnssnssnnssnssnssnnsnnnnnnnnnnnnnnnnnsn 296,730 3,142,182
Rearson RiGrr SPOREOREE Al Re s xrrrss s s s ssrssssssss s s s s s nnns 50,671 534,072
Rhoenix-Group HHokdings- Rk Grerasssrsssasisn s ssssns s ssssss s sssssn s nssnn s nnas 237,094 1,994,287
Royal Bank-0f So0Hend- GFOU e rGrrrarararnsrrarasasssrarasesnsrasasasnsnarasass 528,459 1,392,249
Royal Bank-6f ScoHand: GFoup il G5 -Spensered ADR - ssss s sssssssssnsssnsnnanns 816,430 4,392,393
TAX-MANAGED DFA INTERNATIONAL VALUE PORTFOLIO
CONTINUED
Shares Value»

UNITED KINGDOM — (Continued)

ROy DUOR SHEH: Pk G asClaSS e s rasrasrsasrasrasrasrassssssassassassassasssnssnnss 159,771 $ 5,032,062
Royah Dutoh SHeH-PikaG - SpoNsorod ADR; GIase Arsssssrrrsssssrrrnnsssrmnnasnnes 1,024,535 64,432,990
Royal Dutoh Shel:-Rik:G - -Sponsered-ADR; Clase B=--=sssrsssmssssssnssnnnnnanns 946,894 60,099,362
SANGaFEk GRAROMOE: P kG rsssersarassnsarsnsasassasassssassnsassnsnssnsnssnsnrannnnns 1,090,923 8,977,967

SHANGAFeh Life MO EIGOEN e (Carn s wn s rnsnnnsnnsnssnnssnsansansanssnsansansnnsnnsnnsnns 423,531 1,536,166



TFOSO0 fR e sEn m nn e mmnn s nn s naannn s naamEa R E A REEEEEEEEEEEEEEEEEEEEEREEEEEEEREEEEREE 146,824 397,703

Medafone SrOUP RleGr s s rrrsrsaars s s ssssas s s s s s s sas s aaarna s 20,021,312 36,438,428
Medafene Sroup R.L.Gry SPORSOMQE: Al R: s s s s s e esssnsssssssssss s s ssaaaaaannnnnnns 490,086 8,880,352
AU VIGEHEOR-SUPOMNARKEL6 RbeGrassssssassrassnssssssssnsssnsssnasanssnnnnsnnnnns 3,262,779 7,704,518
AVMRR Rrle 1 C.5 s SPONSOF ST ADIR rxasnssssssssssssnssnssssssssssssnnnsnnssssssssnnnnnnnns 34,072 2,006,159
MAURPR aPele s Een s s s s mmnssnsnnansnansnsansnsnssnsnsnsnssnsnsnsnnsnnnnnnnnnnnnnnnnnnnnnnnnnns 760,260 8,955,424
FOTAL: UM TEEDKINGDOM:sasssasssssasassnsnsnsnsnssssnsnsnansnssssnsnsnansnnsnsnnnnnnnnn 561,125,487
FOTAL-COMMON STOGCKS srarsasassassasassssssssnsnssssnsnssnsnsnssssnsnanansnnsnsnnnnnnnnn 3,632,125,998
PREFERRED STOCKS — (1.2%)
GERMANY — (1.2%)
Bayariccho IMOtoren VGEKE AG === ssrssssss s s ssss s s s aaarna s 59,288 3,520,011
Rorsche Attormnobi: HEIH g S m e s rrrssrs s srrrrr s s e 94,085 6,166,906
MOIKSWAGEN AG == rramrranrranssansransssnnssenssnsssnnssanssanssansaanssanssannnannnns 211,617 35,164,958
FOTAL-GERIVANY- s esusnensasassnsnsssnsnsassnsnsssnsnssssnsnsnsnsnssssnsnsnsnsnnnnsnnnnnnnnn 44,851,875
FOTALINVESFMENT -SEGURIEHES s cacasassssssssssassssnsssssssnssssssssnsnsnnsnsnnnnnnnnn 3,676,977,873
Valuet
SECURITIES LENDING COLLATERAL — (0.0%)
@8 DRAShort -Ferm-HIvVOSH Gt s ilAck sssssssssssssssssssnssnsnsssssnsnsnnnnsnnnnnnnnnnnnns 267 3,089
TOTAL INVESTMENTS — (100.0%)
{Go6t:-$3,638,906, 137 Mh tararararanaranansnansnsnsmsmsmsm s s s s s s s s s rrarararananana s $3,676,980,962

As of July 31, 2019, Tax-Managed DFA International Value Portfolio had entered into the following outstanding futures contracts:

Number Unrealized
of Expiration Notional Market Appreciation
Description Contracts Date Value Value (Depreciation)
Long Position Contracts:
S&PR-5006 EmiRidndes - rrrrrrnssssnnnnn s 180 09/20/19 $26,448,810 $26,840,700 $391,890
Total-Futures-CoONtraetS ssrrrrrmsmssssnnssnnnnnnnnnns $26,448,810 $26,840,700 $391,890

Summary of the Portfolio's investments as of July 31, 2019, based on their valuation inputs, is as follows (see Security Valuation Note):

Investments in Securities (Market Value)

Level 1 Level 2 Level 3 Total
Common Stocks
ALEFalia s ssssssssssnnsnsssnnsnnsannsnnnsnnnnnnnnns $ 215,420 $ 251,121,284 — $ 251,336,704
T £ 7 T — 4,137,903 — 4,137,903
Ty T R R — 40,976,612 — 40,976,612
GaN@0a s sssssssssssnnsnnsannsnnsannnnnnnnnnnnnnnns 311,220,866 — — 311,220,866
Deriiiarke ssessnsssnsnsnsssssnnsnsnsnnnnnnnnnnnnnnns — 65,586,474 — 65,586,474
T — 31,988,191 — 31,988,191
FRARGE s s ssssssssssssnnsnnssnnsnnsnnnsnnnsnnnnnnnnns — 357,186,897 — 357,186,897
(GOTIBRAYs == s smmnsssamnsnasannsaasannsaannnnnannns 5,617,998 216,958,435 — 222,576,433

TAX-MANAGED DFA INTERNATIONAL VALUE PORTFOLIO
CONTINUED

Investments in Securities (Market Value)

Level 1 Level 2 Level 3 Total




HONG-KORG s mssmmrramrranmssmssnnrranssannsnnnn — $ 117,480,575

117,480,575
11,204,670
18,345,621
89,843,079
815,708,319
132,965,519
8,648,880
29,377,782
1,947,973
40,419,595
79,240,292
77,129,881
363,678,245

561,125,487

44,851,875
3,089
391,890

JF@IARNG s asssnnasnssnsnnsnnsnnsnnsnnnnnnnnnnnnnnnnns $ 4,071,421 7,133,249
ISFEOkk v mrmsrnnrnnsnnrunsansansrn s s nannnnnrnn e — 18,345,621
3 3,963,554 85,879,525
B T S AR 9,356,207 806,352,112
Nethak GRS ssssssssnnsassssnnssnssasnnsnnnnnnnsnnn 5,519,720 127,445,799
New:-Zoaland =ssssssssssssssnsnnsssnsnnnnannnnnnnn — 8,648,880
NOMWEYxmmsssammnsssansnasanssasannsaannnnnannns 990,468 28,387,314
ROrtEgakessssesssemrranrrannssnnssnnrranssannsnnnnn — 1,947,973
SHIGOPOIG sxsmmrsnmrramrranmssnnssnnsranssannsnnnnn — 40,419,595
Yo 8,819 79,231,473
SWEHO - ssssasnsnsssnnsnnnsnnasnnnsnnnnsnnnnnnnnnnn — 77,129,881
SWitZONa @ssassssssssnsanssnssnssnnsnnsnannannnnns 35,100,030 328,578,215
United KiNGaOM=ssmssmssmssmrsrransamsansansnnnss 270,610,692 290,514,795
Preferred Stocks
GOHNARYs == xsmmssmmsramssannssnnssnnssanssannsnnnnn — 44,851,875
Seocurities:LoRding Colateral-sssssnnnnnnnnnnnnnannn — 3,089
Ftefes CORFACiS i asnsnssnsnsnsnsnssnsnannnnnnnnnnnsn 391,890 —
5 $647,067,085 $3,030,305,767

$3,677,372,852

** Valued at the unrealized appreciation/(depreciation) on the investment.

T.A. WORLD EX U.S. CORE EQUITY PORTFOLIO
SCHEDULE OF INVESTMENTS

July 31, 2019

(Unaudited)

COMMON STOCKS — (98.7%)
AUSTRALIA — (4.7%)

2 N T = W - e

* Afterpays ToHCR SOk D, ktchsssrsaa s ssssrsss s rrrr s
AGE-BREIGY bdehssaansrsanssra s sssa s rsra s ara s rr s r s
Ainsweorth-Game -FechRologys LefGssss s s ssasssmsssssssn s sssssnn s s sassnn s
Alliance -Auiation Servicos s lldassarsarrariariarararasassassansasnasnannnns
ALSylfdassassassansisssssssssssissssssssassassassnsnsnsnssnsnnnnnnnnnnnnnnnnnns

Shares Value»
111,103 $ 136,237
82,285 84,937
32,505 31,782
219,263 528,859
6,039 108,438
44,453 637,067
27,880 13,412
20,257 39,494
177,516 870,262
35,665 886,907
34,413 54,557
146,259 145,395
50,925 26,393
1,108,884 1,348,841
33,195 631,498
17,839 136,596
96,929 730,065
45,025 13,028
37,214 769,663
22,424 282,924
82,577 1,718,350
15,983 7,587
268,124 176,792
4,967 300,458



Y oY 7= 1 1 7 1 165,976 925,080
= 9,029 73,370
* AureliashMeialss defdsareananariariinariariiii s s s s s s s s s r s r s r s r e rnarnn 95,370 32,915
AulriZzon HloldingS; dat@rsssrrsssssnnssnns s 497,433 1,952,777
T ¢ 282,080 377,980
AUSNOE SEIVIEOS = ssansanssassassanssasssssassansssssnssnsssnssnssnnsnnsnnnnnnsnnnnnnnn 325,950 394,906
N 7 121,559 335,780
Australia-& New-Zoealand Banking Groupy dst@r-=ssssrrssasssmsmaassnmsanassnnnnnans 287,481 5,463,484
* Australian AGriGuiturak Gouydet@rasssrrs s rs s s s s s s s s s ss s s 172,205 116,726
Auslralian Rharmmaceutioak lRaUStRios s dsfdassssearsariasmasasasnasnssnssnasnnsnnnss 201,372 198,096
AUGWIEHE BaIKy deblr s sssarasassssarasasnsssrasassssssasasassssssasassssssasasnssnsnsass 1,410 5316
AtomMOotive HoldiNgS- GO s Lfdhssxssnmsssranssssan s ssraa s ssssa s ara s aaaananas 127,775 271,028
T 8,932 3,626
Baby BuURtiNG-GRO s LlCha = ssranmsssaansusansasansssaa s asaa s sasa i aannnaaannas 9,308 15,191
Bank-6f Queenstandy Lt ssssssrmsassssssssssnsssnssssssasnssssssssnsasnnssnnnnnnnnnns 180,095 1,147,145
Yo 7 133,407 568,938
LT e 7 1,032,334 1,488,103
Bega-Cheosey-kithrrrrarsarrarrarrarransansansansansansansamssnsrrararn s 69,575 209,759
Belk RinNanGcial-GroLH s btchs s s ssrssass s srsrss s s s rr s s 38,273 25,827
* Bellamy's AUSHAH dat@sssrenssrnsrsnsrsnirsnirnssrsars 25,370 173,564
Bendigo & AdGKIde:Bark,s bithsssssrrasssrsnsirrasiirnsssrnnsirsnsimrnssrnasnnnn 153,585 1,202,259
L2 o T P T TTTTTTITLIT T I 414,517 11,411,925
BHP: Group; d=td - SPonsored DR sssasssasssasssassiasssasssansnanssansssnnnnnnnns 44,166 2,426,038
Bingo Induetfiesy dstdsssasssasransnanstsnnmsamsanssassanssannsanssanssannsannsannnas 13,432 22,002
BlaekiNOr@Sy sl t@ysssssssssnsnssnnasnsssnsnasnsssssssnssasnsnsnnsnsnnnnnnnnnnnnnnnnnns 4,915 300,142
BHIESEOPE S10@hs LAChs s ssrsasrasrasrasrasrsassassasrasrasssnssnssassassassassenssnnss 300,018 2,648,002
B0y debGsessararasnsnnsasasnsnssanasnsnssssarasnssssasasassssnrasasnssnsarasasnnsnran 349,572 1,225,114
BEARRDIOS s LetChs v m s s sssarasnsnssasasasnssssasasnssssasasassssssasasnssnsasasnsnnsnrass 100,191 896,200
Braviira -SOONSs Lt sssassannarnasnannarnasnasnasnassassssesnasnssnssnnsnnsnnnnnnns 9,525 31,836
Beevile Groups datdssssmamsrmm s rrasns s srssrs s rssrs s rrr 33,086 433,505
B FIGKWAGFKBy sl « s s s s asmsassssasasnsnssssasasnssssasasassssssasasnssnsasasnsnnsnsass 33,610 383,363
T.A. WoRLD EX U.S. CoRE EQuITY PORTFOLIO
CONTINUED
Shares Value»
AUSTRALIA — (Continued)
* Burts BROAGYs L=t sssasssssansssansssannsssa s sssan s ara s rar s ar s 110,733 $ 19,290
1 20,231 30,503
Galtex AustFalios bddhasssssssrsmssssssnsssssssssssssssssssnssssssssnnnnsssnsnsnnnnnnnns 116,783 2,147,995
GapHOI-FHQ@ A Lol resrssssassansasrasrnsssassasnassassnssenssnssnssassassassenssnnss 106,977 16,385
* GO, kG s s axmsnsnnsasasnsnssasasasnssssasassssssasasassssssasasnssnsasasnsnnsnsans 99,590 62,411
CAFSHE6.00RAp dsbG rannsssssssnanssssssnssnssssnsnsssssssanssnsssnsnnnnnnnnsnnnnnnnnnns 83,734 841,490
* Gash:ConuertarsMterRationak kidsssssssssmssssssssssssnssssssnnsssannnnnnnnnnnnnns 96,321 8,575
Geodar-YWWoode Rieparties, kithssssssssss s nsssssssssnnnnnssssssssasssaasaaaan s nnnns 13,306 58,296
GhaHen@en detlysssssssssasssssssnsmsnsmsssssssrsss s saasanssnns 133,400 642,642
* Ghampion JFon, kdeh=ssssssssmmmmmmmmnn s s s s m s s s s s nnns 10,947 23,808
GHMME: GROUPs Lstthr e resssnssnssansmsrasrasssassassassassnsssnssnssassassnssassnnssnnss 6,127 152,939
Gty Ghie COHOGHNO s Llthe s srmsrmsrasrasransansansssssnssnssnssnssnssnssnssnssnnnnnnns 17,261 21,369
Ty I Y 24,575 24,787
Glean 36a8-58af00¢y dat@rssarsarmasnararsssnasnassassasnasnsssasnsnnsnnsnnsnnnnnnss 22,579 13,866
Gleanawasy \Alaste-Managerontbiths s ssssssnnsrssssssssssssssssnaa s nnnnss 698,428 1,150,061
Glinuvel:Pharmaceuticalsysl i@ s ssssssssssssssssssssssssssssssssssssssnssnsnnsnnnnnnas 2,372 52,623
GoGa-GolaAd At bdEhssssssssssnsasnsssnssasnsasnsssn s sn s sn s n s nnnnnnnnnn s 106,906 773,749
GOORIREy detGr s armsassssarasnsnssasasnsnssssasassssssasasassssssasasnssnsasasnsnnsarass 10,902 1,638,022



OGN LiGhermssrrmssrrnnssrnnsssnnsssnnnsssnnsssnnssssnnsssnnsssnnssssnnsssnnsssnnnnss 56,171 154,822
* Goles Groups sltelrasmee e srssrrsas s srrrr s s 127,592 1,238,813
Gollection:HEuSEy dstdrssrarrrrsrmrasnssssssasnssss s ss s asn s sn s nsn s snnannnnnnnnnns 49,356 41,361
Golline fo0deyskieharsasssarsarasssssssssssrsssssssssnsssnssssnsnnassansnnnsnannnnnns 68,040 402,705
Gommoenwoakth Bank-0f AusHali@ssssssssssssssssssssassnssssssssnsnsassnsnnnnnnnnnns 77,976 4,376,136
GOMPEHEer6Nare, ki@ =ssssssssssmmmnnnss s s m s s s s s 64,128 690,804
* Gooponr BReMgYs Lt asssssssssssmmmansnn s 527,596 210,323
Gorperate- Travel-Managomenty sl sssssssssssssssssssssssssssssssa s nnns 23,584 369,138
G o510 Group HOldiNgs s Lithsrmrrmrrsramsamsamsansamsamsamsamssss s s snesnannannns 137,043 370,297
GFedit-COoRp: (SO ket s xrrsrsanm s ssssrssnss s s sa s s s s 27,518 470,492
Crown Re6OFS s bl sarsrarsrrsrmssss s ssn s scsn s sn s ss s sn s s n s s n s ann s nnnnnnnnnns 60,066 485,657
* GOG rhdthensrarmsrmsrnrassasessassasassasnnsassmsassassnsessasnnsassmsnssasnnsansannns 89,104 10,999
0 5 29,256 4,565,175
S I 299,296 818,324
Dottt By bty e mrmsrmsrnrmssnsassassasassasnnsassmsnnsassnsassasnnsassnsnnsasnnsansannnes 31,676 54,836
DG GO,k ichsassrannrannranstanstsnnssanssanssanssasssanssanssanssannsannsannnns 67,773 42,042
DiGKO s D@t@y slet@s s numssssnnnssssnsssssnnnsusnnnsssnnnssnsnnsssnnnnsusnnnssnnnnnsnnnnns 13,335 61,055
Domain H0ldings. Alstralias ktthsssesressamsamsanssmsamsanssnssmssrsssssssnnannns 110,298 226,857
Domine's RizZa: BRte PSS kdth== == ssrrsrssssrs s isrsssssss s snnsssssn i nnns 22,875 602,143
DOWNEF D Ltthe s snrmsraresrassasmssasnnsassasnssassnsassasnssassasnssasnnsassannnss 277,473 1,363,224
DeH RSO s b ks nsansnrsannnsrannsnsssnnsssansssssnnssssnnssssannsasannssssnnnsnnnnns 147,386 939,854
DWW Sy det@rnassanunnarsansunsssassnssssssssnsssasssssssssssnassanssnassansnnnsnannnnnns 30,792 25,357
BElPX GOl s kdehsnnnnnnsnmsssrssnnnnnnnsmsssssnnnnnnnnssnssssnnnnnnnssnnssnnnnnnnnnns 99,955 98,864
EhEr B wkth s mrmsrosnnrmssmsmssassasassasnnsassmsnnsasnnsassasnnsassnsassasnnsansannne 78,305 393,324
* bHex Modicalhacersyditdrarsararssssnssrssrsssssssssnssssssssnssnassanssnnsnannnnnns 26,958 11,496
* Emeco-Holdinge,tehesmrrarrarrarrarranramsansa s sansasasa s rarn s 21,702 33,762
* BME: RayNORLS det@rensmsssrsssssanr s sssrrr s 30,202 66,765
* BRORGY-WONHE Gorpydet@sssasssansransssmssmssnnssanssanssanssansnanssanssannnannnns 511,901 33,954
BOT-HOIHINGS, Lidhs s sanssranssrsnssmmnsssmnnsimsasssmnsssmnsssmenssmmanssnnnssnnnnsns 3,382 69,464
] o 2 ) T I 1 46,362 57,339
bstiadloalthsbddhasarsesssassasssssssssssssrsssssssssssssssssenssnassanssnnsnannnnnns 108,310 199,515
BVENT. Hospitality and Ertertainments Ltdssssasrrasrrassraamastnannansnsnnannnas 51,003 433,289
BVolution MiRiRg, kdehesassrassrasstessisssns s ns s sr s s s s ara s r s rnara i naas 635,228 2,155,949
* FloetWeod oM kithesmrrrrarrarrarransansansansansansansamssmssnsansansansnnnnnnnns 18,528 22,005
e T T T L T PP PP TP R PP 136,729 170,202
Rlight Gentre Travel-Groed s Lfths = s s s s sssrsassr s s ssssss s s nan s sss i nns 20,167 634,234
hortescue-Motale Groups detdssssrmrrmm s s ss s s s s s s s sssssss s s nns 678,361 3,819,314
FECEUOM: FOOUS BrOHD: k{thesransrrrssnrrsannrsssnnssrsnssssannsasannssssnnnsnnnnns 10,414 33,808
G8 BdUGliGMskiEharsassssrsartasssssssssssrsasssssssn s s s s s s rar e ar s 196,123 387,693
GBS T-HOKHIGE-hithesrrnsrrnsrrnsrensrnnsrensrnnsrensrensrensrensrsnsssnssensrenssnns 6,127 16,274
Gonwerth-Meortgage surance Austrialos kieh=====sssssassssssssssssmnnnnnnnnnnnnnss 145,517 336,586
T.A. WorLD Ex U.S. CORE EQUITY PORTFOLIO
CONTINUED
Shares Value»
AUSTRALIA — (Continued)
GraiRG O s btchy s@la6S sAr s srrannsnrsnsssssansssssnsssssnsssssannsasannsnssnnnsnnnnns 08,244 $ 575,612
LT BT 1T e T A T B T 32,532 210,745
GV GROUHD s Ltk s xsmsrsmssnnssnnsssnssnnssnnsssnsssnssenssnnssenssnnsssnssenssenssnns 135,577 331,495
Hansen -Technologiesydet@rssssssmsmmmm s siss s ssrs s ssssss s s nnnns 97,418 255,589
Hargy-Nerman Holdingsy det@rssaesemsssrssrssssassnssssssssssnnnnnssssssssnnnnnnnns 308,343 923,401
OGNS, ktChe e ms s mssmsesnsenssmssmssnnsnnrsnssnssmsrn s rnnrenannrnnrnnrnnrnnrnnnrnn s 938.758 1,881,885
Hellowerkd sFraneah ki ssssssssssnsasssssnsnasnssssssssssasnssssnsssnnnnnnnsnnnnnnnnnns 9,009 29,412
* HOHZON LDils kdehs rmsrnrmsrmsnsrassasassasnssassmsnssassnsassasnssassasnssassnsassasnns 251,263 20,344



{RGiteG RiMEt s bddhassareasearanarmasnasearsaseassassass s s s s s s s sn s s s nnnnns
1ndepeRdenGe-GROUHD MNls s ssrraaassr s ssassa s ssssa s mnssa s maaaan s nnaannnnnnns
B 5 £ V=5 = T I

T AT I 1
=T
IRESS s LAChs s s sasasasnssasasnsnssasassssssssasassssssssasassssssasasnssnsasasnsnnsnsass
* TP T 1

James Hardio Induetiies: Pk G- Sponsorod-ADR - sr s sssrssssssssassnsssnsasnnanas
Japara Healhicaro s Lidhssarsrsssmrass s srn s ssrs s r s r s r s nrrr s r s
B T T

127,805
6,619
37,995
230,361
175,102
75,412
482,742
181,347
100,715
112,440
284,080
16,555
39,117
45,628
139,314
91,500
46,307
138,718
80,415
19,021
33,952
6,180
88,070
78,479
8,083
2,536
244,778
1,398
350,922
146,139
196,207
70,545
26,882
689,464
44,740
51,205
440,322
96,557
133,807
240,563
603,924
12,057
5,301
74,492
107,020
266,586
7,840
42,928
110,701
84,184
33,757

152,508
21,138
496,602
1,503,074
159,658
176,122
1,146,144
656,716
140,828
311,541
1,673,159
37,354
73,491
487,401
553,544
519,533
442,832
60,657
14,237
28,195
459,197
84,666
62,951
1,609,850
106,522
11,721
847,762
10,592
622,713
93,853
24,103
6,174,045
1,128,940
248,012
423,621
65,179
1,085,473
49,609
133,858
35,031
1,160,657
4,206
12,806
5,053
1,163,109
40,116
19,025
552,864
115,154
123,094
26,591

T.A. WoRrLD EX U.S. CORE EQuUITY PORTFOLIO
CONTINUED



AUSTRALIA — (Continued)
Motorcyole- Holdings s Letghannnns

* MayeF 410l NG Sy dat@r s sxrnnnnnuas
MayStatenkidhanssrraannrrannnnnas
Nationak Australia Bankylatde-x-

Neworost VARG s bdChe s e snnnnus
* NEXTFDE -kichenrsarsassansansans
NiD NoIAgE, kithsmsararararnuns
NiGKk:SGahiyslat@yarasnssnrararannns

Nine:Griertainmoent Go.-HEIIRGE, btth-aasrrramasrn s rrssne s ssassn s s nssan s naas

Northenrn Star=Re60uicos s Lelid -

Origin ENergys-lefelyaaaaannnnnnans
Oforasbdchassssssssansnnnnnnnnnns

* Rrirme Madia- Group s Letd s ssansss
Rre-Mediousy dstdrssassannannanns

Shares Value»
5,984 $ 5,472
2,332,650 858,025
7,947 25,127
304,809 5,936,393
33,262 78,422
5,049 28,544
116,689 199,348
47,297 1,141,522
38,535 179,977
169,127 921,778
16,806 72,175
776,389 1,065,893
233,623 2,055,745
222,248 368,463
121,400 403,223
88,684 82,574
174,998 847,404
37,857 12,141
101,079 307,514
14,034 209,081
305,705 1,654,217
630,727 1,457,436
202,735 1,406,094
17,876 68,029
92,135 176,453
27,748 9,459
96,329 77,931
132,622 705,247
28,588 769,099
425,935 198,095
11,600 18,857
93,400 306,302
68,361 24,591
28,712 308,903
211,487 32,674
12,662 264,360
13,795 40,447
334,671 1,302,869
219,104 1,867,292
25,217 16,353
359,338 773,614
285,385 194,853
15,894 789,723
6,645 445,707
23,466 11,309
100,556 16,045
89,190 10,871
3,313 23,830
46,584 88,801
239,478 904,151
13,159 18,899
80,327 201,286



Resehte-Minigydat@rasssssmmmmmmmmmn s r s s s s s 351,280 426,396

RidgY-GoFPasdetOssnmmmmmsssrsssssass s sssrssss s rr s s 103,427 78,368
RiG-TiAt@y dab@rsssnsnsnasnnasnssssnnasnsssnssasnssssssssssasnsnsnnnnsnnnnnnnnnnnnnnnnnns 61,465 4,113,690
Ruralo0 HoldiNg Sy slet@s = = s s ssssssmss s ssssssss s rrr s 8,131 23,612
F T T B 0 11,000 3,873
Sandfire ReSOHGES-Nl=ssassassasssassassasssssssssassasssnssnssnssanssnssnnsnnnnnnnn 124,735 569,116
SantoSs detdrssareararnarariariarar s s s s s s r s r s rsr s r s rs s rnarnnn s 429,083 2,114,164
T.A. WoRLD EX U.S. CoRE EQuITY PORTFOLIO
CONTINUED
Shares Value»
AUSTRALIA — (Continued)
* Saracen Minorak Holdings, Litdsssssssss s sssssssssssssssssssss e 354,155 $1,001,496
Sealink-Trave! Sroup,kiehsssssssmmmmmmssss s s s s s s s s s s ssss s s s s s 12,809 32,762
E T 7 T 56,971 811,070
Select:Harveste  bddhssassarrararasnararsassasnassasssssssssssasnssnnsnnsnnsnnnnnnns 29,205 148,491
* Senex:- Rergy s bt0hasssssaassnn s srassr s i rsrr s r s s s s r s r s a 611,190 130,190
Y e T P TN 17,667 48,779
Senvico Strear ki@ ssassarsariariasararassassarass s s s s s s s s s s rn s rnarnnnn s 131,772 268,432
Seven Group-Mokdinge,kidhssssrssssmmnnnnns s 37,537 460,207
* Sener Wost Vediay dat@rsssssssnsasssssnssasnsssnnsssssasnsnsnnsnsnnnnnnnnnnnnnnnnnns 687,208 203,270
SGleet-GrOUR s btChasssssrsrrnnnaana s mrrrrrrrr s 30,558 61,348
Sigma- Healthoarey datdrssrrssssssssssssnnsn s s s s s s nns 1,667,728 678,507
* F =Y 2 0 27,492 13,545
* SHver Lake ReSOUGESy slet@rssssssasssssnrsasnsssssssssasnsssnnsasn s asn s nnnnnnnnnnns 345,568 304,841
Sims Metal Managermnemnts LG ssssssss s ssssssssssssssssssssssssssssss s nnnss 75,930 562,106
BT (T c TR 57T 5 33,792 215,952
Sonic Healkthcares sl t@dsassasarsarasnararareasmasasssssssnsssasnssnssnnsnnsnnsnnnss 32,483 621,689
F T Y o T I 5 B 47.819 507,360
T Y2 o I 397,945 846,732
Seuthern Grees IMoaia-GrouD s btdha s s s saastsr s ssssa s snsssas s saassn s masannnnnnns 256,095 233,732
Spark 4N asUGHIFE: GEOUI s = saasss s ssassa s s sassa s mnasan s naasannnnaannnnnnnns 493,948 800,465
SpoedCast Intermnationaly detdr s saasssrsssasimm s rrrrr s rrrrr s 148,941 190,716
StBarbaraysat@rssssssassassssssnasnsssnssasn s asn s s s s s s s a s nraarnrnnnan s 375,864 941,969
StarEntorairment:Ga; Lstd s (THRE)- srerramrararsrararass s s s snsnanrannns 280,947 792,957
Steadfast Sroup, ki === rrrsrraarr s 220,367 571,556
SeNCOrP GrouP;lat@errrsrrsssssssssssn s 200,305 1,846,167
* Sundance BRorgy-Auistrahen:bichsssssss s s sssssssssnsnssssrsr s 300,591 37,670
SeHanc GrouP; dabdssesraasssmrrrrassr s rssrr s rrra s s rar 21,844 25,627
YT = o T e T 5 T TTT T TP PP TP 92,040 565,005
Sy IS AHDOFt = sssssssssssssaaa s asssaaaa s 85,466 487,828
Taboorp-HeKHgE, kdtheasransranstanstsanssantsannsanssanssanssanssanssannsannsannnas 336,080 1,030,990
.'I'.assal.G;@up,. T 90,872 319,831
Teehnology ey ktelrssrrrrssssmmnnsnnn s 96,867 505,487
Tolstra Corp.asbiehnmmsmsrsrsmmnnsnsssnn s 352,315 955,240
Tolstra Gorps-kieh; ADR sssssssssmmmmms s s s nn s s sssss s s s s ns s nnns 600 8,142
* TOFRACONY s bk s sssannnnsssnsnnnnnss s s s s s s s s s s r s s a s aaEnnnrnnn 36,980 13,748
* B T T S I 57,038 10,134
* TiGer FROSOURGEE, b iehsrrrrrssrssnrsssnn s 202,588 76
B = Y PV 4 W S 200,194 952,672
B T T o T T TR 4 S L LT T LT T T PP PP TP PP 86,191 913,494
Treacury-YVine Estatee, ki@ sssrrmrrrmm i 36,455 438,333
* THQY-IRESOUFESS p LelChannrrnsnnnnnnnnsnnn s 169,473 11,049

MHKG MVOTHGly debGlr s s sssasmsnsnssasasnsnsnssasassssssasasassssssasasnssnsasasnsnnsnsass 98,748 158,090



* Village Roadshow detGr-rsmrrrrarrarransamsamranssmsansamsanssm s s s snsnesnannas 44,163 79,906
* MG AUt aHia ok, skteh = rasrasrassaassassnsrasrnsssnssnssns s rnssnssanssnnss 1,109,508 125,334
T e I 43,258 151,025
MiEr GFOUPydetlsssassarassasassasasassassssnssassssassasassassssassassssassnsnssnnsnss 85,452 71,583
* MOOUS-GFOED s kdThssnnnnmssrsssrssnnnnnnnsmsssssnsnnnnnnsssssssnnnnnnnsssssssnnnnnnnnns 271,395 597,298
T 27 [ 34,256 316,784
B oY 2= T2 I (5 e 93,077 2,492,594
Aesiern ARaS  bddhassassarsararsasnassassassasnassassssnsssnsnasnnsnnnnnsnnsnnnnnnnsn 107,064 158,908
* Westgold ReSOUGES letElysssrsrmrmmmmmm s s s s s s s s ss s s s 88,402 116,397
Westpac-Banking Cofpsrrrrrrrmmmmtmmmsnsssssssssssnnnsssssssssassssaaaaannnnnnnnns 234,329 4,597,513
AMRHOREUEFH GOBl olatEls xmxmrmrarararsrsssnsnsasasnsasasssnssssssnsnsnsnsnsnsnrnsnsnsnss 460,295 1,153,587
WhieoTeGh-GloRad; dstdssssarrsssrmnassnssnssssnssssssssssasnsssnnsnsnnnnnnnsnnnnnnnnnns 20,963 450,744
Woeodside Retroletihkidissssrssssssssssssssssssssssnnssssssssssssssnnnnnnnnnnnnnns 106,387 2,508,709
WGOIVWEFHRS GFOUI; LetG s s s s sssnnnnnnsn s m s s s s s n s 67,669 1,649,793
MAGHIBYRAFSONSy dat@rasssnnsssmmnmassnnssassan s nassa s mnsaa s mmaaannmaaan s 146,889 1,609,545
AMPR AAUINZy ek felsmmssusmrmsmsnssmsasasnssnsmsasnssnsnsasassssnsasasnssnsnsasasnnsnsass 143,627 63,570
T.A. WoRLD EX U.S. CoRE EQuITY PORTFOLIO
CONTINUED
Shares Value»
AUSTRALIA — (Continued)
* B I 2,010 $ 88,484
L N 1 179,267,557
AUSTRIA — (0.4%)
Agrana-BeteiligtRge AG - =sssr s srasss s ssasis s sassa s snssa s ma s s anrnnnn s 7,730 147,849
N = e 28,651 1,020,491
At Beropean-Real Eetato bichs e s s sssssssss i 44,004 180,186
Austria-Technologie:& Systentochinike AG » s s s s ssssssssssssssssssssssssaa s nnns 19,045 306,065
GAdmmobilien ARagem AG srrrsssssss s s s s s s r s s s s s nns 20,128 708,979
DO GO AGr srsrnnnsnssssssnnsssssssssssssssssssssssssasnsnsssssnnnnsnsnsnnnnnnnnnnn 2,338 206,100
L o S Ty oY LT o] O L e L LT LT T T LT TP PP PP T PP PP TP 50,403 1,809,100
EEVA A sessssssssrressnssssssssieeessssssssssseeessssssssssssessnnsssssssereennnnnnnnn 17,207 273,052
FAGG AGrnnsssssssannssssssssnnsssssssssnsssssssssssssssnsnsnsssnsnnnnsnnnsnnnnnnnnnnn 6,488 76,932
RlUghafern- VWien AG- ssssrssssmmmmsss s snnnmmssssssssssaaaaannnnnnnnnnns 1,500 66,223
Kapseh FrafficConk AG «ssrrrrrrmmmmmms s s s s s s s s s s s n s nnns 1,571 55,520
Y 4,086 416,784
Mayr Mehhok Karten AG srrsssssssssss s s s s s s s s s s s s s s s a s nnns 2,813 355,436
QostareiGRiSENEPOSt AG s sssssssssssssssssssssssssssssnssssssssnnnnsnsssnnnnnnnnnnn 11,733 391,893
L 46,691 2,336,278
B S 4,858 125,550
ROLNTEG HloIcHiNG AGe s sassssassassssassssassassssassasassassssassassssassssassnnsnss 5,223 50,755
T 2 Y e 2,474 53,964
Raiffoicen: Bank dtomiationals Ao ssssssssssssssssssssssssssssssssssssnssasnnnnnnnnnnsn 67,108 1,573,790
RosenbauerntoratiGnahk AG -sasssassassassssssssssssasssnssnssnssanssnssnssnnnnnnnsn 731 34,535
Lo LY T N S 18,580 410,374
Schoeller-Bleckmant Dilfield: qtHprAoRE AG srrssssrrsassrrsassasasssssnnnssnnnns 2,857 227,257
* SermpPerit-AG HOle NG - - s s srsrrrrr s rrrrr s s rr s 2,415 33,714
e T 7,103 227,933
TloKOME ALt i@ =A S s ssssssssnsasssssssssnansssssnssssnnsssssnssnnnnsannnnnnnnnnnnnnns 58,773 434,093
LIBM Dovelopmierts A s s xsssssssssnsssssssssssssasssasssanssanssanssansssnnnnnnnns 1,284 56,972
UNKQA-HSUERGCE (SO AG == ssassssssaassasssssssanssnassnnnsnnsssnnnnnssnnnnnnnns 71,452 640,215
MEFIUAICh A = = # e = s s s s e m m e e e n e R A A AN R AR A EEmEamnaannaa 4,184 233,494
Mienna-lnswrance roup- A \liener:VersiGhorng Gruppe = ===ssssssasssasnnanns 19,589 502,043
MOOSAKINIE A s s mssarassasassassasassassssnssassssassasassassssassasansansnsnnsnnsnns 53,314 1,407,456



Mjar.im.pex. Rinanzg—~ und- Beteiljgung.s N 10,740 15,929

HONErDEFgON AG s s rrrrrs s s s s s s ssas s r 18,923 432,544
* ZrtODE} SroUp- AG s rrrrrrrsssrs s s s 8,937 74,730
T OTALAMISTIRIA tensssrensssransssransssensssssnssssenssssenssssenssssenssssenssssanssssnnsnns 14,886,236
BELGIUM — (0.8%)
ACKOEMANG S=Vat dG@Arert I\ sasssssssssssnsssssnssssanssnssnsnssnnsnnsnnnnnnnnnnnnns 9,454 1,377,095
GO === srnmmarna s saE s EEEEE s EEEEEE s EEEEEEsEEEEEEEEsEEEEEEEssEEEEEsssmaEs 54,378 2,919,351
* AGKFA-GEVARFt N M ssrsssssssssnnsnssssssssssnsssssssssnsanssnsnssnsnnansnnnnnnnnnnnnnn 136,729 550,680
ARheusei-BUSCh JNBOV SA ssssssssssssssssssssssssssssssasssssnnnsnnnnnnnnnnnnnnnnnnn 77177 7,759,112
Anheuser-Buseh {nBov SAMN: Sponsor.ed.ADR .................................... 8,449 853,180
* ARGORAX- S ADR s sssssssssssaasasa s nnnnnrrrr 297 41,717
* F L= ) S P P PP PP PP TP TTTTTTT TIPS 949 133,322
ALGRNOF s s s ssnsasansnrarsssssss s s raa s s s s s E s a R E R SRR N SRR RN RS R R EE RS RS EE RS R AR REEEE 1,050 84,155
Banque.N.at.ionale.de Belgjque ....................................................... 47 121,082
BarGO N\ assssssssussssssssssnssnsnssssssnnssnsnssasassnsanssnssnsnsnnannnnnnnnnnnnnnnn 3,143 656,370
Bekaer{ DA ssssssnrsistnssstnsnnsnssssssasansnsa s s a s s a s n e na R n AR 21,848 615,228
* BioCaitiS M\ esssusursnnsnansnnsnnsnnsnsssnnssnsnnssssnsnnanssnnnnnnsnnannnnnnnnnnnnnnnn 2,296 27,298
DPOSESA 33,766 313,963
* Golyad-SA--smmmrnrnrrrrrrsrraa s 572 7,012
Gie-AEntropkiees-GirB s sasssr s rsasss s rssis s rssra s rrr s r s 5,218 458,557
Lo S P P PP PP PP T TTTTTTT TIPS 22,901 1,193,284
DEGRUHINIEKNVesessassnssssnsnnsnssssssnsssnsnsssssssnsanssnsnnsnsnnannnnnnnnnnnnnnnn 27,471 61,316
DietorORS/Arsssnsnrarsssssssnsnnsnssssssasssnsnssasasansasssnsansnannannnnnnannnunnnnn 16,107 754,350
T.A. WoRLD EX U.S. CORE EQUITY PORTFOLIO
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BEOROCORA-GROLHD SA rranrranrranrransrsnnssenssnnssanssanssanssansaanssanssannsannnns 64,162 $ 211,909
GHae System. OPOFAtOr-SA=srsrrssssssssssasssasa s ssn s asa s sa s naa s na s nrnnnannan 7,840 596,906
BUrOR@s N i sassnsnransssssssnssnsnssssssssssnsnsssssssnsanssnsnnnnsnnannnnnnnnnnnnnnnn 36,257 305,160
* BUrOR@Ms N i sssssenransssssssnssnsnssssssssssnsnssssassnsanssnssnsnsannannnnnnnnnnnnnnnn 38,214 321,762
BVS:-Broadcast: EquiprRont SA - crsrsaartasssastsassta s ssa s sra s ra s aa s nannas 6,891 163,787
* EXRaf NV sssssssssssssasssssansssnsssssssssssssssssssssnansssnnnnnsnnnnnnnnnnnnnnnnnnn 13,346 87,946
F.ag.rom ................................................................................. 13,453 223,385
* Ga{a.pag.@s. INVesssssnnnnnnnnssnnnnsnassannnnnnnnnssnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 570 99,633
* GalapPages-NVe s rssssrsrrssssssssssas s n s s s s s s anaaa s nnns 1,322 229,381
T L 1,201 70,494
IPAFRODBE! B ssssnsuransnnssssnsnnsnssssssssssnssssssassnsanssnsansnsnnannnnnnannnunnnnn 329 22,412
._Leneen.-Group.N.V ..................................................................... 589 22,454
L343 O £ T T T 26,646 1,713,279
Kinepohie Grg.u.p.N.V ................................................................... 7,850 463,154
10t 6 BakoOS dN\ sssssssssssssssssssssssssssssssssssssnannasnnnnnnnnnnnnnnnnnnnnnnnnn 87 226,752
#* MDxdloakiy sssssnsnnanssnsnssnsnnsnssssssnnssnsnnsasansnnanssnsnnsnsnnannnnnnnnnnnnnnnn 5,908 7,986
MOIEXie NN ssarsnsursissssssnnsnnsnssssssnsssnsnssasanansanssnsansnsannannnnnnnnnnnnnnnn 7,558 517,325
#* NyretersNVe s sssssssssssssssssssssss s s s ranaaaa s nns 39,159 25,450
ONEX GO N M ss s sasssasassssssasssssa s ssss s sa s sn s sa s sassasn s sanssnnnnannnnas 33,190 546,804
Ora.nge. Bngq'um.SA, .................................................................. 19,795 451,606
RIGANGh s ssssssssssnranssnssssssnnsnssssssasssnssnsasasansanssnsansnsnnanannnnannnnnnnnn 532 38,273
REGXIFALG SAR s sanssnssssnsnnsnssssssnsssnsnssssanansanssnsansnsnnannnnnnannnnnnnnn 35,664 1,016,846
REGHECO! SA s ssnsnrsrssnssssnsnnsnssssssnsssnsnssssassnsanssnsnnsnsnnannnnnnnnnnnnnnnn 22,621 182,304
REOGiHElXe s rssnsansnsnnansssssssssansnssssssnsssnsnnsssanansaaa s s a R Ra AR 571 90,182
Roulakta Viedia- Groud MV rsssssssssssssssssss s sssssssssssssssssaaas s nnnns 1,508 20,844

SO PTG S+ N a n s m s mswmswmswm s wm s wm s wm s e s e s wa s w s wmnm e m s m s m e n e nns 4,604 126,961



Y= L B LT LT L L L T e PP PP PP PP PR PR 2,093 94,856
T 12,790 1,309,631
Tolonet GFoup -okding-NVsrsssssmmsse s s s 15,377 755,239
TRE R BEKO S/ e nnsnnsunnssnsusnsssnsssnstsnsssnsssnsssnssennssnnssnnsennssnnnsnnsnns 294 37,607
* TESEORAGHIO (SrOUP= SAr s snnssmmasanssaassansssassan s nassannsnnasannnnnasnnnnnnnns 16,074 503,195
* Titan Coment:Mternational SArsssssssssssssssssssssssasssssssssssnsssssnnnnnnnnnnnnns 10,553 221,961
LGB SArsrsnsnssssansnssasssnsnssssssssnsssssnsnssnsnssnnnsnnsnnnnnnnnnnnnnnnnnnnnnnn 25,619 1,997,679
LJNAiGOrE S At esursuarcansanssnssnssanssnssnssnssanssnssnssnssansanssnssnnnnnnnnnnnnnnnnnsn 11,381 356,266
Mark 0@ Vo!0@ DV s ansesasssnssssssssssssnnssnassnssssssssnsssssnsansssnnsnnnnsnnnnns 2,567 73,538
* MiGRaIC0 SA ssrsrsranmsassssssamsssssssssssssssssnssnsnssnnnsnsnsnnnnnnnnnnnnnnnnnnnnnn 20,959 96,498
SO TALBELGHJMecsassasansasassasassusassasassasassssssssssssssssssassssannusannunnnnnnnnnnnsn 31,156,537
BRAZIL — (1.9%)
AES:Tiete BRONGIG S rasraratitatsatatsatsastasassesassasassasassasansnsnssnnanas 77,904 261,085
AES:Tiete Ene.r.g.ia S A s ssassssassssEEEEEEEEEEEEEEEsEEEEEEEEEEEEEEEEsEEEEEEEEEEEEEEE 21 16
Alansce ShopPING-ECoRtert S ramrrrartaamsastsastsasssanssanssanssansssnnnsnnnns 32,467 239,822
ANk VIS EHEOS A FrORtE =Sy sssussssssssssansssssnssssansssssnssnsnnsnnsnnnnnnnnnnnnns 17,249 66,847
AWIPAE INMESIHNIGRL0 SAr s s s rsrrsannssnsssssssssnssnssssssssssssnnnnnnsssssssnnnnnnnnns 43,448 301,808
T S N ) = 327,200 1,724,344
AR DOV =Syt ta m s s m s m s m e m n e e A A A AN R AR A EEmEenRaannaan 24,800 130,812
ARiMa HOIIRG SAr s rrrsssssssssssssss s s n s s s s s s 8,900 50,186
AkezzeMduSHia & CONMOKGIO S A sssssssssssssssssssssssssssssssnsnnansnsnsnnnnnnnnnns 19,450 256,812
Ve e T S 52,942 324,753
* IR N L 10,235 416,565
B3-SA = Brasil Bol6a Balca@snssssanssatsssasssssssssssassassssssnsansansansnnnnnnnn 59,738 660,408
Banco-Bradosco SA,: Al Rearearearearariinasnassassassasssssasnssn s s s nnnnnas 186,348 1,684,585
Banco-BradoSco SArssssssssnsasassnsnssnsssnsassnsnsnssnsnnsnsnnnnnnnnnnannnnnnnnnns 79,491 647,992
Banco-d0 Bfacil SA =ssassassassasssssssssassansssssnssnsssnssnssnnsnnnnnsnnnnnnnnnnnn 86,884 1,120,555
Banco-Sartandor Bracik SAreareassassassasssssssssassanssnssnssnssanssnnsnnsnnnnnnnsn 27,828 312,453
BB Seguridade-Paricipaceos SA s rrs s s rssssssssnnnsssssss s s s s 81,950 696,812
BR Mals- RaFticipacoos -SAssmrrmrrarransansansanssnsansansanssnssnsansanssnssnssnnnns 271,189 1,066,607
* BRRFOPEFHOS S/ nsrarasrasasrarrasassassssasrassssassasasrassssassassssassssnssansnss 32,617 85,808
* Brasik BEokons RatiGiac0e6 Shraassrrsaasismssassan s ssassannsnaassnnnnasnnnnnnnns 13,900 23,201
T.A. WorLD Ex U.S. CORE EQuITY PORTFOLIO
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BrasibAgro — Go: Brasileira-de Rrepriedados-AGRHOGKS s sssssrrssrsssmssssnnnnnnnnns 14,800 $ 64,725
* Brasken-SA; SPORSOFET AR s s casssrssasiss s ssssa s s s s ra s rn s r i aa s 23,556 417,671
* oY = NS 110,184 964,599
* BIRF= Sy #ADIR s s s s asasasassssrsssssssssssassssssssssssssssssssssnsnsnsnsnsnsnsnsnss 5,502 47,812
Gadvik AHMOREES S/ r s s ssssnssnssssssssssssssssssssssssssssassssssssassansansnnnnnnnn 33,561 64,988
GCGOR SA  asassssassssssssssassssssssssnssssssssnsnssssnnnsnsssnsnnnnsnnnnnnnnnnnnnnn 293,850 1,151,115
Gentraic bloticas Bracileiras-S/Asssassassasssssssssassasssssssssnssanssnssnnsnnnnnnan 37,516 387,217
Gia-de LecaGao Jas- AMIEIiGaE == ==s=sssssassssssssssssasssnssnssnssnnsnnsnnnsnnnnnnnsn 57,738 756,456
Gia-de Saneamenio-Basico do-ksiado de-560:Pael@- - ssrarsrssrmrassissniasnnanns 33,000 461,750
Gia-de Saneamentio-Basico do-k6ctado de-5a0-Paelo ADR s srrrrrrmmmmmnnnnnnnnss 25,800 358,878
Gia-de Saneamenio-de Minas-Gerais-COPASAsssssnssssssssssssnnsnssnsnsnnnnnnnns 23,981 423,525
Gia-de Saneamonio-do FPafGRa s sssssssssssssssssssssssasssssssssnnnnsnsnsnnnnnnnnnnn 37,634 844,123
Giasde Saneamento- 0 RaliGNcr ssssssssssssssssssssssanssssssssssnnsassnsnsnnnnnnnnnns 9,200 52,191
Gia-Energotica de-Miae Gorai s === sssrrrrrsssasssssssssssssnnnnnnssssssssnnnnnnnns 36,039 160,724
GiaIbORiN@e s s assmsrmurn s s s s sa s s ararra e E e rrar e rararaarna 12,358 103,622
Gia-Paranaense-do Energiassssrrssss s s s sssssssssssnnnssssssssasssaaaaaa s nnnnns 7,100 89,747
Gia-Siderurgica- Nacional SA; SPORSOrGEs AlHR: s nnnnnsssssssssssssssssnsnnnnnnns 222,689 950,882



Cia.Sider.u;gj@a.NaoionaJ e 226,966 983,072
[ R T 91,444 173,479
GConstrutera: ToREE B A sssssssssssssssssssssssssssssssssssssssssnnssnsnnnnnnnnnnnnnnnnn 42,944 285,142
* Gosan LOGIStiGA-SA= s srrrrrssssssass s 89,123 436,234
GOSAN SAvensarsnsurasssssssssssnsnsssassssssnssssssasansasssasassnsnnansasanannnununs® 54,391 725,147
GOl Gardsystom SArrrrrrmmmmmmssss s s s rran s 18,186 30,641
GMGC Beasik Opepadosa.e.Agm@ia.de.Viagens.SA ................................... 44,590 594,362
Gyrele Beazik Realtly:SA-Empreondimentes.e- Rarticipacoos - =asssssssasssnnnnnans 155,121 991,773
Gyrela Gommetkeiak Reepsrties SA Emproendinenios 6 RartiGipacoee-==ssssssnuss 300 1,101
Dimed SA Disttibuiderasda MedicamMentoc sssssssssssssssssssssssnnsnssnannnnnnnnnns 200 20,229
Direcionak Eng@nharia DA ssssssssssssssssEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEE 68,736 226,758
D OOX DA s s ssnsuranssssssssssnsnssssssssssnssssssassnsanssssansnsnnansnnnnannnnnnnnn 194,385 640,250
EcoRodovias:nfraesiruitne 6 Legistica-SAr s s arrrrm s rssssss s sisssa s ssssa s 79,920 246,691
EDP. - Energias do-Brasil :SA s srrrsrr s s 89,952 454,669
Embraer 3A; SPOREOMEE Al Re s s aassssssassan s ssssa s ssss s mm s s s naaan s 75,026 1,515,525
L= T T T T TP 68,145 882,090
* ROV S/Arensanansunanssnssssnssnanssssssasssnssssasansnsanssnsansnsnnannnnnnannnunnnnn 34,261 232,336
En.g.ie. Brasik Ener.gi.a DA s ssEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEs 24,375 308,300
Equat@ri.al.ﬁner.gia e 63,732 1,578,124
* Even.@onet;u.torae.lm@rpopad@pa.s,l\ ............................................... 101,800 261,412
Ez.Tec Empreendimentos 6 RPariGpacoes SArr s rrr st rsrsssrssassssssnsnsnnnnas 36,434 313,613
LT S P PP PP PP PP TTTTTTTTTTT PP 75,200 459,710
o 7 Y 15,300 19,043
* T S T A 22,143 37,424
Gordau Sk, Sponsored.ADR ......................................................... 134,698 479,525
72 e 1 T A 53,900 167,080
Gol-kinhas-Ackeas nteligontes - SAs AR srrs s ssss s s sssr s s srrr s r e 9,991 214,607
GroNAORE SAsssssnrarstssssssssnsnsssssssnssnssssssassnsanssssansnsannannnnnnannnnnnnnn 36,500 72,687
GUAFAF BPEE GONIOECOEE-SMArsrrmrrr s srassas s sssssa s sassas s saassn s nasnnnnnnnns 49,064 250,569
Hapvide Rarticipacoas-e- FavosHMontEs- S A r s s sssssrrsssssssssaassnssnssannnnnas 11,745 128,642
* Helbok BMproendHNERIOs SA v s rrrrssstrrasstrsssssrsa s sssa s sasasssansnnnsnnnnns 117,105 68,121
L Y ToT = RS Y T TTTT TP TTT TP N 64,806 512,491
e L G T e I T 23,600 90,780
InGtititeFeERIEE Rarch i sy sssssssssssssssssssssssssssnaanassnnnnnnnnnnnnnnnnnnnnnnnn 24,400 125,505
{nternationad-Meal-Go: AliMoRtacae:-SA; a6 Arsssrrarsssssssssssssssssnsnnnnnnnns 87,900 218,118
10ChRPO-MAXION SA s rsssrsrrssssssasss s s s nnrar s rrr s 79,610 455,379
IRB- Brasik RE6SEGUFOE SMexrrarrarrasrasrsassassnssassassssssnssassnssassasssnssnnss 28,601 711,962
{faer UnibaReo Holeing SA s sssssmmsssmmm s nnsssssssssnsssss s s s nnnns 33,703 264,053
S T o 486,160 3,171,980
JHSF RarticipRE08S- S/ sssassransranstsanssantsanssanssasssanssanssanssannsannsannnns 85,900 85,982
e 45,700 203,572
Keploer Weber S ssusssssssssssasaaaaaaaaaaaan s s s aEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEE 16,400 88,739
T.A. WoRLD EX U.S. CoRE EQUuITY PORTFOLIO
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KIDiRS/Asensasansnnanssnssssnsnnsnssssssnsssnsnssasansnnanssnsnnsnsnnannnnnnunnnnnnnnn 148,078 $ 622,367
Kieton EaUCAGIONa sSA s ssssssnssssnsnsssssssassssananssnsnassssnnnnansnnannnnnnnnnns 458,884 1,510,234
LT 3 T T TP TP PP PP P 50,235 254,706
1ecalizaRent o GatsS/ Assssssssssssssssssssssssssssssssssassssnnnnnnnnnnnnnnnnnnnnnnns 157,827 1,819,641
LOG Gommerciak RFOPEFes 6 RaitiGPaC0RE Shr s rrrrrrrsasssnsssssrsssnnnnnnnns 9,390 57,892
* L.@g.-in.Logist.ioa A HOMNGHGE SArsssssssssssssssssssssssnssssssssssnnnnnnsnnnnnnnnnnnnn 5,100 20,981
L.@J'.as.A[nerk;anas.S.A ................................................................. 9,394 34,437



L.@j.as. RENHIE =Sy s s sassssssssssssssssssssssssssssssssnsssssssssssssnannnnnnnnnnnnnnnnns
MDiaSBIaRE€O SArssssnssssssssssssssssssssssssssssssssssasssssnnnsnnnnnnnnnnnnnnnnnnn
Magazine-kiza SAsse s asrss s ssssss s sssra s s s s s arr s nrnaannn s
Mahile-Metadove S Asssssssassssssssssssssssssssssssssssssssssnnnnnnnnnnnnnnnnnnnnnnn
MARGOPGIE -BA = = ssunm s masnn s smasas s masua s masaa s masaaa s masaaanaaaa s
* Marisa L-0jae e
* Mils: Estuitiras- e Servicos de-EngoRhakia SA - ssrsrssasssrssaassnnnnsssnnnnnnns
Movida: RaFtiCiPOCOOS =S sssssmassssnsnassanssnassanssnassasnsnaassnnnnasnnnnnnnns
MRM Engenhatia-e- RarticipaCOOS B s s sssssnsssssssssssssaaaaa s nnnnss
Nata COSMetiGO6 SArrsssrnsmnsnrssssssrssnsssssssssnsassssssssnsnnsnssnanannnnnnnnn
Od.@n.top FOVeS A sssnnsssnssssssananasssnnnsssnsnssnnnnsnnnnnnnnssnannnnnnnnnnnnnnnnnnnn
OiMOger GEraGa0 SA s rrrrrrrrttttt s s s a s s s rraaaaa s
Quio frine-Saude- Animal RartiGIiPACOES-SMrs s s sssssrrssssssssssaassnnasnasannnnnnns
* RaranapanemMa- S s sss s ssssssssasas s ssastan s sasaa s masaa s mmaaaanmaaan s
Retrobras:-DistiieidOna D s sssssssssssssssssasssssnsnssnsnassssnnnnanssnannnnnnnnnns
Retroleo Brasilolo SA, SPONSOMOE A Ru s susrmssssssn s sssasss s naassnnsnnssnnnnnnnns
Retroleo Brasilolo SA: SPORSOMOE A Re s susrssssssan s sssasss s snaassnnnnasnnnnnnnns
Retroleo BEasiloN O S At ssssssassssssssssssssssssssssssssssassssnnnnnnnnnnnnnnnnnnnnnnns
Rgrt@.Seg.up@.SA ......................................................................
RortobeHO S Arrsssssssssssssssssssssssssssssssssssssssssnsnssssnnnnnnnnnnnnnnnnnnnnnnnn
* Reofarme Distibuidera-de Rroduios FaFmMacetliGO6 Shrrrrrrrrr s itrrrrrrsaananans
Quakcorp -Consulonia:e Gorretora 4e-Seguios-SA= s mrrrrrrrrrrrrrttsssssssnnnnnnnns
Raias D;@g.asjl.sA ......................................................................
Restoque-Comercio- e Gonfeecoes: o Roupas-SAs s s raarrrmsmasssnmsnsssnnnnnnns

Santos-Brasi .Pa.m'@'ppa.o@es SAsssssssssssssaaaaaannnnnnnnnnnnnnnnnnnnaEEEEnnnnnnnnE
Sao Vi1 SAssssssasssssssssssssssnssssssssssssssssssassssnnnnnnnnnnnnnnnnnnnnnnnn
Ser-Educacionak SArsssssssssssssssssssssssssssssssssssssassssnnnnsnnnnnnnnnnnnnnnnnnn
SEG-AGHIOOK BA - srrssrsssasaasaa s s nrnnrrarrr s
Smiles hidelidade SAssssssssnsnssssssnsssssssassssananssnsnasnnsnnnnansnnannnnnnnnnns
SoNae SOk BFracH SA ssssssssassssssssssssssssssssssasssssssssssnssnnsnsnnnnnnnnnnns
* Springs Slobal RatiGIPACORE S s s msrrrrrrrsssssssssssssnnnnnnssssssssnnnnnnnns
Sl AFNOHECE SA sssssssassssssssssssssssssssssssssssssssssssssssnssssssnnsnnnnnnnnnnnns
SUBARNG S A ssssssssssssssssssassssssssssssssssssssssssssssssssssssssssssnsnnnnnnnnnnnns
* Sezano SA; Sponsor.ed.ADR .........................................................
TR Entreteninonieo-SAssssssssssssssssssssssssssssssssnsnsssnnnnnnnnnnnnnnnnnnnnnnnnn
* JCENHIO6 SArrrrsssssnssasssssssssssssssssssssssssssssssnnaasssannnnnnnnnnnnnnnnnnnnnnnn
T CENHEE A sssssssssnssassssnasssssssssssssssssssssssssasaaEEERRRRR R R R R R R
JTegma ostao L.og.igti.ga.sA ..........................................................
Jelofonicar Brasik Sl ADResassareaseasearsasnasnassasssssssnsssasnssnnsnnsnnsnnnnnnnsn
* Jekra .Santa.Ag;@.SA ..................................................................
T HVE Raﬂioipacoes.SA,,.ADR ..........................................................
T HVE Radioipacoes.SA, ................................................................
) 4 I

184,476
1,795
7,210

30,238
54,800
34,360
95,157
51,698
130,137
65,747
128,363
17,400
5,300
8,840
123,000
72,469
19,287
610,847
71,042
58,513
5,496
160,703
54,950
4,719
128,682
89,250
130,829
22,907
72,000
22,347
8,937
18,800

148,894

124,726
5,281

13,900
30,800
125,860
19,812
12,260
2,300
6,220
78,821
19,434
104,081
43,500
40,600

146,684
7,000

23,560
552,353

2,294,137
18,405
498,230
195,150
50,257
76,169
173,292
202,249
691,545
1,053,820
588,613
125,382
55,814
53,253
857,311
994,275
290,269
4,608,143
969,850
62,555
6,380
935,664
1,195,226
25,472
739,114
123,479
692,823
158,101
340,346
230,886
83,109
66,503
1,639,398
1,002,357
84,182
20,724
20,983
40,894
164,202
167,226
9,432
99,271
252,386
246,973
758,718
92,896
204,364
764,224
61,685
61,796
7,209,164
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BRAZIL — (Continued)
Malid Solucees 6 Senioosde Seguranca- e Meios de-Ragamento 8- rraariaau.

Identificacao S.A

Mia Varejo SA--aanaanuans
Melcabras-Azaleia-SAs=----
VUEG-SAesssnnnnnnnnnnnnnnnn

Wihiz= Seldcoes e Go.rre.tagem de .Seg OGS DA sanususanususansnanannnnnnnnnnnnnnnnnnnsn

XD RS PGkt enrrnrenrensns

FOTAL:BRAZ s sassssasssssssssnsssassssasssssssssassssssssssssssnsssssssssnsnssnsnnsnnnnnnnnns
CANADA — (6.8%)

*

#*

SRS INGassssssnnnnnnnns

AGKF Ma.nagement,. L 3 7 1= T e

Aghico Eagle-Mines, ki -«

ArBoss of America Gorp.--
Alacer Gole Gorprsnsannses
Almos &old.: e ; Glass A
Alamos Gold, ey Clase A
AlaFie Royaky Gorp.assssse-
AlGANMIy M ¥Grasssasnnnnnnnnn
AlBXCO RESOUIGE:GOFPr ===
Algema Centrak Gorp.sss===

Algong i Rower8 Utilities: Gorpusssss s ssssssssssssssssssssssssasssassssasnnnnnnnes
Algong i Rewer8 Utilities: Gorprsssss s s ssssssssssssssssssssssassssssasannnnnnnnes

Alimentation-Cowche-Tardy

AlaGas, datdrassssnssnnnnnns
AKUS Sroup; kiehsnnuuuuannn
Americas Slver Gorprss--
Amerigo Resewcesy dutdr -«

NG GlaSSBrsransrnsssnnnnsssssnsnsnnsssnsnnnnnnnnnnns

ARGEW RolleFs bith s Cla6S sAessarmasnarnarsasnasnassassasnssnsssnsnnsnnsnnsnnsnnnnnnnsn

Bank-6f Nova-Scetia Fhe)
Bank.6f Nova.Scetia Fhe)

Shares Value»
62,733 $ 250,021
208,004 420,766
41,656 77,498
18,700 116,717
29,400 91,674
152,308 1,368,890
74,100,934
24,500 41,211
14,380 80,736
4,453 56,751
413,761 592,520
31,265 481,364
11,375 465,239
124,528 483,091
5,826 304,392
600 31,338
54,830 155,375
45,730 1,573,420
10,693 70,406
187,402 745,462
192,365 1,262,225
42,742 279,960
23,548 362,195
9,891 47,364
33,113 55,824
3,600 34,942
62,523 778,814
1,500 18,675
38,870 2,382,621
19,045 15,440
72,197 1,105,547
6,811 172,933
11,652 31,783
21,300 11,459
11,100 118,418
224,697 1,149,193
96,041 168,097
32,068 444,403
70,680 55,160
12,000 399,970
182,955 98,423
7,150 114,580
70,242 438,547
14,210 97,332
596,946 1,904,184
13,390 483,533
64,884 4,857,205
68,197 5,101,818
68,381 3,650,648
71,552 3,819,446



BarviGk-Goka-COkPrrrmrrmrsmrrrrarranransansansanssnsansansanssnssnsansansanssnssnnnns 218,135 3,546,875
BarrioK-GoMI-CORDrssrrasssranssrrnssmrnsssrsnssrsasssrnsssrsnssrsnsssranssrnnsssnnnsns 54,067 897,408
* Bauseh Heakh GOt -HiCr=sssssrmasssssnsssssssssssssssasnssssssssnsssnnssnnnnnnnnnns 68,677 1,646,188
* Bauseh Heakh Go.s-HiCr=sssssrmrasmssssssasnssssssssssasnsssnssssnsnsnnnsnnnnnnnnnns 34,276 823,528
* BaydoX-ENergys Gorp.sss s srrrsrssarr s sssssss s rr s 217,096 330,628
* BaytoxX-ENergys Gorp.ssssrrrrssrsaarrs s sssrsssss s rrsr s 22,889 34,791
T.A. WoRLD EX U.S. CoRE EQuITY PORTFOLIO
CONTINUED
Shares Value»
CANADA — (Continued)
BOEyki€rsnassanunnarsassnassassasnsssssssnsmsesssssssssssnassasssnnssansnnnsnannnnnns 18,344 $ 828,936
BHOREHfE ENORGY; etz rramrransransrannmsmssammsnnssasrassamsransransran s nnannnas 130,221 259,495
Bird CORStFOliGRk -H1€s sssssssssssssassssssssssssssssssssssssssssssssnsnnnnnnnnnnnnnnns 7,616 31,334
* Black- Diamond-Groud s ktehssssssssssssssssssssssssssnnnsnsssssssssss s 36,016 50,485
* BlackBerryydatdrassransranntanmrannanstssisamssnra s ra s ra s ra s raaranrannan 102,153 745,365
* T e T 1A 7 34,433 251,361
* BNIK: RetEG T HAEr = s s ssmssunanssasannnsusnnnssssnnssnsnnssssnnnsusnnnssnnnnnsnnnnns 52,000 9,062
* Bombardier: 1nG.s-GlasSArrssasrmrasmsssnssassssssssssssasnsssnssssnsssnnssnnnnnnnnnns 23,990 41,262
* Bombardier; 1nGs-GlasS:Brrsssrmrassssssssassssssssssssasnssssssssnsssnnssnnnnnnnnnns 283,900 488,296
Bonavista: DRergy COMpr == srsrraasss s ssrssas s ra s s r s 361,811 148,036
BONtORQ ENEFGYs GOP.n s ssssssaa s ssssssas s sssssaa s aaaasannnnnnnns 13,150 50,715
Boralex Incuy Clas6 Arrsrsrsrsssnrasnsssnssssnssssssssssasnsssnnsnsnsnnnnssnnnnnnnnnns 35,436 535,916
Breokfield Assot:Managenment,:lae:; Clacs Asees e ssssssssssnssssssssssssannnnnns 12,656 620,142
BRPydNGsssassasusnarsasssssssassssssssssssssmssssssssssssssassasssnassansnnnsnannnnnns 9,248 325,761
0 26,952 726,793
3 5,994 161,598
* Calfrac-Woll SernHoos det@sssasrmrarmsssnssasnsssssssssasnssssssnsnsasnnssnnnnnnnnnns 55,031 74,220
Galiahs GFOUPs debG s mmm e s ssssssans s sssrsss s s rr s s s s n s 4,200 106,989
LT o1 5V ¢ Y 102,984 945,724
LT =1 5V ¢ Y 25,555 234,850
Ganaceerd: Genlity (SroUPs sHiGr == ssssssssss s s sssssss s aan s s s s nas 67,015 280,288
* Ganaook BRergy, Lttsssassrassraastaastsaisastsassasrassanssanssanssannsannsannnas 36,305 138,365
* Ganada-66005e-HoldHige, M rraam s s srrrrssssnss s ssssssssnn s snnssssannnnnnnns 500 23,416
* Ganada-60066-Holdige,- e srmrrrrarararararararass s ra s e 11,062 517,591
Ganadian mperiak Bank 0f COMMEFCo srxsrssassssssssssssssssss s saasssssnnnnnnns 38,986 3,067,068
Ganadian lmperiak Bank -0f COMMEFCo srxsrssasassssssssssssssss s saaasssannnnnnass 7,445 585,698
Ganadian -MNational RailwaysGosssassrarirarararssraransnsassasatsasassnsassnsanas 13,000 1,230,459
Ganadian Mational Railway:Gor s rrsrrssssss s ssssssssss s ssasssssann s 46,957 4,442,602
Ganadian-Natuiral ReSOUGEEysltEysssssrssarmrssssssssasnssssssssnssssnssnnnnnnnnnns 28,391 719,133
Ganadian-Natiral ReSOUGEEysltEyssssrrrrarmrssssssssassssssssssnsssnnnsnnnnnnnnnns 241,723 6,110,757
Ganadian -PacHic-Ralways ey ssssssmssssssnssss s srnrssssssssssssssssssa s nnnns 9,072 2,165,993
Ganadian FPacHicRaHWayy sleteysaassssssssrrsssssssnsnsrrrsssss s rnssrrssannnnns 1,755 418,725
Ganadian T Lo Lichs Cla6S /s s s rrrrrsssssss s isssssssss s snsassasa i nnns 12,043 1,314,985
Ganadion Hilities - Lichs Cla6S /- rmsrarmsrasrarmssassnsassasnnsassasnnsassnsassasnnss 18,114 493,270
Ganadion Hilities - Lichs 1868 Beermsrarrrasrarmsrasrnrasrasnnsassasansasnnsassasnnss 600 16,321
Ganadian -Westom BaRksssssasassssssasssssssssssssnsassnsnssnsnsnsnnassnsnnnnnnnnnns 56,966 1,330,703
* GanfOF SO/ resransrasttanatan st tasstsasts s ta s nra s nNsasasaRassRasssasasannRannRan 47,104 339,771
Ganfor Rulp REGEICES s dNG s rassssrsssssssassssssssssssnnssssnnsasannssssnnnnnnnnns 21,106 147,604
#* Ganopy Growth GoMp s ssrassraataastsasssastsasssasssasssasssasssasssanssannsannnns 3,200 104,913
* .Ga.n@py Browth .Gor.p, ................................................................ 474 15,471
GanWel-Building Materiale GroupydstGrsamsamramrsmrsmramsamssssmrsssnsnssnnnannas 25,200 87,831
Gapited-POWEF O/ === s srssrsaaa s ssasssas s aassaaa s aaaaaaannnnnns 30,345 681,027
* Gapstone -MiniNg-CoFPr == ssssssassss s sssssaass s sssssass s aaa s s aannnnnas 298,688 124,472



Gardinal ERorgyrdstdsremssrsarsarsasransamsansanssnsansansanssmssnssnsanssnssnssnnnns 46,873 88,433
G o6Ca0eEy =MICrsssrssssssss s s s s s s s s s s s s s r s s a s aaEnarnnE 48,759 446,656
GO RAUStHES s NG ClaGS MBrrrrrarsnsnsnnsnsassssssssasnssssnsssnnsnnnnsnnnnnnnnnns 28,675 1,433,967
* O 2o T N T 50,960 361,306
* O 2 T T N T 5,600 39,842
Gm@ws.Energ.y,.Lne._ ................................................................. 28,200 262,172
[ o T Tt YA T e T TTTTTTIT LT T I 165,194 1,533,000
* Conterra -Gk s dNG.sssassarsararnasnassassssssasssssssssssssasssssnnsnnsnnsnnsnnnnnnnsn 116,854 933,205
GentiS-EQUipIRORE COMPrs=rrmrrerrerransansansanssnsansansanssnssnsansansansnnssnnnns 3,004 25,242
GRS Energy.S.olutJms.@opp, ......................................................... 119,725 172,358
* ] T T S 27,460 2,113,492
Chesewoed: GFouUps Letdsarsrssrmssssssssssasssasa s sn s sasnsssassasnasa s snnsnnnnnnas 5,700 42,584
* Ghina (0ld dntemational:Resourcos Compr itk sssrrrassrassmsasmsassnsssnnasnnanas 207,724 236,086
Glhinanciak Gorp.sssssssssssmsssasss s ssassas s sassa s massan s naasannnnasnnnnnnnns 79,936 1,239,196
GHIEPIOX s dNGr s s mssum s masan s mmsss s rasra s asna s aaaa s naaaanaaan s 42,263 758,928
Gleanwaton Seafo0ds, bRt s assarasasarasnasnassasssssasnsssasnssnssnnsnnsnnnnnnss 11,500 46,181
T.A. WoRLD EX U.S. CoRE EQuITY PORTFOLIO
CONTINUED
Shares Value»
CANADA — (Continued)
Gogeoo CORMMEHOAHOMSy NG rsssssssssssssssnsssssssssanssssssssnnnnsnssnsnnnnnnnnnns 12,627 $ 997,206
GOGEO0; NG s msnnnnssssssr s s s s aa s s s s rrrE R 43,394 3,090,647
Golliers InternatioRal «GhGeD M == sssssssasssmssssssan s snaasanssnaassnnnnasnnnnnnnns 2,800 203,413
.Go“.ierem.ternational.e.mup,. G sssssssnnsnnananasannnnnnnnsnnnnnnnnnnnnnnnnnnnnnnnnsn 9,358 679,016
Gompuiter-Modeling Groupy ety srerrasramsamrassmrssamssmssssrsassssassnsannas 35,217 175,044
* Gonifox Funbers NG s ssssssssssssssssssssssssssasssssssnasssssssnnnnnsnnnnnnnnnnnnnnn 3,100 1,926
Gonstellation Softwakes iGrsssssssssssssssssssssssssssnssssssssssnssssssnsnnnnnnnns 2,791 2,655,426
* Go.ppe.r. Mountain Mimng. Gor.p, ....................................................... 136,204 81,528
Gorby -Spirit and-Wine,sLiehsssssssssssnsmnnnnnnssssssnnssssssssssssssasssaaa s nnnes 5,700 75,882
GorusEntorainment; NG, Glass-B s ssrsrrarrrarsrsssssasnssssssssnsssnnssnnnnnnnnnns 293,525 1,127,574
[0 16 e T T LT LT T T T TP PP PP TP PP PP PP 30,576 391,067
GOt SO rmnnrmmmmmssumnnssan s masaa s masua s masaa s mmsaan s mmaaannnmaaan s 44,999 575,870
GrescentPoint En.er.gy.cefp.. ......................................................... 53,200 176,554
GrescentPoeint En.ar.gy. G@rp.. ......................................................... 117,243 388,074
* Grew.E.nerg.yy.l.ne._ ..................................................................... 193,575 108,536
* GRIH Modicad-CoFpzrrrrrrrrmmmnmmssnssssnsssssssssssssnssssssssssasssasaasnsnnnnnnnns 46,658 125,501
* CFONGS: GFOUP; MG sssssasassssssssssssassasssssassssssasnsssansnsnnnsnnssnnnnsnnnnns 2,757 38,074
* Delphi- BREMGY -COrRr=srrrrrsstsssassasnss s s s nnnssssssssaaaaaaaaaannnnnnnnns 362,471 38,450
* DeNniceR MinOS SO/ r == =sssmsaaasssssaassassssassanssnassannsnnssannnnnasnnnnnnnns 188,385 91,352
* Dessartes.Sys.tm.Group,.he,.(Ihe). ............................................... 3,518 127,813
* DetouE (SOl (EOMI rassnmmmmssamssmasssssaassan s nassan s nassan s naaaannnnnannnnnnnnns 93,470 1,427,758
#* DHX Modiaydet@rassannannannannasnasnasnassassassassassssssssssssssssnnsnssnnsnnnnnnns 43,523 61,997
* DIRFI- Endronmental SO iORS s sssssssssssssssssssssssssssssnsnsnnnsnnnnnnnnnnnnnnn 10,600 55,578
DoOlkakarNe s HAC s sssssssssssssssnssssssnssssssssssnssssssssnssnsssnsnnnnnnsnsnnnnnnnnnns 39,342 1,457,663
Dorok austhios  ING.s Cla6S Brrssrssrsrsssrssnsssssssssssssssssnsnsnssssssnsnnnnnnnns 18,150 128,307
DREAM-URliiteek Gorp.;ClacS A sss s saasusmmsssssanssassssssnasssnnnnssnnnnnnnns 29,600 187,719
* Dundoe -Procious Molale - ic ssssasssssssassassssssssasnssssssssnsssnnnsnnnnsnnnnns 67,427 227,856
Eehelon- Financial-Mokdinge, M€ s ssss s s s s sss s ss s s s nns 2,200 10,377
BEGMN Gaplad OOk assemmasssmsssassnsssaassassssassasssnnssannsnaassnnnnnssnnnnnnnns 122,569 439,272
B-k-FinaRcial COmp s bdehanussmmnaarnn s rasin s s rrra s r s rr s 184 104,561
* Eldorado-Gold:GoFpPuss s ssssmsassasssssssassan s nassa s nnssan s nnasannnnnann s 87,838 673,524
* El.d@)rad@.Gdd.G@rp._ .................................................................. 4518 34,790
Glement Rloet .M.ana.ge.ment.@opp, ................................................... 194,983 1,483,277



] == 1T 5,459 226,666
BMpiFe-Gors Ltthy CHaeS Arrrrrssnssssssss s nrn s 53,584 1,418,161
BRDHAGE; M1Gr = mmnnnssr s s s s s s s s s 55,946 1,868,547
BRDHAGE; -MGr s sn s s s s s s s s s s s 23,256 776,518
Grcana .Gor.p_. ......................................................................... 253,379 1,157,657
Erncana .G,or.p_. ......................................................................... 116,859 534,046

* EndeaveurMiring Go.rp, .............................................................. 29,721 555,334

* ERndeavieu: SiJve.r.G@rp._ ............................................................... 16,340 37,637
]2 1= R O {5 44,095 554,946

* Eneﬁgy.F.uels,. dFMGassssssssssssssssssssssaaaaaa s s s R R R EEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEE 31,800 57,827

# Ener.plus.@@rp., ........................................................................ 82,000 543,643
BEROMPIHIS-GOFPr == ssssasssasassssnsassssassasnsasasssansaaa s sansaannnsa s nnnnnnnnnnas 85,064 563,124
BRghouse Systems, Ltdharrrssmsmmsssmmsn s e 17,344 454,166
Ens.ig.n.Energy SeNViCoS  INGsssssssssassssmssnsssssnssnssnssnssnnsnnnnssnnsnnnnnnnnn 118,520 372,676

* EP6iloR BROMGYs LilGhsssasssranssrensssrnsssrnnssmsasssnnsssmnnssmensssnnnssrnnsssnnssns 8,880 33,566
Equitable .G.roup.,.l.n@, ................................................................. 7,300 509,971

* LGseontiak E.mer.gy.Sewioes.Trust. ..................................................... 38,149 9,394
Gvontz: TochNeIogies, Ltk srrrrrsaaassssssssrsssss s nssssssan s snaarraannnnnnnns 8,165 118,163
Exohange. lmoome.G@fp., .............................................................. 8,657 244 138
BX00 FeohROIOGIoS; d=tdr s srsrsanr s r s rr s s 50,840 321,265

* A e T T 2,877 11,183
ExiendiGare sHaCssssassassassansasnasnassassassassassassssnssnsssasnnsnnnnnnnnsnnnnnnnsn 41,022 278,495
hairfax-Firancial HoleiNgsy defdsssssssnnm s nssss s s sssss s e 6,000 2,779,739
Fiora «CaAPitak GOrp.ssssssssssss s ssasss s ssasua s msssa s mmsaa s mmaaaamnaan s 16,900 143,544
FinRing lnternationals ING.assss s sssasssssssasis s s sssa s s rsrs s rn s s anmnrn s 75,564 1,306,539
Firet-Capital ReaHyy dnGresmrerrrrarransamsamsanssm s s s s s s snm s snennannns 32,200 533,088

T.A. WoRLD EX U.S. CORE EQUITY PORTFOLIO

CONTINUED

Shares Value»

CANADA — (Continued)

#* Eh’s{.Majeetis.Sil.ver.@opp, ............................................................ 47,170 $ 444,966
First:-National FiRancial COoM srsmrrsnsrsartasmsatsanssanssanssansnanssansssnnnnnnnns 4,700 116,628
First-Quiantum-Miieralsy datdrassesassssnrsasmrasssssr s ssn s ss s s s s s n s n s nnn s 97,178 895,348
FiretService Go,rp., ..................................................................... 7,370 772,892
hiretService G@)rp., ..................................................................... 2,400 251,856
T T T 19,888 783,887
] T LT 5,383 212,198

* FEFtNG Dk IVHNGSy i ¥Gr s sssssssssnssssssssnsssssssssanssssssssnnnnnnsnsnnnnnnnnnns 97,753 368,111
France-Nevada Go.rp_ ................................................................. 3,701 321,358
Ep@n{eraEnepgy.G@;p ................................................................ 1,619 16,413
Gamehost s ING.sssssarsasarararsassassassssssssassassssnssessnssnssnnsnnsnnsnnnnnnnsn 7,898 54,756

* GDL .lntegsated. Eadlity.S@wi@e&.lne, ................................................ 300 6,521

* GoaF .Enepgy., R T T T 122,642 45,533
Gonesie Land DevelopmMeHtsGoFPr s s s ssssssssssssssssssss s s s s s s s s nnns 12,700 24,393
Gonwoerth:-ME Ganadas dNGsrsssarasararsassassassasssssssssssssnssnssnssnnsnnnnnnnsn 25,974 958,625
G00Fge WAL StON s Lt@harrrrrrsssnaaassa s 19,810 1,566,728
GibeoR-ENergy, I s ssssssssssnssssssas s 49,052 849,992
Gildan ActivvevWears sMiGsssarsararasnasarsasnassassassasssasessnasnssnnsnnsnnsnnnnnnnsn 21,696 854,492

* € =T LY (.Y =V T o 1,400 790
GMRCapitak:H1Er=ssse s asssn s ssasss s sassa s s s s sa s mm s s a s maaaaanaa s 32,869 67,740
geeasy; duf@rasssssnnnnsaaaaaaannnnnnnn s nnE R EEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEE 8,267 355,284

* Goldan: Star ResEGES slat@drarsssrssrsrssssssssssssssssnssssssssnsnssssnsnsnnnnnnnns 19,013 67,708

* GOIHVIGNSY; ING. s s s s s sassaaasasa s a s s s naanaaaa s nnnnnnnns 16,200 27,434



* Gran -Figkra .Energy‘.l.ne. .............................................................. 444 724
* Gran .Tiepr.a.En@rgy.y.k]e, .............................................................. 261,781 424,467
* Great Ganadien .@aming. G@rp., ....................................................... 20,100 667,360
* Great Ranther.Mining,. deb@rusnnnnnnnnnnsnnnnnnaasssnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnsn 38,017 30,821
Groat-AMestk ifoGo: sHIGs ssassararasnasnassasnasnassassssssensnnsnssnnsnnsnnsnnnnnnnsn 28,900 634,582
* Guyana-Gokfiolds  ING. s rrrrrrrrr s rr s s s 57,932 49,162
* HerouxrDeuioks {NG.asssssarsarsarasasasaseasnassassssssssssasnssnnsnnsnnsnnnnnnss 13,891 199,977
High.Amt.io.E.nergy.SewiGes,.ln@. .................................................... 10,600 25,621
Hight Linok fF00A6y-HiGr == assssseamassnnsaassan s snassnn s snassan s naasannnnnasnnnnnnnns 12,787 103,474
* Ho{m.@apﬂal.(;rgup’..lm_ ............................................................. 53,339 959,843
Heorizon Nokrth .L.@g.is.ti@s,.ln@_ .......................................................... 68,014 86,576
Hudbay MinNerals; INGasssssssssssssssssss s s ss s s ssssssss s s s assaaaa s nnnns 58,043 281,509
Hudbay MinNerals; INGassssrssssssssssssss s s s s s s s s s ssssssssaassaaaa s nnnns 299,132 1,452,823
Hudson'e Bays Commmmrrrmmrmmmmmmsssssss s ssssssssnsnnsssssssssansssasaaannnnnnnnns 49,898 371,267
Husky-ERergy, I ssssssssssssssssssssss s snn s s ss s s s s s s s saaa s nnns 147,070 1,141,081
L Y3 TR T o T T LT 19,300 340,872
* 1A RinanGciak GFOpy dNGr-ssmrrerrrra s s s s s s s samssmsserasamsnmsnmnnannns 37,301 1,496,788
* {AMGOLD LCOM rsssmmamasam s ssasassssmasuan s sasaa s maaaa s mmaaannmaaan s 155,174 564,355
* IAMGOLD COMpranmmrrrrsrrssssasassssss s n s s s s s arranaaa s 35,221 127,852
* 1Bl GFOUP; dNG.a s s s s s s s s s s s s a s s s 7,300 28,319
IGM FriRancials laOusssessasassassassssassssssrsasssssssssssnassanssnnssansnnnsnannnnnns 7,889 217,937
* {FpPokial-Metals-GoFP == ==sssmsaasasssnsaastan s nassa s mnasan s naaaannannnaan s 11,400 21,594
F T T T T e S LTI T T TP TP N 2,600 71,196
F T =T T T e S T T YT PP P P 24,351 666,974
* mdig@.Bo@ks&.Mus.ie,.ln@. ........................................................... 1,800 11,013
Information Se.mices.@orp. ........................................................... 5,400 66,242
4mergex.R@new.able.Eﬂerg.y,. RECisssssssnnnnnnsssnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnsn 46,129 525,317
{ntact FNANGIE -Gk s rrrrr s s s s s s s 5,400 503,340
{PterPipEHNG s LetCha s s s s s s mssn s rn s s d e s s s 57,709 971,145
* L o 13 T T T T T T T T T TP TP 45,968 416,909
JMMa.pe.P.ol.ymer.Gr.oup,. lRCisssssnnsnsnsnnnanssnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnsn 43,244 595,678
JAMiIBSOR WVelHIE6S s IRG = sssssnssssssnssssssssnsnsssssssanssssssnsnnnnnnnnnnnnnnnnnnns 22,955 358,639
J.ugt.Enepgy. Grou.p,.ln.(;, .............................................................. 28,226 98,164
KaBro Lsin@ ks HaCs s s sannannannannasnannaseassasesnassassssnssnnssasnnsnnnnnsnnsnnnnnnns 1,229 36,736
* Kelt Bxploration s Ltghssssssssssssssssssss s sss s ssssss s s s s s nnns 63,747 201,897
Key@pa.G@rp._ .......................................................................... 62,719 1,595,775
T.A. WoRLD Ex U.S. CORE EQUITY PORTFOLIO
CONTINUED
Shares Value»
CANADA — (Continued)
* T T T o 4,982 $ 313,385
Kinden Mor.ga.n. Goanadaydst@rensmnsnnsnasnnsmnsnnsnsnnsnnsnsssssnssnnsnnsnnsnnnnnnnns 16,024 137,075
* Kinkes6 GOlch GOrpamrrrrrrrsssnssssssss s s s s s s anaaaaa s nnns 892,490 3,611,075
* Kinkes6 (GOlch GOrpamsrrrrrrssssssssssss s s s s s s anaaaa s s annnnnnnnns 7,412 29,796
Kirkdanid:Lake Gole ki@l sassasmasnasnasnarnasnasnasnassasnasssssasnssnssnssnnsnnnnnnss 40,234 1,663,867
4 T o L 5,700 35,242
Laseonde-MnadusHies, lac: s L1266 Arsrsrsssrssssssssssssnssssssssnsnnsssnsnsnnnnnnnns 2,100 294,363
LatwontianBamnk of: Canaea sssssssssssssssssssssssssasssssssssssnsssssnsnnnannnnnnns 26,974 928,087
* L.eag@ld.Mining.G@rp. ................................................................. 9,100 14,273
Leon's FuinituFeyslet@ysasssssannssssssssssnssssssnsssn s s s s snan s s n s nna s s nnn s 8,944 104,362
L.iﬂ.ap'n;;).r.(}@qrp.t ......................................................................... 26,763 906,430
T = T Y 8 26,402 1,369,891
L.uWcara Diamond .Gor.p_ ................................................................ 184,114 206,462



LG AVHIHIG (ORI s s x = s snm s masnn s masuan s massan s mmsann s nnasannnnnannnnnnnnns 450,411 2,180,729

Mageﬂan.Aefoepaoe.G@pp, ........................................................... 9,800 121,405
Maghna Ntormationalk-HiE: s sssssaassss s ssssssass s s s s s s s s a s 80,312 4,050,285
Magna dntorRatioNak HICr s ssssssssnssssssss s s s s s s s r s r s rr s a 29,284 1,476,499
* Mainst.r.eet.Equi.ty. GOfDersssannnssnsssssssasssansasa s snnsasa s sn s nannnnannnnnnnnnnn 3,543 163,754
* Majon DrHlNgG Group nternational s ING.s s sssasssssasssssaasssssan s sssa s sssannanannns 60,497 202,146
* Manrdalay-Resoukeos .Gor;p, .......................................................... 18,509 18,371
MaRulife FiRanGiak GoOrp.ss=ssssssssssssmssassassssassansssassanssnaassnnnnssnnnnnnnns 51,141 926,102
MaRulife FinanGiak GoOrp.ss=sssssssssssssssastansssssansssassasnsnasssnnnnssnnnnnnnns 141,354 2,555,680
Maple-oaf FOOAS)-HIE: == xrrsrssarr s ssssssa s s r s s s s r s 26,873 630,186
Martinrea Jntomationaly iGssssssssssrssssssssssssssssssnssssssssnsnssssssnsnnnnnnnns 55,453 454,195
* Mav.Beau.ty. BEANGAS: dMGrssssssssnsssssssssanssssssnsnsnssssnsnnnsnnsnnnnnnnnnnnnnnnnsn 2,500 13,032
Modical fraGilities- GoFpi===sssssasasssmssastanssassan s ssmssan s naasannannannn s 31,821 299,693
* MEG .Energy (;g.r.p_ .................................................................... 129,677 545,315
Met.hanex.G@rp.. ....................................................................... 18,500 728,197
Met.hanex.(}@;p.. ....................................................................... 5,399 212,235
1 < s Y T 28,767 1,125,147
M.or;guar.d .C.or.p, ....................................................................... 700 97,596
Momeau.shepel.l, i ¥Gressssssssnnnnansannnnnnnnnnnnnnnnnnnnnnnnn R R nn R R R R R AR 19,996 460,281
Mountain REvinGe HaMORNAS s dNG.ssssssssssssssssssssssnssssssssnsnssssssnsnnnnnnnns 6,000 5,274
LY T e B T T s B T L LI LTI LI T T T TP T T TP P PP PP TP 6,344 314,773
LY T e T B e LTI TT T TP N 49,819 380,871
Nationak Bank Of Gaiack@sssssssesasssassssassssssssssssasssssssnssnnsassnssnnnnsnnnnns 103,172 4,993,656
* NewsGolds lnGrssararasariariarasearassaseassassasssssssssssasnssnnsnnsnnsnnnnnnss 873,319 1,164,602
NF.I.G;@u.p,.JnG, ........................................................................ 37,760 832,562
NG R e 9,562 221,635
NODEFEs sl 3G s sssssannnssssnsnanssssssnssssssssnsssssssssanssssssnsnnnnnnsnsnnnnnnnnnns 7,657 177,336
North- American Constrdetion Groups Lebd s ssssssrnmnssssrssssrsssssssa e 19,300 242,018
North- American Gonstrdclion Groups Lefdssrerarsrssrrrissrssssssnsssssssnsasnnanns 1,018 12,725
North-Wast Lo -G (FAOk ssssssssssnnnssnnnnnssssssnnnsssssssssasssaasaaannnnnnnnns 22,094 505,728
Northland-PoOWeF s NG s sssssssssssssssssssssssssssssssssssnssssssssnnnssssssnsnnnnnnnns 43,075 819,855
F N1 (7= o T e 37,568 2,059,093
* NuVista ENergys-kteeeeeaassmnarasnn s rasis s rsssa s ssssss s s s sssa s maaannaas 75,369 155,329
* QbsidiaR-Energy,bdehesasssmramasnnn s ssasian s sassa s s s s s rr s rrarna 21,375 23,322
* QbsidiaR-ENergy, biehsssrrrssssssmsssan s 3,722 4,057
Q08aNAGOIE GOFPrrrsssrssssssasssss s s s s s araaaaaa s 380,881 1,033,152
[ €37 2T T LTI T 12,665 765,101
@.pen.]'ext .Go.r.p_ ....................................................................... 18,400 784,767
Open.:l'ext .Gor.p_ ....................................................................... 16,829 717,420
06isko B0k ROy adtioS s Lelbtha s e s mmasnsm s srasia s rrra s rrrr s 45173 532,915
#* Rainted Rony:Energy bdehasseeraaasmmmrsrasisn s ssssa s s ssss s s s s aa s 137,252 96,715
RanAmerican .Sjl.ver.@.o;p. ........................................................... 39,788 605,958
Ran Anorican -SileF COomIr sssssssmmmmmsssssssssssssnsasssssssssssaaaaaaannnnns 108,615 1,649,855
* Raramouit RecO08S; d:tdr GlaSt Arsrsssrsssssssssssssnssssssssnsnssssssnsnnnnnnnns 31,088 187,026
* Rarex ReSoURGEE,-HiC: ssrrrrrrststsasssssssssssssssssssnssssssssssssasannanannnnnnnnns 106,941 1,827,996
Rarks I._.awn.G@;p, ...................................................................... 6,881 143,845
T.A. WoRLD EX U.S. CORE EQUITY PORTFOLIO
CONTINUED
Shares Value»
CANADA — (Continued)
Rark.land.Fuel..Gorp, .................................................................. 41,414 $1 ,353,376
Rason- Syste.me’. MREissssssssssnnnanassnnnnnnnnnnsnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 28,330 380,796

Re.mbina.P.ipel.ine .Gor.p, .............................................................. 1,010 36,638



#*

Rembina-Pipolne {SOM =sssmsemaasssmnaassansssassanssnnssannsnaasannnnnasnnnnnnnns 21,847

Rengrgwth.E.ne.rg.y .C.)or.p, ............................................................. 216,240
Re.y.to Explor.at.ion = Development .Go.np_ ............................................. 97,254
RROORGONFOl s dNGasssssssssssssssssssssssssssssssssssssnssssssnsnnnnsnssssnnnnnnnnnns 8,300
RHX.Ener.gy.Ser;vk}es. COFPurssrsssssassasnsssnssssssnsnssssnsssnnnsnnnnnnnnsnnnnnnnns 18,919
RizZa: Rizza:ReYaly-GoFPr=ssssasssssasssssasssansssaassssanssasannsasannnsnnnnes 10,074
Rolaris dnfrastUctFes sMIGrssassaseasnarnarsasnasnassasssssssesssssnssnnsnnsnnsnnnnnnsns 5,200
Rollard-Banknotey st assasanarasarariaiisariarssssssr s s s s s s s s s r i nn s 2,600
R;eejsj@nDrHHng.@or.p. ............................................................... 107,261
REecision Drﬂl.ing .(.}or.p_. ............................................................... 24,082
Riemier ook Mitess skt s ssssmsssssssssssssssssnssssssssnssssssssnnnssssssnsnnnnnnnns 95,451
Reemium-Brands Holdings: Gorp.==sssssssssssssssssss s sssssss s ssssa s asssa s 14,391
REtium ROSOURGEE,  HACs s s sssssssssssssssssssssssssssssanssssssssnnnnsnsnsnnnnnnnnnns 7,794
REtium ROSOURGEE,  MACssssssssssssssssssssssssssssssssssnssssssssnnnssnsnsnnnnnnnnnns 44718
RuUlSe SeiSMiG dNG.ssssassarsassassasnassassssssasssssssssssssssssssnssnnsnnsnnsnnnnnnnsn 22,820
@Y 7= 11T o T L 3 T 76,668
QuebOCor; 1NG:GlaSS-Br sssssrrrsnassssssssssssssssssssssssnnssssssssssnsnnnnnnnns 49,926
Questerres E.nergy.@o;p.,GLass.A .................................................... 32,700
Reoip@.LmHmit.ed.G@rp._ ............................................................... 14,874
Reitmans Canadaskid: Glase Assssrsrsssssssssssssssssssssssssssnssssssnsnnnnnnnns 19,404
Restaurant Brands:Miternationak e ssssssssssssssssssssssssssssssnssssssnsnnnnnnnss 9,100
Restaurant Brands-Miternationak:bag s sssaseaseasassasnasnassasnasnssnssnnsnnsnnnss 796
Richelieu Hardwak@y dstdrssssssssssssnsssssssssssssssssssnssssssssnnnssnsnsnsnnnnnnnns 29,641
Ritchie Bros AuGHONEONG, lACsssssssssssssssssssssssssssnssssssssnsnssssssnsnnnnnnnns 7,600
Ritchie Bros AuGHONEONG, lACsssssssssssssssssssssssssssssssssssssnnssssssnsnnnnnnnns 4,495
Rocky-Mountain-Dealerehipsy NGass s saastsrsssssan s rssssss s sssssn s snasannnnnnns 8,291
Rogers- CommMuniGations, Mo s 1a66 Brrrsrrsssrssssissssssssns s ssnnssssnnnnnas 4,600
Rogers. GOMMURICAHIONG, IRE: s (C1a6G Brrssssssssssssnssssssnsssnssssssnsnnnnsnnnnnns 19,209
Rogers. Sugap,. MA€tssssssssnnnnnnnnnnnnnssnnnnanssannnnsnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 56,990
ROXGOIth =M1 = nnnnsssn s s s s aa s s 28,000
Royal Bank-0f (CaRad@ssssssssasssssssssnsnsssssnsssnanssnsssssssanssnnnnnnnnnnnnnnns 55,774
Royal Bank-0f CaRa@@ssssssaasssssssssssssssssssssssssssssssssnnnnnnnnnnnnnnnnnnnnnnn 91,876
Russel Metals  dNGasssssssssmssssssssssssssssssssssssssssnssssssssnnnssssssnsnnnnnnnns 42,512
Sandslorie Goldyslet@ysasssssmmmssisssssssssss s s s s s s 79,325
Saput@, W} Grusssnnnsnnnnsaasaaaa s s s s EEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEE 17,716
Sec.upe.Ene.rg.y SOMOOSs NG rssssssssssssnssssssssssnsassssnsnnnsnnsnsnnnnnnnnnnnnns 78,065
SEMARO IRGassassarnasnarararnassassassssssssassasssssssessnssnssnnsnnsnnsnnnnnnnsn 168,337
Seven-Generations Enepgy, dat@r s GhASE- A ssnnnnnnnsnssnnnsnsssnsnnnnnnsnsnnnnnnnnnns 163,953
Shaw GomHnuRcations s ING.s «Cla6S MBrrarrarmasnarnarnasnssnassasnssnnsnnsnnsnnnnnnss 10,587
Shaw GomHnuRcations s ING.s «ClacS MBrrarrarmarmararnasnasnassasnasnssnnsnnsnnsnnnss 62,788
F = Y oY B 35,032
Shopify.,.hqe.,GLass.A ................................................................. 900
SIORNA-SORIEF -l ivHIgy G s s s s ssnsnnn s s 15,909
SiekRa WYHOlOSSslNGrasssssssssssssssssssssssssssnssssssssnssssssssnnnnsnsnsnnnnnnnnnns 7,200
SiekRa WYHOlOSSslNGrasssssssssssssssssssssssssssnssssssssnssssssssnnnnssssssnnnnnnnnnns 11,505
SleepGwntry.@amdaHddﬁngs,Jm_ ................................................ 19,915
SNG.-.L.av.ann.Gp@u.p,..lm_ .............................................................. 16,374
SpinMasctor GOMpasssmrmastamssaasss s ssastan s sassa s maasa s naaaannnaaan s 5,400
Y 5T P T LT LT T T T TP PP PP T PP P PP PP PP 43,899
SSR MiRiREr A€ = s s s nm s masnn s massan s mmssan s masan s maaaa s mmaaannnaaan s 49,463
SSR Mini.ng.,.l.ne. ...................................................................... 8,887
StAPOG IO = s ssssssnssssssssssnsssssssssssssssssnsssasssansasassnsnnnnnnnnnnnnnnnnnnns 16,542
StAPOG IR = s ssssssnssssssssssnssssssssssss s s s s a s s s a s s a s aannnnnnnn 8,147
Stars-Greup lno._.ﬂ'he) ............................................................... 5,297

Staps.Gmup,.lno_.eThe) ............................................................... 48,072

792,828
71,272
294,754
6,855
36,410
73,582
54,254
47,674
184,484
41,180
160,556
1,047,322
84,487
484,857
40,200
94,688
1,131,071
5,203
302,822
40,431
670,192
58,665
585,274
274,390
162,225
45,168
238,783
996,755
243,540
22,913
4,404,278
7,249,935
674,175
488,043
535,051
415,227
674,725
910,574
207,521
1,229,389
458,670
286,092
238,671
84,940
135,529
280,512
259,046
153,432
129,056
764,162
136,860
394,060
193,980
82,437
747,520



StelaJonOSs NG s arsasrarararsassassasssssassassassassssesssssnssnnsnnsnnsnnnnnnnsn 12,388 386,433
T.A. WoRLD EX U.S. CoRE EQUuITY PORTFOLIO
CONTINUED
Shares Value»
CANADA — (Continued)
* STER ENGEGY: SEIWIEOS btk esranmsrssnnmrusanmsssannsssaanssssnnnsasannsasannnsnnnnes 12,691 $ 16,828
* StOFM ROSOUFEEE, kdeharsarsarrarnasnarnarnasnasnassassasnssnssnasnnsnnsnnsnnsnnnnnnss 4,600 6,099
* ) T 1o T 100 133
Stuat-DI60Rs dNGrssarsassarsarsarnasnassassasnasnassassssnssesssssnssnnnnnsnnsnnnnnnnsn 15,040 39,657
Sun deife hinanGials NG ssassararasararaseasnassasssssssesssssnssnssnnsnnsnnnnnnsns 49,784 2,060,560
NGO =B Y Bt === s s s sssssm s s r s s 111,613 3,202,593
SUNGO - B Gy B === s s s rsrsr s nr s s 185,607 5,326,921
* Y3118 Ty T T T T T TP 7,675 21,874
* S OPtAs dNGrm s msssm s msram s rssar s asra s arra s massa s s asaa s naaaa s 4,800 13,675
SUPEFIGE FRHIS-GOFPrassssssssssssssnssnssss s sssssssssnnnsassssssnsaaannnnnnnnnnnnns 94,458 943,292
Su.pneme*,. ACassssssussssssssnsnaasassssannssssssssssssssnsannnnnnnnnnnnnsnnnnnnnnnnnnn 7,129 13,504
Surge BT L T L L T T TP e T P P PP PP 157,442 150,308
* ﬂ'.amara@k.\/a“ey. Er.]er.gy’. It asnnunnnnnnnnnnnnnnnnnnsnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 113,214 185,287
* TS o Y T S I e 158,513 73,263
TG Eneﬁgy.G@rp._ ...................................................................... 5,380 263,415
TG Eneﬁgy.G@rp._ ...................................................................... 10,742 525,928
Teck- RecOUCOS; detd s GlaSS-Arssrssssssnsnasnsssnssssssasnsssnnsnsnnnnnnsnnnnnnnnnns 600 12,388
Jeck: Re6OE oS dstd 5= GlaSS-B assasearearnarnasnasnassasnaseassasnsnnsnnsnnsnnnnnnns 78,125 1,598,254
Jeck: RecOE oS dstd s GlasSS-B assassarearnarnasnasnassasnasnnssasnsnnsnnsnnsnnnnnnss 162,372 3,327,002
= R Ao T T T LTI T TP T PP 24,664 886,544
* Rr e L o 1,900 14,828
* ﬂ'.epanga.Gdd. G@rp._ ................................................................... 41,335 160,666
* .'I'.epvi.ta..Gorp, ........................................................................... 5715 28,928
A T Yo o 1T = B T 57,363 1,814,597
JThomsen .Reut.erg.c@rp._ .............................................................. 11,681 784,516
Fidewaier-Midstrea: anck lafkastFel ot s befdassarararmasearasnasnssnssnasnnnnnnas 109,000 105,713
Jinnberereak-Financial .Gor.p, ......................................................... 17,361 127,465
B A T T T P L LT T T T T PP T PP PP PP PP 13,592 1,009,462
R o O A T I 106,408 331,365
* JokeX: GOleh REEOEICOS; ING s ssssssssssssssssssssssssssssnssssssssnnnsnnnnsnnnnnnnnnns 37,174 478,829
ToFOMRONt INAEeFieSy dat@rasssasrnassnssn s srn s s a s r s arn s rrrrr e rrrn e a s 17,959 900,808
TOFONHO-DDOMINOR BaRke (THE)ssauumme s sssrssass s sssssrsss s s saanssssnnnnns 89,278 5,218,819
JekerHo-Dominion Bark (T.he) ........................................................ 9,606 561,375
Jotak Enengy.sewk;es.,.me, ........................................................... 18,599 98,085
:I'.oufmali.ne.Oi.l.Gofp.. .................................................................. 100,951 1,330,913
T RARGAHR (SO r s s s n s mssan s masaa s massa s masaa s msssaa s sssasaE s msaann s 133,581 818,814
BT Y B ¢ T T T T T TP 33,238 203,417
B g T o o L 39,506 409,787
Tranccontinentals bac.; Clacs Arsrrsssssssssssssssssssssssssssssssssssnnnnnnnnnnnnnns 51,756 595,284
.'I:r.aneGIobe.E.ne.rg.y O e P PP PP T P PP PP T P PP PP 44981 69,867
:I:[:ane‘,@lobe.que.rg.y.Qor.p_. ............................................................ 1,119 1,734
* Frican-VWell Senteo, bdchaseararasararnasnasnassassassasnsssasnnsnnsnnsnnsnnnnnnss 148,510 109,149
* B LT T B X o T LT T TP TP P PP PP 2,121 47,566
* Turquoise- Hilk RecouW0aS detArssssrrssss s s nrrsssssss s s s s s s nnns 217,037 123,335
RSy 22,152 201,412
M@K MG s assarsasnassassassassassassassssssssasssssssnssansnnsnnsnnnnnsnnnnnnnnnnn 13,234 259,706
Mermilion Ener.gy’..lm_ ................................................................. 13,653 244 662
Mermilion BERORgY; INGasssrrssssssssssssss s s s n s s s s s s s s aaaaa s s 40,364 724,130



MeFsaBaRKe ssssssassasssssssssassssasssssssssssssssssnssnsnssassssnsnnnnnnnnnnnnnnnnnnsn 4,000 21,367
Y 15,240 175,517
Maste-COrMectionS  ING sssarsarsarsarassasssssassasssssssssssssnssnnsnnsnnsnnnnnnnsn 11,349 1,029,409
* WesdorRe Golek MiROS et ssssssssssssssssssnsssssssnssssssssssssnsssnnnsnnnnnnnnnnns 124,514 633,986
B oy g T Y T L A T I s e 28,536 1,115,451
Wiestern horeshk RrodUGES s dNG s ssssearariarasmarassassssesssasnssnssnsnnsnnnnnnss 244,498 263,060
Westshore-TermHnale | e s{Ment GorD.s s ssssssssssssssssssssssssssssssaaaa s nnnss 27,839 439,163
Wheator- Rrecious IVIotals (EOMI s s srrrm s s s s s s s s s s n s s s mnssss s s s s nnaa s nannnnns 54,756 1,430,227
WRitE6GaPD ROSOUHGEEy=HIEr s s ssssssssssss s ssnsnnnnasssssaaaaaannannnnnnnnnnns 187,079 601,010
T 9,400 323,779
VMG SlODE! £ R0 = x s s o s msmsnssanasnsnssssasasnssssasasassssssasasnssnsasasnsnnsnsans 6,203 349,865
T.A. WoRLD EX U.S. CorRE EQUITY PORTFOLIO
CONTINUED
Shares Value»
CANADA — (Continued)
¥amena Goleh shiCranmesssssssssssnnnsssssssssnsnsnsssssssssnsnnsnssssnsssnnnnnnnnnns 398,609 $ 1,177,887
B2 T 2= T~ T [ I e T 8,700 25,665
* Xangarra- Re60eeas; Lt s rrrrsrsssssnn s s s s s s s s s s s s s 54,109 79,126
#* XeHow: Rages; dxt@ranmssssssssssssann s ssssssn s r s 9,936 60,077
0 N 5 N N 260,693,311
CHILE — (0.3%)
ALS:-GeNEF-DA sursansssssassassasssnsssnssnsssnsssssnssnsssnssnssnssnnsnnnnnnsnnnnnnnn 535,720 134,300
AGUAS ARHNAS-SA; (@66 Ar s smasnnnssasian s massa s snssa s mmasa s maaa s 422,238 236,334
Banco-do Chiles ADR-ssareararasearsarsassasmassassssssssssssasnssnssnssnnsnnnnnnns 4,851 139,424
Banco-do Crodio 6 {nMEeFSIONeS- S s sssssssssssssssssassnssssssnsnsnnnnsnsnnnnnnnnnns 10,154 639,674
Banceo Santandor Ghiles ADR s ssrasssssssrarassssssarasassssssasasnssnsasasassnsasass 8,227 238,489
Banco-Sartandor Ghike-=ss=ssassasssassassasssnsssssassasssnssnssnssnnssnssnnannnnnnnsn 1,227,899 88,916
T ] A 159,422 137,000
3 = 33,285 341,348
LT S 213,682 421,892
Gia-CorVeCeFiaS-tMida6 SArsxrmsarmnnrnsnasasassssssssassssssnnssnnsssnnsnnnnsnnnnns 12,277 172,119
Gia-Corvecerias-thiidas SAy,: Sponsorod-ADR s s sssrrrrrrssrsrrrsrss s nnns 11,298 315,892
* Gia-Sud-AMeFIGARNG Je-VapOreS-SA s rsrramramramssmransansanssnssnrsnssnssnssnssnnnns 11,350,219 382,094
GoOlDURSAn s sssssssanasssssssnsssssssnssnssssssssssnsnssnnnsnsssnsnnnnsnnnnnnnnnnnnnnn 714,528 134,174
GriGIlOMAS AExCRIO S rrnsrnrrnsnsrnssnnsnnssssssssssssssnsanssnssnsansnnsnnsnnsnns 2,000 15,373
Emboteladera ARHNG SA s ADR - GlaSs: B sseasearearnasnasnasnasnasnsnnsnnsnnnnnnss 4,903 103,453
* bEmpresa-Nacional de-TelecenmuniGacioNes: Shr=ssssrrssssssrssassssnnsnsssnnnnnnns 76,642 702,174
BMprosas GMREG SAr sxrrasstrrasstmrsss s tssa s sars s ars e arsa s a s narannnannnnns 154,949 363,374
BMprosas GOREG S A« rrassrrrasstrrsa s sssas s sssss s ssrassnssasnsasannsasannnnnnnnns 15,233 139,777
Emprosas HiloS -BA s s raastsm s ssasss s ssasta s nassa s mnaaa s mmaaannnaaa s 40,531 27,922
* Emprosas La-Polak S A s sasrse s srasss s s asia s s s s ra s rrr s na s 718,081 28,039
bRk AMNEiGas SAy AR stttertttssssssrssrsesssssssssssssssssssnassanssnnsnannnnnns 79,243 653,755
ROk AMEFIGAS- SArsarssssassassanssnssassnssanssnssnssnssanssnssnssnnnnnnnnnnnnnnnnnn 3,644,157 601,273
ROk GRHG S ADIRs tx sarasassssasasssnsssrasassssssasasassssssasassssssasasnssnsasass 60,103 276,474
O] Gl A m s m s msumsmsnsnsn s an s wnmwm s namwmnmnmnnrnramna s 844,942 76,583
bRgio Enokgia-ChleSArrrrrrrrrmmmmssss s 137,375 241,962
R OFEIS S/ A wnmm s nmmaans s nm s rn s s N E NN S NN S EE R EEEAEEEREEEEEEEEEEEEESEESEEEEESEEEEEEE 24,881 54,780
GFLPO- SOOIty B/ s s nannransranstanstsnsssasmsasssasssasssanssanssanssanssannsannnns 355,879 133,022
20 O 5 N 2,991 7,660
{nversionas-Ageas IMetoPOlitaNas :SA s s s s sssssssssssrsrsssss s s s s s s s nnnns 232,596 339,636
1neESIONOS ke GONSHRICOION DA =ssursassasssssssssnssnsssnssnssnssnnssnssnnsnnnnnnnsn 17,905 281,031
{fatr GOrpBaREa == s ssssssssssassasasa s s a s rraaaaaa s 28,721,008 222,746
L T o YT R L LT LTI LT T TP PP T T PP P PP PP PP 9,675 114,939



L.atam.Airlines.Gr.oup SAs Sponsor.ed.ADR .......................................... 69,715 670,658
L.atam.Airl.ines.Gr.@up L 4,845 46,178
* MESISASAnmnsssssannssssssssnnssssssnssnssssssssssnssssnnnsnnsssnnnnnnnnnnnnnnnunnnnn 1,118,583 67,288
Moljbdems.y.Metales. SArssssssssssssssssnnsssssssnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 1,797 21,572
MultieXpoFt FEOAS S s sssssssssrrssnss s s smnmmnsnssssasaaaaanannnnnnnnnnns 175,108 90,163
Pa(q.ue.Ar.auoo DA s snasssEEEE s EEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEE 177,763 484,294
RAZ CORPr SA - nunussssss s s s aaaaaaEa s 30,769 41,127
RipleY-GoFP1=SA = nsssssssssssaaannn s mmmmmnaanaraa s 379,101 279,743
SACI-Falahellkas s rarasasssssassssssssssasssssssnssnsnssasnsnsssnsnnnnsnsnsnnnnnnnnnnn 25,508 157,610
SaAfACOM BA s rrrr s s s s rr s s r s r 188,280 206,462
SigdO KOPPOIE S Arammmm s rrrsrraarr s s s s s a s ar s 85,947 150,160
Seciedad Matiz-SAAM SA s sassrsssssssssssssssssssssasssnsssssnnnnsnsnsnnnnnnnnnnn 1,380,854 125,530
Seciedad Quinica v Minera de-Ghile SA: Sponsored- AR s s sasrssssasssnnnaaans 5,679 167,474
SOCOVOS@ S Armsnnrnnnsnsssssnnsnssssssssnsssssssssssssssnsnsnsssnsnnnnsnnnnnnnnnnnnnnn 126,028 61,804
SONDA Sy n = s marns s nm s rn s ra s EE SRR R NS RN EEEREEEEEEEEEEEEESEEESEEEESEEEEEEE 246,425 325,526
MMQ.G@nGha.y.II'.opo.SA ............................................................... 103,004 207,028
o 10,868,246
T.A. WoRLD EX U.S. CORE EQUITY PORTFOLIO
CONTINUED
Shares Value»
CHINA — (8.0%)
* 21 iaRet-GrOLD s 10y ADR v s s rararassusararassssssasasassssasasassssasasasnssnsnsnns 18,641 $ 137,198
OB i0 {FIGa s s ss s snsnann s arn s n s ara s rn s EEEEEE R EE SR EEEEEEEEEEE R EEEEEEEEEEEEEEEn 538,500 909,404
* 500607 Ltk AR LCHAEG YA s s n s snnsssnsnnsnsssnsssnnsasnsssnnsnsnnnnnnnsnnnnnnnnnns 4,144 46,288
* 51Oy =H1Er s AD R s n s r s s s s 5,450 422,648
* 581G -HIC s ADRe s s s e ss s ssn s snn s asn s sn s rn s s a s n s aan s rnannaanannnnnan e 4,919 277,333
AAGC.Tochnelegies HoliNGSs NG m= - s srrtrrrrr s rrrr s s s rr s 307,500 1,652,364
Agile Broup Holdings s Latd s ssssssssnssnsssss s s s s s s s s ssss s s s s s s nnnns 1,244,749 1,599,831
Ag.ri.(;ult.upal.Bank.@f.@.hina,.l;t.d,,.ﬁlass.H ............................................ 3,711,000 1,502,121
A s O B R T 540,000 524,411
AKM dndeetiiak Gons dat@rsassssssmsasnsssnssasnssssssssssasnsssnssnsnnnsnnnsnnnnnnnnnns 50,000 6,913
* Albaba Group.H@Ldi.ng.,.Ltd.,,.Spongoped.AD.R. ...................................... 45,038 7,796,528
* Alibaba Heakh Information FeehRologys LG s s s s sssssssssss s ssnsssssaaannas 130,000 116,789
* Alibaba RiGHiEeS- GFOUP; Lt ssssrrrrmmnms s s s s s s s s s s s ssss s s s s s s s nnns 3,130,000 632,489
* AlmE T Gorp-of Chinay detdrs Glase H e s ssssssssssssssssssssssasaa s nnnss 1,460,000 476,766
AMMVIG: HoldiRgs s kt@hassssssssssnsssssssssssssssssn s nsmsmnnssssssssssnnnannnnnnnnnnsns 130,000 30,619
# Angang BT 1Y A o 1 o B A T P 1,115,400 423,079
Arnhi Goneh ComentsCo s kithy LlasS das s s srnrmsssssssnnsssssssssnnssssssnnnnnnnnnnsn 359,500 2,075,838
AnhuiExpr.esswa.y L0 ki Clase tlsrssssssnsnssssssssnsnssssnsnannnnnnnnsnnnnnnns 140,000 85,058
ANTA SPOKiS RFOOIELS; dat@rssrsannmm s ssssssass s isrsrrs s s s ra s rsnnnnns 254,000 1,896,093
# ARton iHield-SerViGee: GFOUPr===ssrsrsrsatsrsssssssssssssssassssnsssanssnnnnsnnnnss 1,118,000 128,354
* o T e [T B (o A PP P PP T TP E PP 59,000 13,637
ART-SateHite HoldiNgsy datArssssaasss s ssssrsssss s sssssssss s n s r s 186,250 72,583
Asia-Cement China H10l0ings: GoFPassss s s s ssssssssssssssssssssssssssasaaaannnnnnnns 254,000 349,300
#* Asia-Teleuision H10ldingsy det@rssssssmmmm s s s s s s s s s s s s s rrssss s 572,000 3,636
Aushuiria Dairy.G@rp, 7 239,000 431,307
AVIG Internationak Holding HI s Litherasramsamramramramsamsamssmssmrsssmsnmsnnnnannns 1,307,948 30,860
AVIG Internationak Heldings s Lichy-Class rksrasss s s s s ssssrrsss s sssnnsssssa s 136,000 84,006
AviChina- ldustry &= TochNoIogy GOy Letds = Glass:Flas s ssssss s sisssn s sssnn s 1,032,000 553,931
BAIG-Motor-Gorps; L:t0 5= Glass: i ssssss s ssssssssssnsssssssssssssssssssnaaa s nnns 1,408,500 889,863
* Baidu, 61 ; SPOR6OFRt ADR s sssssssssssss s ssssssnnnmnssssssssassaa s nnns 16,904 1,888,177
Bank-6f Chinay Letd s Glass:khassesasssssnsasssssssssssasnssssssssnsssnnssnnnnsnnnnns 10,095,800 4,099,780
# Bank.@f.@h@ngqing. O N 7 Y 4 Y e P 341,500 199,398



Bank-6f Communications-C0 s kichyClass da sarrmmmrrrmmmsmsrssrnsasnnsnnnasnnnnns 1,112,695 809,539
# Bank-0f £hoRgzRou -C0 s kich; Claes il s r e e s sssssss s e 76,000 26,973
* Baoye- GFoup-C0o s bich; Class drlassrssmm s s 87,040 54,597
* Baozun Hn6.; SPONEOFEd AR s s casss s ssasiss s ssssa s s s s s nnar s 4,280 212,331
BBMG Corp s -@lass b aaarmmrrrasmne s snasiss s ssssas s ssssa s nssnn s nnnnn s 981,000 285,425
Beijing Capital- International Aipert £o.;-ltd:; Clase Harrnrsssssnnssnnssssnnnnnnnss 1,044,000 822,576
# Beijing Capitalkand -kidk; Class e srraariaamiasmrastiasnrassatra s ransssnnnannnas 490,000 179,865
#* Beijing Entempricas-Cloan BRergy «@rou D, kich=« s ssaaaaassssssrssssssanaaa i nnnns 10,500,000 141,466
Beijing Entempricos-FHoldge,kiehs s s rssssrrnrnrrr s s sssssr s 167,500 817,770
#* Beijing Enterprices-Medicak & Hlealth (oroups -let@sssssrmmmssssnisssnesisssneans 1,896,000 59,041
Be.ij.ing .Emerppises.Wa.tar.Gp@up, deb@sunnnnnnnsnnnnnnnnnnsnnnnnnnnnnnnnnnnnnnnnnnnnnn 1,875,000 986,899
H#* Be.ij.ing..@as.B.lueSkded.ings,..L.td_. ................................................. 1,400,000 38,200
Beijing Jingneng Glean Energys Gony detd - Glass-H - nnnnsssssssnnnsnssssssnnnnnnnss 350,000 60,591
Beijing Nomth StaFC0 skl = ssranmsssaasssusanssssan s ssrsa s ssssa s sra s sna i ananas 398,000 149,200
* Beijing Rropertios 0ldings; @ s sxsaasssssassssssnsssrae s srrra s rra s 616,000 16,818
Beijing Lrban: GenstructionHesign & Development: GEoup £0 -k ich; Llaes H--xx- 123,000 36,006
# Best:Pacific- International HHoldingsy det@rssss s ssassnminssssnn s snsssn s s nasnn s 186,000 62,354
* Bitaute-Fokdinge,-kidh s ADR sssssssssms s s s s s s s s s s s s s 14,796 168,822
Briliance Ghina Atomotive HHoldings; Lt ssssss s s s s sssssrssssss s innsssssaaanaas 1,148,000 1,251,103
# BYD: Gorrdetch s ClaSSakhrararararararunsnsnsasasnsasasarsssssassssnsnsnsnsnsnsnsnsnsnss 189,500 1,184,115
BYD:Bloctronic-iternationak Gous dst@ssassasmasmarasnasnasnassasnasnsnnsnasnnnnnnss 531,000 829,270
* G:banner International o kdinge,skies s s s s s sssssnnnnnsssssssssnsssssssa s 270,000 11,714
Cabboerk hashHoMR lst@ssssrsrssrmrasssssnssasnsassssssnsasnsssnnnnsnnnnnnnsnnnnnnnnnns 155,000 35,225
Ganvest Envikonmental-Protection-GroeD Lo lat@r s s saaasrrrssaasin s inasnnanaas 218,000 113,767
* Gapitad-Environmont £10lding sy dat@r s s s s saasssmsssssnm s rnssse s rsssse s ssnan s 2,440,000 64,369
* 0 = 1 557,000 397,405
T.A. WoRLD EX U.S. CoRE EQuITY PORTFOLIO
CONTINUED
Shares Value»
CHINA — (Continued)
Garrianna-Group Holdings: Goss Ltthss s rsararassarsnsarassnsassasassnsassnsassnsanas 238,000 $ 25,450
GentrakGhina Reak Gstates dst@rssassassarsasnasnasnassassasnsssasnasnssnnsnnsnnsnnnss 370,696 173,439
Gentrak Ghina SecuFities:Gor s beld.yClass b ararinriniiirinni i insnsrannsnnaaes 308,000 65,062
* Gentury -SuRehine-Group HHoldingsy slet@r s s s s s s s ssssssssrssssss s s 1,055,000 28,142
* GGN Meiya-Power-rMokdings: Gou detdss s rsssssssssnnsssssssssssssssssssannnnnnnss 752,000 96,412
CONPROWSE GOy datdrs GIaSE FHssrasssssssasnsssnssssssasnsssnnnnsnnnsnnnsnnnnnnnnnns 718,000 207,244
Chaowei-Powek +101dings; det@s s s masssssssssss s sssss s s e 348,000 130,527
* Gheetah Mobile s InG.y ADR sss s sssssssssssstssssssssassssssssssssnsssasssnnsnnnnnnnns 11,548 37,646
* Ghigo H10lcing s LstGammm s s sssssrssass s sssrsss s rr s 1,272,000 9,247
#* Ghiho Environmentak Groupydetdre s srrrrrsssssssnsssssssssnnssnnssssssssnnnnnnnns 144,000 16,844
# Ghina Aerospace lnternational Foldingsy slut@lys s srrrsrsssssssnsnnnrsssnnnnnnns 848,000 50,619
Ghina Agri-dusties Holdingsy data s srrrrrsssssssnssmssrsssnnsnnsssssssssnnnnnnnns 1,196,700 364,273
Ching All- AGeoss-Holdinge,kieh-marrrrrrmmsrme s rsssn s ssrs s rrr e 270,000 9,444
* Ghina Aninmal-Healthcane s Leid srsrrarsariaiiamararssnassasasnssnssnssnnsnnnnnnss 47,000 2,251
Ghina Animation Gharactere Gouydst@rssrsarsrsrsssssssasnssssssssnsasnnssnnnnnnnnnns 129,000 35,289
GhiRG A OV GOk, Ak s xamrramsrsmmssemssnmssansranssanssanssanssanssannnannnas 541,000 723,642
* Ghina Lhengtong Dovelopment:GRoLD s btChs s s s sssnsssssssssssssssssaaaannnnnns 498,000 14,433
Ghina Cinda-Asset-Management: Gors Ltdy -Class:khrarrsrrmrmmmmmssssssnsnnnnns 2,786,000 607,764
Ghina CITIG -Bank Gorp.yletdrs Glase H e s s eessmssssnnsssssssssssssssssssnannnnnnnss 1,658,000 918,602
Ghina £oal Enokgy-GCors Lidt s «@lass ks s s s s s e 715,000 277,032
Ghina Commen Rich: Renewable Energy-Mvestnents ki s ssassseeacasssnnaaaas 710,000 170,059
Ghina Commenications-ConsiiucHon £0.5-kieh; Clase Hlsrarrrrsrmrasnssnninsnnanns 1,205,000 1,015,636
China Communications-Services Gorp;atd: s Glase H - rrrrr s sissssessssssneaans 680,000 473,422



Ghina Loreh Venture-koldngeyskieh s s ssssssssrnrnsrssssssssssssssasaaa s nnnnss 425,000 1,462,456
Ghina LoRstFection Bank.@opp_.,.(;lass.H ............................................ 15,486,200 11,889,223
China Datang Gorp-Renewable Rower: Gor; Lifd-Glass-kh e rassmmmrinssnnnnnaans 954,000 92,137
* Ghina .Da.ye. N@;}Ee{;ws.Metajs.Mth,Ltd_. ....................................... 3,026,163 19,365
#* GhiNG il GrOUD s ssrassasssrassasassassssassassssassasassassssassasassassnsnssnnsnss 715,600 210,455
* Ghina Distance:bducation-Holdinges -kieh s ADR - ssrssrssssss s isnnssssnaaannas 5,206 26,394
#* Ghina Dynamics HoliRgS s LfGssssrarssrarrasssrassasasrassssasrassssassssasrnnsnss 1,050,000 13,127
* Ghina .Eastem.Aipl.ines.@osp.,.L.td.,.,.ADR ............................................. 2,373 65,186
* Ghina .Eastem.Ai;l.ines.@o;p.,.L.td.,.,.C.Iass.l.—l. ......................................... 674,000 370,317
Ghina Electronios Huada .'Fed*.mology.(‘,@_.,. b sssssnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 256,000 23,117
China Electronics Optice Maley lnion-Helding-Go: s bt srrr s sasssnessnsssnnnnaans 664,000 48,938
Ghina Energy- BRGINGering: Gorp.;atds s GlaS6 Herramrrarraarrararrannrannnannnas 780,000 81,488
Ghina EverbFight Bank:Gors Lty «SlasShearrarrarrarrnsrsssasrasrasrassasssnssnnss 483,000 217,213
Ghina VORI FIGhE SrOEMOGH.Lths=rrasrasrsarrarrasrasrasssnssnssnssnssnssnssanssnnss 183,000 115,381
Ghina EverBFight e atioNalkletdsssssssrarrasssrsrsrasrasssrasrasssrasssrnsransnss 532,074 468,550
# Ghina Evorbrighi \Water; dtds s saaassemsssasrnn s sssss s ssssss s s s ssrn s nr s 129,348 32,307
# Ghina EVorgFande: GFoUPssrrrrraassssssssssrsssssnssssssssssssnnnnnnsssssssnnnnnnnnns 1,570,000 4,144,888
Ghina Fiber-Optic Network System Groupydat@ssssraaraaraarsarrarnarsasnannannannas 521,599 6,996
Ghina dinancikak Services .Hold.ings., T 7 354,000 20,994
Ghina flavors &-FragranGee: Gorp Lt s srsrsssss s s s s issssrsss s s s ssnsrsssna i nnns 146,000 30,761
GHHRG 006, sk i@ s mxmxmrararararassnsnsnsnsasnsasnssssssssssnsnsnsnsnsnsnrasnsnsnss 538,000 229,959
Ghina Bakaxy SQEUNtios «C0 »:kithy GIa66 trarssrarraratrarssrirarssrrsarairaeans 915,500 488,637
Ghina (5as-FokdiNge,-kieh === ssraassssansusanssssan s ssaa s aasa s sara s aaanaaannas 444,200 1,840,536
* Ghing B1a68 H0I0iNGSyei@ s sarrasssrarssrarrasssrassasasrassssasrassssassssnsrnnsnss 262,000 15,602
Ghina orane Rharmacouticak and-Healthcare Hokdinges-kidh s 1366 Anmavnnneaaaas 456,000 243,880
* Ghina Loreenland-Broad Greonstato (roup:Gorp Ldds s sasssmssaasinmsnnssnnnnnnans 356,000 22,332
Chinag Hlanking Holeings; detds == smassssmsssssns s sssss s ssss s s s s ss s rnn s 268,000 39,659
# China Hammoeny: New: bRergy -Auto Holdings defG s ssse s ssssssssssssss s ssssnaaaas 499,500 151,964
* Ghina High Rreocision Atomation Group, kich--sssasrraarraarranrransranssannsannnas 127,000 3,711
# China High Speed lransmiesion-Equiprment (Sroup-Go:p Lt massrrmssasssnnnaaans 195,000 125,106
Ghina Hongqia@.Gp@u.p,.L.td_ .......................................................... 529,500 387,611
* Ghing HlUEN JUIGEGFOUD LG sssrarssrarrasssrassasasrassssassassssassssnsrnnsnss 368,500 17,832
* Ghing 1ndex HOlGINGS dstdns AR sssrasssrasrasssrassasasrassssasrassssassssasrnnsnss 2,931 8,442
Ghina dntemational Gapital Lomp s=kichy L1a6s e nrrrmrsnnnsnmsncasin s cnasnn s 199,600 377,610
China dntemational-Marine Gontainers- Group -0 s kich; Class darrmmnssnnnnnaans 277,320 262,661
Ghina Jinmao Hdd.ings.@roup,.btd._ .................................................. 1,882,000 1,212,583
T.A. WoRLD Ex U.S. CORE EQUITY PORTFOLIO
CONTINUED
Shares Value»
CHINA — (Continued)
Ghina .L.ees@.Gp@u.p 41Ol iNG Sy lat@r e m s mannn s e 744,000 $ 687,413
Ghina d:fe IneUFanGe-Gors Ltchy AR s ssrscssrasssssnssasnssssssssnsasnnsnnnannnnnns 3,332 42,450
China e In6UFaNGe-Ge s Liths sClacS Ik s ssrsrassssssssasnsssnnsssnasnnnsnnnannnnnns 101,000 257,264
] Y B I 323,000 285,753
* Ghina d:egistics: Rropenty: HoldiRgs Lo s-ltdsasararanraransnrarsasarinsansnsarsnsanas 310,000 122,420
Ghina .I;gngyuan. RowerGFoup CoMprs bidh, -Class drk s arrsssmasmrsssnsssnnnsnnnnnns 742,000 453,726
* Ghina .L.gtsyner.gy.H.@I.dmgs Jeblaannnnnsnnnansnnnnnnsnnnnnnnansnnnnnnnnnnnnnnnnnnnnnns 198,000 6,791
Ghina Maple-Loaf Educational Systoms s Lt srrssssrrsasssrsasssnsannssssnnnnsnnnns 430,000 154,203
Ghina Medical-Systerm-HoldMige, kteh= s s sssrnrrrsssssssssssssssaaaa s nnns 832,000 793,644
# Ghina Meidong-Aute Holding sy sletas s s s s s s s s s ss s s rrrsssss s 290,000 213,363
Ghina MengRid-Daiys Gonydet@rssssmmemmmssssss s snssrsssssssssssn s 88,000 355,084
Ghina Merchanis-Bank Gou dstdrs Glass-Hssssrsrararrarararsssssnsasasnsasasarnrnss 501,201 2,482,899
Ghina Vierchanis-kameh kids s ssssassssssssasnssssssssssasnsssnnsssnnnsnnnsnnnnnnnnnns 794,000 112,988



Ghina Merchanis:-Secuwitios 0 a-kidh; Glast Herrrrrrrasssssssasnasnnnsnnnasnnnnns 13,200 15,237
#* Ghina Vietal Reseowces: Utiizationbddhasssrsassarsarasmasmasnasnasnssnssnasnnnnnnss 164,000 76,264
Ghina MinshengBanking-Gokp: s Litd .« »Glass ks ssssnnnnsssssssssnsssssssssnnnnnnns 1,159,620 798,757
GFHRG AVIGENKE £ LtCh s xm s mxm s mwm s msm s mnm s mem s mam s am s m e s mam s mnmnmnm e mnmnns 770,500 6,552,620
Ghina Moebile s Lt 1 -Sponseored ADR == ssasssrssssss s ssssss s sssssa s nasan s naas 73,952 3,150,355
* Ghina Modern Daiys Holeings s LG s srsssssssssss s isssssssss s snssssssaannnnas 1,092,000 172,482
# Ghina IMokbdeRum £0 5 kit s GlaB6 Hssrrrasrrrsssrrsassrssnsssannssssnnnsnnnnns 663,000 188,563
Ghina National Building-Material £0.sskiehy Class Hammmmssssssssmsssssnssssnnnnnnnss 2,747,400 2,408,713
* Ghina Nk RPharma: GFoup E0 askiehsrrs s s s nnsrrssssssssssssssasaaaa s nnnnss 276,000 27,682
* Ghina Nuclear-Energy FeehRology©0rp: s Leths s ssnsssssssssssssssssnsssnnnnnnnnss 134,000 6,143
#* Ghina Ooeanwide rMokdinge,kidhsssssss s ssssssssssssssssssssssrrr s 964,000 47,324
GhiNG Oik & SaS-GROUD s ettha s rmrmraususararassssssasasassssasasassssnsasasnssnsnsnns 2,404,000 109,839
Ghina QiHield:5ekvices, kidy Class s ssssstsssssssssnsssssssssnnssssnnsnssnnnnnnnns 644,000 726,484
Ghina Oriental GFOU S0 »+kidksaannmmmrrrrrssssssnnnssssssssan s ssnsssssnnnnnnnns 956,000 424,385
Ghina Overseas-Grand DCeaN S GROLHD s kitth s s s s s s sssrsssssss s s s s s s ss s nnns 841,375 440,355
Ghina Ouerseas-kanc & 1nvestimomt bdth-srsrarrrssrrasssssssssnsssnnssnnnasnnnnns 1,624,827 5,539,126
Ghina Lverseas-Propenty: HoldIRgS s ks s sssssssssssssssssss s nnnns 1,049,275 530,601
Ghina RaGific Inseranece Group-Gors bidhy Elass drkee s nrarmmrrnnanins s cnainnseaaas 151,000 644,087
Ghina Retroleum & Chemioak Gorp.s ADR s s s s s ssssssssssssssssssssssssssaaa s nnnns 12,059 773,794
Ghina Retroleum & Chemioak Gorp.; Llass dul s s s sssnsnnnssssssssssssssssssnnnnnnnnss 4,419,400 2,837,300
* Ghina Rieneer-Pharme Holeings; detdss s s sssssssssnssssssssssssnssssssa s 250,000 19,641
Ghina Rowen Glean Enakgy- Developmont S0 s kit ssraassrssasssssanasssannnannns 133,000 92,086
Ghina Rowerk International e veloprment -kieh === ssssssaassssssssmmssmmmmnannnnnnnnss 1,383,333 346,710
* Ghina Rropertios Sroup:-kdchsrraaasssssssssrssssnnsnnsssssssssnnnnnnsssssssnnnnnnnnns 173,000 22,294
Ghina Railway- ConstuctOR «Cokp: s Lt -@lasS k- s s s s sarssssssssssrsnnanannnnnss 831,500 960,730
Ghina Railway-Group s Litd 5« GlasS ks rs s s s sssssss s s e 808,000 565,732
China Railway-Signal & Gommunication: Gorp.; dtd: - Glass H s asssrmsasssnnnaaans 738,000 492,698
Ghina Reinserance Group-GoFp:; Clase hls s ssssnisssssssssssssssssssaaannnnss 1,489,000 261,697
Ghina Resounces Beor Holdings 0. -kidhssasass s s isssssssssns s ssnnnssssaannnnas 120,962 566,762
Ghina Resources Gemont Holdings; let@sssssssssss s s sssssrssssr s isnsrsssaaaaeaas 1,328,610 1,214,214
Ghina Resources Gas (SrouPs ki s s s rrsssss s s rssrrssssssssssssss s nnns 466,000 2,358,701
China ReSOURGEE LaRt s Ldthssssssassssssssassssssssssssasnsssnssssnsssnnnsnnnnnnnnnns 734,444 3,138,578
Ghina Resounces Modical Holdings-Gors Ldthsssasssssrsrrrssssssnnsssssssssnnnnnnnns 475,000 343,447
Ghina Reseurces Rhannacouticak GFoupy detd s sssssrsssssssmsnaassnnsnnasnnnnaas 550,000 598,166
Ghina Resources Rower: HEkINGs oy slatdr s rnrnnnsssssssssnssssssaaannnns 316,678 454,755
* Ghina Ruifeng-Renewable: brergy moldings; sletel == sssssssssssssssssssssssnnnnnnnnss 300,000 16,820
* Ghina RURDORG Ado GroUR; detr s s s s s ssssrssssr s isrsssssss s snnsrsssaa s 62,000 3,887
Ghina Sanjiang:Fine ChemiGals-Cor Lithssrrssrsrr s s issurrssss s ssnsssssaan s 473,000 102,033
Ghina SCE Group-HEIdRgS s bt@h s srurrssss s sssssssss s nnss s s s 1,251,600 680,999
* Ghina Shanshui -Coment Groups deid s rrrrrrsrrrrrrrssssssssssssssaaaaa s nnnnss 77,000 30,509
#* Ghina ShengRie-Organic IWHHe s Lt s s s s s ssss s s s sssrrsssssssss s s sss s nnns 1,157,000 47,289
Ghina Shepha ERorgy-Gor: kithy Elass dk s s nnnrsssssssssssssssssasan e 714,616 1,411,763
#* Lo R T T T A B £ e T TTTITTTT LT T I 546,000 51,146
Ghina Singyes Selar-Feohnologies:Heldings, ke savaasrmmmmmmmmmmmmsannnnnnnnna 153,600 19,425
Ghina South-City -Hokdinge,skidhssssssmm s nnsnsssssssssssssssss s 2,548,000 349,702
China Southern Aidines Gou; L:td - SPonsored-AdR = s ssssss s sssssse s sssnn s 3,231 104,620
T.A. WorLD EX U.S. CORE EQUITY PORTFOLIO
CONTINUED
Shares Value»
CHINA — (Continued)
Ghina Southern Ailines CoupdetdrGlass: b serassssssmsmssssssssssnsassnsssnsnsnnnnas 844,000 $ 541,007
China State- Gonstruction-Mtermationak Holdings, Ltds == sssssssssssssesinsssnenaans 781,300 802,576
Ghina Sunshine-Paper Heldings Co.ylatds s ssrssssssnnssnsnssssssnsssssssanes 201,000 30,206



#*

#*

Ghongging- Machinens &-Electiic £0 .4 kit s Glass Herrrsrrrssnns s i isnnnrsssananaas
Ghonggig: Rural:Commercial-Bank Gous Letd s Glass- i srsrsrrariarsarrarrnnanas
Ghu Kong Shipping Enterpries oroup Gouydatdr s mrmaraarssssrrrrrssssnnaannnnnnnnss
GIF Holdinge GFG)u-p-C-O-,- Lihaussusssnununnnnnnnannnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn
GIMG Ervic-Fokdinge, ki@ sssssmmmmmmmmmmnnsnsn s ssssssssssssssssssssssnsaan s nnnnnss

Gosme:-Lady:Ghina Holdings C0s=kieh - masrrrrsassne s ssssss s ssssn s nnn s
Gountry-Gardon-Hokdnge Gonydstdrsss s msnssssssnnnnnsssssssssassssssaaanannns
Gountry -Cardon-56mVices: HoldiIRgSs (L0 kil s sasssrrsmassnn s sssassn s s nasannaas
GR Rokphand O 8 o
GCRMG Holeingsy detdse s sasssmsnsassns s ssassns s msssn s ssssns s mssssn s mannn i nnnas

GRRG Gorp.s-ltd:; Clase Hasssssssssssssnnnnnssssssnnnnsssssssssassssasasaannnnnnnes
CORG-Pharmaceutical:Groe s bddhassarsrsassrassnssssssssssssssssnsassnsssnnnsnnnnas
G88G-Ofehere and-Marine Bngineering Sroup- Gos s Lstd 5 -Glass khrrrrrrraaaanaas

587,000
669,106
3,368
618,000
106,000
53,000
784,000
1,228,000
1,930,000
88,795
387,200
218,000
310,000
156,000
88,000
228,000
370,000
478,000
666,000
878,400
816,000
633,925
1,506,000
180,000
2,509,085
100,000
361,000
1,250,000
185,500
833,000
1,004,000
80,000
1,241,000
20,875
561,000
416,000
246,000
221,000
607,429
2,600,000
296,000
1,451,600
1,310,000
663,752
562,000
130,000
295,000
2,179,786
315,550
4,042,000
247,000
284,000
717,000
1,924,000
66,000

148,748
1,851,616
150,684
275,647
118,523
45,436
357,976
225,731
1,880,311
870,191
1,454,354
86,890
275,812
10,892
22,930
67,439
183,265
67,891
248,850
447,340
405,695
50,898
787,207
36,743
1,599,490
72,010
17,439
88,693
354,174
1,102,949
208,714
48,073
2,046,116
3,451,264
11,069
157,041
64,196
151,307
151,831
127,290
178,996
63,047
161,274
378,019
209,009
27,528
56,376
2,936,836
759,811
339,848
94,144
55,505
564,388
3,338,863
60,955



# Gl-Envdronmental GEOu s dstG s s s aasss s ssasssn s ssssa s s ssssss s s s sssn s mannn s 1,368,000 59,416
T.A. WoRLD EX U.S. CoRE EQUuITY PORTFOLIO
CONTINUED
Shares Value»
CHINA — (Continued)
* Girip.com ntermationakkid: s ADR s sssaassaassasssassiassassanssanssansssnnnnnnns 58,874 $2,294,909
* DaMing International-okdingeykieh=sssssasmrassmsssmssssnsssssssnsassnsssnsnsnnanns 42,000 10,600
Dah.@h@ng.lﬂomg.Ho{d.ings,.L.t.d, ..................................................... 464,024 147,427
Dali FoOdS: GFOWD L0 n-kithermrrmrrarranramsamransamramsamsamssmsseramsamsamsnannannns 855,500 533,170
Dalian-Rert RDA Gon s detd s GlaSs i sasrarnarmanmararnasnasnasnasnssnsnnsnnsnnnnnnss 664,200 85,575
* Daphne-nterrationak Holdings, Lefdss s ssssssssssssne s ssssss s sssssn s sssnn e 350,000 7,227
Datang-lnternational Rower Goneration Go.ydetd:: Glase Hrr s sasssnersnssnnnnnaans 506,000 113,695
Da.wn.r.ays. Rhamnaceutical H@ldi.rqge,. LG essssnnnssnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 450,000 85,529
* DBA:-Toelecorminication Asia.kk;l.dmgs.,.ud._ ........................................ 72,000 3,501
#* Differ-Group 410ldinNg «©0 = kieh s saasssrmamasian s sassa s sssssa s s s ss s nnaa s 772,000 45,219
Dmgfeng.Mo.tgr.Gp@m O Y I o O 7= T I P 890,000 793,802
# DongjiaRg GEnaironmental:Gors Lty -Class ks a s s srrrrrrssssssnsnssrrssnnnnnns 96,800 87,160
Dongyie- GFOuUP; Letd s s asssssrssssss s sssss s s s s sn s s n s s rnn s n 960,000 516,853
# Dynagreen brvironmertal-Protection-Greup £os:kid:; Clase Harrrrmrsassnnanaaans 104,000 48,530
* Dynas.ty.ﬁine.Winee. Group,.h'gd_. ..................................................... 114,000 8,446
B-Commodities HOldiRgs s Ltdhassrssssnmssnnnss s e 828,000 42 614
BEKA Fashion Holdings; Ltdssssssssssmssssnsssssssnsnssssssssssssssssss s e 76,000 93,385
ENN ERorgy-Holdinge, biehsssssmmmmsmmmsnnsnnsssssssnnnsssssssssaassaaaaaa s nnns 129,300 1,330,031
# Es66X-Bio-technologys datdrsss s aaasssm s rasinn s rrrre s rsrr s 140,000 110,201
EVA-Procision-Mdustrial Holdingsy slet@s == asssssssasssmrssmssssssasssnnssnassnnnans 396,000 33,828
# Everbr.ig.ht SeGUFiIes: Gorp LetChaGlasSSFharssssrsasssnssssssnsssssssnnsnnnsnnnnnnnnnns 69,000 52,992
* Fang Moldinges kieh s ADR s ssssssssssssss s s s s s s s 2,931 6,068
# hantasia Holdin.gs.Gp@u.p.@o,.,.Ltd._ ................................................... 810,000 132,551
harEast HoMzoRs det@rsssssssnsnsssssssssssss s s s s s s s s s n s rr 1,241,000 1,154,260
Flat Glase Gro.up.(,‘.@_.,. Ltk s sCla6S etk assnsnannnnsnsnsnnnnsnsnsnnnnsnsnnnnnnnnnnnnnnnns 44,000 21,436
FosUR:HteFRationahls Lich-sssssssssasssssnssasnssssssssssasnsnsnnsnsnnnnnnnnnnnnnnnnnns 412,892 539,757
Fu-Shou Yuan:Mtermationak (roupy s ssssssssassamssmssssn s ssassnssnssannans 284,000 242,681
LT e T Ty o Yo R LTI T T TP T TP 903,600 443,371
#* LT T T A B s B =T A T T I T T TTTT PP N 53,000 4,925
#* hullshare Hold.ing.s’. LebQrssssnnnnnnnnnnnsnnanannssnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 3,450,000 122,888
# Futeye Land Devel@pmerﬂ.b{.@l.dkage,. bdchasssnnnsnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 1,404,000 1,179,560
# Euy.a@.GLass.lndustpy.@roup GO dstdr s GlasssFlsssnsnsrsnsssnnsnssnnnsnnnnsnsnnnnnnns 268,000 811,538
* GGL-New-Energy Hloldingsy detdrsssssssssssnnnssssssnnsssssssssssssssssssssnnns 4,602,000 175,277
#* GGL-Roly-Energy Hloldingsy detdrassssssssssnnssssssssnssssssssssnssssssssana s 8,179,000 465,856
Goaky Automebile -oldingey skieh=sssr e aaasimm s rasra s rrsrr s r s 2,045,000 3,118,888
Gomdale Rrepokties & 1nvestmort Comp rkith---rrrrrrrrrrrrrrrrrsssanaannnnnss 2,698,000 321,567
# Gonertec Universal Viedical .Gr.oup. O N I8 555,000 420,129
* Gh So0UFiiee: GO dstdarssssrsnsassssnssssssssnsnsssssssanssnsssnsnnnnsnnsnsnnnnnnnnnns 231,600 259,750
* Glefious Rp@p@pt.y .Hold.in.gs, duf@ressssnnsnnnnanassannnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 1,768,000 77,448
# Glory:Su R RNANGI=GMGUD, kdghs s sssasmssssansssanssaa s sssa s sssannsaaannnannnns 1,476,000 56,501
Golden-bagle: Retaik Groupsdetdrasssssssssssnsssssssssssssssssssnssssssasa s nnns 273,000 315,238
* Golden-Meditech-Heldmge, bithsssssssss s sssssssssnnnssssssssssasssasssaa s nnnns 172,000 19,923
Golden Threat-Heldings Group: Gors Ltthssssasassarsssaransasassasassasassnsassnsanas 46,000 12,032
Goldlion Holdings  ditO s asssmaaaasss s ssassas s ssssa s msssas s mmasan s mannnnnnnnns 162,000 61,548
#* GOME RotaH okAiIg6y sk el s e s saasssnssassan s massa s smsssns s s s sss s nannnnnas 6,059,060 645,312
#* Grane:-Baoxin At Groupy detdssssm s s sss s s s s s ss s s s s sssss s 439,881 94,852
Great Wal-Meior:@Go s kichsClacS dthasrsrsrmssrssssssssnssssssssnsnssssssnsnnnnnnnns 1,721,000 1,165,828
* Greatep.Ghina.Fi.na.neial.Hold.ings,.htd, .............................................. 528,000 13,496



Groatviow Aseptic: RACkaging 0.k t@s s srsrrsasnsanssssrsrsssnn s s rsssrrssnnnnnnns 543,000 296,884
Greenland -Mong Kong-Heldige, kieh--marrrmrrssmne s ssssss s ssssss s s snn s 589,000 214,847
# Greontowrn Ghing Hlolaings; detds s srsrssssss s irrrrrrss s s 499,500 375,059
Greoniown Serviee Group-G0 s bdghs s ssaasrrrsssssn s srsssas s sasssa s maaan s 562,000 473,432
Guangdong: lavestmienty stf@rssssssssss s s s s ssss s ssr s s 194,000 407,739
Guangdong: YaueyHdr Tranepertation-Go s kit «Class ks srrrinnnnsnnnninnanas 91,000 32,415
Guangshor-Railway GOy -latd: s SPORSOMOE: Al R s sssrssaasns s ncassn s s nasnnnaas 6,099 102,463
Guangshor-Railway Go.ydetdrs Glase H e s sssssnssrisssssssssssssssssaa s nnnnss 442,000 143,735
Guangzhok:- Al temobHe: GFOUR @0 kithy Elaes d s asnranrnssrrrrrsssnnanannnnnnnss 424,000 431,100
Guangzhou-Baksunshan -Pharmacetical Holdings: Go:p Lt == massssmnnsssnnnnaans 16,000 65,742
Guangzhou.R&F Properties.@o_.,.L.td.,,.(;Jaes.H ...................................... 766,000 1,385,917
T.A. WoRLD EX U.S. CoRE EQUuITY PORTFOLIO
CONTINUED
Shares Value»
CHINA — (Continued)
Guchan So6eities Gouydtdr GlassH arsrsmrmrarmrssrsisnsssssssnsasnnssnnsaannnnns 124,000 $ 37,686
# GUGFEl RroPEFtOS s LetChasssssssssnsssss s 554,000 98,701
* Haiehang Dcean Rade Holtings; datds s srrsrssssr s s s s irrrrrrrr s s s 344,000 53,327
HaierbloGHoRiGs- G L0 4=l feh = rrrrmrmsrne s rsrsr s s e 376,000 883,707
* Hailiang- bducation-Group s ING.s ADR s s s s s s s nns 1,838 116,345
Haitian-nterrationak Holdings, LelGsss s ssssse s sssssne s ssssss s sssssn s snnnn e s 412,000 832,318
Haitong Seckities Conydetdrs Glass H s s s s s s s s s s ss s nnes 530,400 524,925
* Harbin Bank-C0 s Lich; Class dharrsranmsmmssssssssssssssssssssssnannnnnnnnnnns 231,000 47,104
#* Harbin Electkic Gouy Ltdr Glass:H ssrrsrsrmammrarmsssssasnssssssssnsssnnsssnnnnnnnnns 354,236 116,470
* Harmonicare Mo dical HHolding sy sletals s s sssssssssssssssssssssssssnan s nnnnss 74,000 19,284
* HG Br0UP =M€= s nsnss s s s s ssssaan s 211,500 54,145
# Health- and- Happiness H&H dntermationak HeIdiRgs: Lich-ssrs s sassssessnsssnnnnaans 124,500 725,379
Hengan -nterrationak Group-G6 s bdth= s mssrsr s ssssss s sssss s s sssa s sna e 305,000 2,306,907
Hengdeh-Fekdiige,kich- s ssrsrraarsss s sssrsssss s sssssssss s a s s 1,021,400 54,740
H#* Hengil'.en. Netwerke- Gr@)up,. det@resssnnnsnnnnanasssnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnsn 6,592,000 124,729
LT Ty 1o o T B A T T 544,000 51,043
Hisense-Home Appliances Group-Gor s ety «Class bk s s aaarrrsnaasimmsnnsinnnaans 146,000 160,150
HKG HOIRGS s dsbGarsararmrausurasmrassssasasasssssasasns s sasnss s sasasnssnsnsnss 91,739 59,184
* HONGNUE GROURr detGrasarmrarsurarararsssurrarss s s s s s s s sasn s rnsnns 1,656,000 130,163
HONWGEFIG SOkt s srrsrssnnnnnsssnnn s n s s s s 59,000 28,413
Hopson Davelopment HEldIRgs s bdcha s s ssssssssnsiiiisssssrrnrrssrssa s 360,000 372,637
* HOSA IRternationals bldhssssssssmsasssssnssssnssnssss s asn s ssnssssnsasnnssnnnnnnnnnns 178,000 1,237
* Hua Hlan-Health-dustag Holdings; detdssssrsrraasraarraasransransranssannnannnas 1,573,842 15,983
# Hua HoRG SenicORdUGIORs Ltk sssanmmrssanssssansssaa s sssa s sssasaaannannnns 175,000 360,644
Huadian Fexin- GRergy -Cokp: » Lt0hs «ClasS b e s s savsnr s rsasnn s rsssin s mssnn s 686,000 127,293
Huadian Rewer- lnternational Lomp s bichy L1a6S dahurrrrnnasnmmrnnasin s nnasanaaas 388,000 162,399
Huaneng Rewer-kternational, lac. s SpOReoket ADRe s s s cesss s saassnmssnssannnnaas 3,000 70,050
Huarneng Rewer-kternational: I ; C1ass dls s s sassse s sssssss s ssssss s sssnn s 468,000 271,165
Huareng Renewables Comp s kichy Claes e reennnnnisssssssssssssssssaannnss 3,032,000 824,083
Huatak SeoUFitIes- G bddhsarararnarararnasnassassassssnsssasnssnssnssnnsnnnnnnns 170,000 275,413
Huaxi HOldNGS-Cns ktthearasrararararsarairarssrssarss s rasans 60,000 16,811
Huazhong In-\ehicle- HoldiRgs 0. -let@srrarrnasnsnn s innnrrssss s sssnnsssssn e 344,000 60,156
HuaZi 10U, kiehy ADR s ssrsannnnnssssssssssssnssssssssssssnnsnnnssssssssnnnnnnnns 30,524 999,966
Huishang Bank-Gorps s Ltd s Glass ke ssaasssmsssssn s ssssss s ssssse s s nssnn s nnaas 186,200 72,334
#* Hydeo lnternationad deoldingy detlrasassssarararasssrarrarss s srs s raraas 146,000 8,113
# IMAX-Ghina HOldiRg s NG ss s trsmsssasssasssasssa s ssa s ssa s ssa s s ssanssannnnnnnns 113,000 259,469
Indusiriak & Commercial Bank-of Chinay datd: Glase Hassssssssasmsasnnsssnasnnanns 8,824,460 5,926,032
Inner-Mengelia ¥itai- Coal:G0r kith Clacs drk e isrrrrrssn s rrrrnnsa s 21,900 16,175



* B 53 £ 1o T LY 20,371 609,297
* .J.ia.ngmn.Grgup’..L.td, ................................................................. 762,000 32,014
Jia.nggu .E)(.p;ese.w.ay.@o,.,. biehsClaeS duhanmnsrnnsrnnsnsnsnnsnnnsnnnnnnsnsnnnnnnnnnns 198,000 266,776
HaNgGKi-COPPEF-C0rkich; Clacs dilssssssr s s s 372,000 460,388
# Jia.yuan.lntema.ti@nal.G;@up,. LefQrsssnnnnnnnnnnsnsannnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnsn 498,787 215,798
# Jinchuan: Group Intermationak Re6ourcos @0 s kit srsrssssssssssssssssssnnnnnnnnss 737,000 59,840
# JingEu i HOleHNGS y dafdremsamssnm s ssssnn s s srr s rrrr s r s s s 257,000 84,132
* JinkeSelar-HoldiNg-G0 s btchy ADR cssrssaasiar s sassa s srrssa s r s s s 11,280 220,975
Jinmae-Hetel and Jinmaeo- Ghina Hotel- lavestmente and-Management,-kich----xx. 83,500 46,469
JNBY- DoSigRs datdranssssssssssnsssssssssssnssnssssssnsnnsssss s s s 173,000 316,561
JOY-GitysPropertyy dstGrsssrsrr s s nranranra s s 2,024,000 244,024
Ju-Teng-nternational Holdings: LbGhs=ssmsmrmsarararararararanansnsmsmsmrm s r s raeass 460,000 108,843
# Jutak Offshone ik Sericos s ket ssrrrsrrrrarmrarsssr s s sn s s r s s s s s rnnan s 124,000 13,180
KWah International-Holdinge, kihs s s s s sssssssssnnnnsnssssssssssssssssaannnnnss 583,931 303,822
* Kai YuaR-HoIdRgS s bdthssesssssasssanssssassssa s ssa s nssa s ssssanannnanannas 1,980,000 10,922
Kaisa erp.H.@l.di.nge,. I 1,407,000 583,550
* Kan.gd.a dnterationak BRVIEGIHNG IS Co sk d{thssassssssnsssssssssnnnsssnsnnnnnnnnnnnsn 285,000 35,864
# Kasen- lnternational Holdingsy slef@s s s s s s s ssssssssssssssssssssssssssssns s 194,000 162,483
Kinetic .Nl.ines.and.Energ.y,.l._td._ ....................................................... 812,000 45,594
Kingbeard Holdingsy detdssrrssssmmssssmmnssssssssssssssssssssssssss s s ssssa s nnns 443,000 1,089,460
Kingbeard L:aminates Holding sy et@s - - s ssssssssssss s s isssssssss s sssnnsssssnnns 735,000 606,104
T.A. WoRLD EX U.S. CORE EQUITY PORTFOLIO
CONTINUED
Shares Value»
CHINA — (Continued)
# Kingdee International -Software: Group-Cors bdcha s s sssssssnsss s sssnsssssnnenas 237,600 $ 226,331
* LT e oL I A T P T P P PP PP PP T TTTTTTTTTT TP 270,000 581,736
#* KeaRgCEhi-SGIom00 s Lefcha s rrssssnnnsssssss s s s s s s s s s s nnnns 664,000 37,886
KenuR-Energy Cous et mmrmmrnnrnn s ssssss s ssrss s s r e e 2,228,000 1,943,100
# KWG-Group Holdingsy sltdr s ssssssssssssssssnssssssssssssssssssssnssssssssasan i nnnns 718,400 667,934
* L:abixiaoxi SnNacks (SroUpPyslat@s==asssessaasssmsssssamssssssas s ssaassn s nasnnnnnnans 200,000 10,307
L T T e B e e Yo T 3 o e T T T N 27,560 27,559
Lauich Toeh Goup detd s Glass: bl saasmasmarnasmasmasnassasnasessasnsnnsnnsnnsnnnnnnss 16,800 11,226
Lee & Man Ghomicak Gonpdet@rassssssssssssssssssssnssnsssssnssnssnssnsansnnsnnnnnnasn 66,300 34,299
Lee &dvian- Rapep Nl.anuf.a.@turmg., aat@rannnnnnnnnnnsnnnnnnansnnnnnnnnnnnn s 846,600 516,765
Lee's-Pharmaceutical-Fokdinge, kit srrsrrsasss s s innrrrssss s srrnrrrrsn s 122,000 77,093
* L.eg.end Ho]d.ings.@.@;p, ............................................................... 4,884 0
L:6gend HOlHRGS COoFPr s GlasE Hrrsrrasrasranrasrssrsnrsnssnssnssn s ssnssnssannnnnns 63,500 149,543
LeNOVO GroUPs dat@rsssmrassnm s srnsnn s rasis s s ssrn s r s 3,976,000 3,199,303
l.eoGh:-mternationak :I'.eekmolgg.y,. Lk esununnnnnssnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 195,000 15,758
* Lexinfinteeh Holdingsy Ltd s« AR s sss s ssasssn s ssssn s ssssss s sssssn s mannn s 10,746 113,908
L N e e T I (5 A T LTI 293,500 723,596
* L.ia.nkuja.Supeﬁmpket.H@l.dmge Gousdet@drs GlasSE Hrsrsssssnsnsnssnsssnssnnnssnsnnnns 67,400 15,832
#* Lifestide- Ghina Groupsy skt ssssssssssssmnssnnssssssssssssssssss s nnns 327,000 104,178
#* Lifetech -SGiontifiG LSO/ ==sssmrraaassn s ssasta s sassa s mnaaa s nnaa i aaa s 708,000 132,807
# Livizern Rhamaceuticak Groups dnG - Glass-khsarrrssrrissrssssssniasnsssnsnnnnanns 61,856 150,050
Legan:Property: Holdings o i@ sss s nnssnsssssnnnnssssssssssnssssssssaaa e 740,000 1,118,925
LONGFoF Sroup: HoleingSs s batGha s s mm e sssussnns s sssssssn s rnnnr s s e 575,500 2,128,309
T e T e e LY T B B T LT 1,256,000 325,810
# Luye Rh.a;ma.Gn@u.p,.L.td._ ............................................................. 677,500 523,151
LVGEM China-Real Estate Investment Gouydatdr s srmmnssssssmmmnmssnsssssnnnnnnn 162,000 57,536
# Maanshen on 8= Steet Loy datds s Glase Hsssrsrsssssssanssssssssssnssssssnsnnnnnnnss 960,000 363,896
Maoye Intemational-Heldige, kteh= - ssssrssarsss s issrsssss s s saasrsss s 445,000 31,151



Motalergical Gorp.-of Chinay detdrs GlassH s s s s s s ssssssssssssssssssssnasa e 878,000 214,323
* Mingfa Sroup- tnternational £0 s =kieh s rssrrsssssss s isrrrrrss s s s 589,000 4,236
Minmotals Lsands Lt asssssssssssmsassssssssasnssssssssssasnsssnssnsnssnnnssnnnnnnnnnns 764,000 118,281
# Y T STy TR e P P TTTTTT LTI T T 344,000 969,422
* L I 1,680,000 521,434
MOBEDoVEIopMEH @0 s btk aaasssssaasssmsmassnn s ssassannsmaassnnnnasnnnnnnnns 124,000 17,922
# Moder L:and-Chiia-Gors Ltdhasssrasssssssasnssssssssssasnsssnssssnasnnssnnnnnnnnnns 444,400 64,070
MOm@y NG s SPONSOMOE- AR e s wwsnn s smassan s massa s smassan s naasan s nasnnnnnnnns 63,205 2,147,074
* Munwn.(}ap.ital. .Group.,.ud. .......................................................... 1,295,700 11,620
# Nan drai- Gorpasdebals e sssssssarr s srrrrs s s rrrr s s s 8,450,000 150,794
# Na.nfang LGommuhnication .Hold.ings., dat@sasnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 64,000 37,616
* Natwo Home:-FHoldig-Gor s LG s rrurssssr s s sssssrssss s rassssssa e 228,000 33,757
NetD;agon.W.ebsoﬁt.H@Ldings.,. biChssssnnunnnunnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 18,500 46,250
NetEaso; ING.sADR - ssssrsrssssssasnsssnssasnssssssssssasnsssnnsnsnnnsnnnsnnnnnnnnnns 10,443 2,410,453
New:GChiRa Life:lsurancs £ » kit s L1366 Hasrarrarmarmanmararnasnasnasnasnnsnnnss 88,000 436,500
* New:Oriontal Education &-Fechnology-Greup 1nG.y -SpeNSered ADR -ssssseraaas 3,673 383,131
* New:RPrevenance: Everl.a&ti.ng. H@deng.s,.l_.td._ ......................................... 750,000 2,374
* New:Word Department-Stonre Chinay datdrsrrsasassssssssrssssssnnsssssssssnnnnnnnns 223,000 39,266
Ne.xteer.A.utomot'we.Gp@up,. Lot asssnnnnnnnnnnnsssnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnsn 698,000 725,428
NinRe Dpag@ne Raper.hk)kj.in.g&.l;td., .................................................. 1,293,000 1,046,582
* Noah:HeldiRgs, Lichs ADR s sssssssssssss s ssnnssssssssssasssaaaaaaa s nnnns 6,747 218,198
* North- MiRiRg SRares:G0 s btthsssssssssnsnsssssssssssssssssssssssassssasssaaa s nnns 6,050,000 13,798
NMUG Lighting -FHokdinge,skidhsssssssssmmmssssssssssssssssssssssssssssssssssa e 545,000 49,541
O-Net-Technologies: GEOuUd s detChamasssssssassnn s sassa s snssnn s s s assn s mannnnnnnns 86,000 46,936
Orient:SoCWities Loy ltdy ; Glase Hussrsnsstmsssssssssssssssnsssnnssssnnnnnsnnnnnnnns 222,000 135,311
QVerseas -Chineess Fowr: ASia HoIHiNGEy sty s s rsrrrsssans s s s nnsrrrannnnnns 146,000 53,289
# Qrner-YWater International Hold.ing P PT T L C L L L L L L L L L L L L L L L L L LI L LT 175,000 27,169
RaGiHiG OiRe,skichsssassssssssssnssssssnssasnssssssssssasnsssnssnsnnnnnnnsnnnnnnnnnns 210,000 48,414
#* Randa Gfeen.Energ.y e T o X o A e P P T P P PP TP PP P PPT PP 1,408,000 53,664
Rarkeorn Retail GrolUp; dat@ssss s sssasssmsssasinn s sssss s ssssss s s s sssn s n s ran s 605,000 48,429
RAX-Global-Technologys detde s ssararsnrarsmraransassnsransnsassasassnsassnsassnsanas 417,000 167,204
T.A. WoRLD EX U.S. CoRE EQuITY PORTFOLIO
CONTINUED
Shares Value»
CHINA — (Continued)
Reking .L.Jniuersi.ty Res@moes.H@l.di.ngs GOssdst@rarsnnsnsnsnnssnssnsnsnssnnnsnannnnns 350,000 $ 9,536
Reople's Insurance Go--6roup oF Ghing Lid-(The); Clase H=-assrrenssnnnnaaans 289,000 121,236
RetroGhing L0 kit ADR ssssssssssssssssssssssssssssssssssssssssssssnnnnnnnnnnnnnns 9,000 477,630
RetroGhing L0 -kith; Glase Hrrrrrrramsssssssssssssssssssssssssssssssssanannnnnnnnns 3,212,000 1,703,656
RICG-Property- & Castally-Cors kit @lass drk s s arrrrirrrrsisrirsssssssasannnnnss 1,391,753 1,652,519
Ring-An-nsance roup-Gor 0f Chind s Ltd - -Glass kb s aaassrssraasimsnnainnaaas 833,000 9,817,579
Roly.Gukune oroup Gorp.yltay s Glase Herrrrsasasasssrmssrsssnnsn s snssssssnnnnnnns 40,500 38,668
Rdy.P.ropy:ty.Gp@up.@o,,.Ltd., ........................................................ 1,141,000 420,920
Rostal-Savings Bank-of -©hina:Gors Lichs Class k- s srrsrrsssnns i innsrsssnaaanaas 622,000 361,723
Reou Sheng International-kokdige,-ktehsrsrsssssss s s issssrsssss s sssssssssa s 1,044,000 290,471
Rowerlong-Real r6tate +H0ldings; detds == mssrrmrssssse s s sssn s sssss s e 728,000 441,652
* RW-Medteeh (sroupylat@s=ssseeaaassmmsamasiansssssnsssssssss s snasssnnsnnasnnnnnnnns 280,000 36,288
#* Q-TochnNology: GrouP-Gors bdhassrransrsarsassmrransramssanssansransrannsannnannnas 239,000 231,597
# Qingdao Rortnternationak Gous detd s GlassFlasearearanmasranasnssnssnasnasnnnnnns 363,000 258,719
Qirhuangdao-Rort Gouydtds: GRass: Hrrasrsasrsasnrassiasssa s s s s nannaas 206,000 39,280
* Qinq.in. Feodstelffs .Group. Gayman. Goupdet@rasnnnsnnnssnnnsnsnnnnnnnnnnnsnnnnnnnnnnnn 8,400 2,588
Qunxmg. Raper.Holdings. GoOupdstdasssnsnsnnnnsnsnsssnnsssnsnnsnsnssansnnnnnnsnnnnnnns 147,174 7,107
* Reak Gold MiRings-kieh==ssssssrssaasss s nssssssss s ssrsssssss s s r s s 19,000 638



Red Star-Macaline Gr@up.@o;p.,l_.td._,.@ass.l.—l. ..................................... 152,672 133,100

# Redeo Rp@pept.iee. Group.Ltd._ ......................................................... 606,000 241,073
Regal dntemational Airport: GEOUR 0 2k ieh; Class das s nnssrsnnnsssne s snsnn s 50,000 34,437
* REXL:0t HOI0iNgsy lt@s s ssmsr s rrasransansansanssnssnssnssnssnssnssssnssnssannnnnns 5,031,399 13,497
Road.K.ing.Inf{a.st(u@ture.,.Ltd._ ........................................................ 96,000 197,373
Ronshine Lhina-mokige,-kihss s rrasrasranranrssrsnssnssnssnssssssnssnssassnnnns 198,000 257,759
Sanyeavy Equipment taternational Holdings-Gor s Lt sss s s saassnmsnnasnnnaaaas 421,000 165,527
T 1Y =T8T T LTI 42,872 435,151
* Semiconducter-Manufacturing International Corpr - ssramrrsassnsassnnssnnnannns 1,143,100 1,346,432
* Semiconductor-Manufactering nternational Corp: s AR ssrs s sssssssssssssneaans 10,590 61,740
Shanrdong Chenming Raper-keldinge,kich; Class da: s smrmmmnisnnnsiissseans 243,250 106,230
Shanrdong Weigao Loroup- Medical Rolymer Co.;l:td: s Glase Hasrrrmsnssnnnnaaans 644,000 613,965
Sha.ndong. XinhuaPharmaceutealsCo s bdthasssrsrsssssssnssssssssnsnssssnsnnnnnnss 109,200 52,364
Shanrghai fleotric Group:Gor Lid - Glags b srrraasssraasinrra s ssas s sssaa s nnaanas 700,000 243,129
Shanrghai Fosun Rharmmacouticak GFoUP-C0 s Lich, Class drhsrrrrrmmnssnsnnnnnnnnnss 158,500 469,214
#* Shanghai fudan Microoloctionics: GFoup-Co - kichy Llaes 4 s s naarummnnasnnnnnaans 74,000 72,039
Shanghai Fudan~Zhangjiang Bie-Pharmaceutical-Gors bttha s s saarrmmnnnaiinaaas 111,000 84,490
# Shanghai Haehak Biclogical :Fechnology-Gor s Ltdhs «Class ks s s s aavvnmsnnnsnnnnanans 12,800 75,128
Shanrghai lndustrial Holdings; Ltdssss s rmssrme s ssrsn s s sssrr s e 271,000 555,247
Shanrghai lndustrial Urbar-Development Groups-letfds s sasssemsnssssesinsssennaans 894,000 143,993
Shanrghai Jin Jiang International Hotels Group-Ges s Lt -Glass-kharernsrnnnnaaans 684,000 121,320
# Shanrghaid:a-Ghapelle Frashion Gouy l:td - Glass-H s rrrrnnmmmmmmmmmmnssssannes 33,800 14,033
Shanghai RPharmacetiicals Hokding-Ger s Lty Class drhrrrrrnnnn s innnnssnsnnians 236,100 454,007
Shanrghai Rrime-MachinerysGors L0 e s s s s s s ssssssrsrsssssssssssss s nnns 420,000 46,033
* ShanghaiZendai-Proportyy detQreasssssssasimmrssasin s ssssss s ssssse s s nssan s 2,745,000 35,694
ShORGjiAgr Bk oy rhiElsararsurarararassurararssssrarasassssasasnssssnsasasnssnsnsnns 144,500 103,321
Sheng.uan Hold.ings.Gr:@up,. b ssssssnnnnnnnnnnnsnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnsn 446,000 17,919
Sherzhen Expresswa.y GEOsltde s Glase Hssrsrssssssmnssssssnsnssssssnsnnnnsnnnnnns 210,000 249,268
Shenrzhen International rokdinge, ski@s e essssnnnnsssssrrrrnrrsss s 614,016 1,134,164
Shenzhen Inesiment kidsssssssrssrsrsssrssssssssssssssssssssssssssssssnsnnnnnnnss 1,885,568 676,091
Shenrzheu International:Group HoldiNGSy Letds s nnnnssssssssssnsssssssaa s 102,000 1,404,268
Shimao Rroperty HHoldingsyslet@rsssassrassrsassiasnssr s r s r e 809,500 2,235,677
Shougang hushan Reseuces GFouRs Lt sss s saarrmrsmssssnsssasssanssnasannnnnnns 1,270,000 263,001
F YT T Y 0 1 L 2,069,656 441,781
#* Shu.rqfeng JnterRationak Glean Enepgy,. det@ressnnnsnnnnnnnnsnnnnnnnnnnnnnnnnnnnnnnnnnn 974,000 37,902
Sic.huan.E.xp.ressway. GonpdetdrsGlasss sarsnssnsnsnsnsnsssnsnsnssnsnsnsnnnnnnnnnnns 266,000 80,145
Steanr-Pharmaceuticad .Holdings. Grgup,..l_.td_. ....................................... 2,104,000 431,028
SV FehROIOGY -G Ldthssssnmmmmmmsssussssns s s sasssas s nanrannnnnnns 400,000 15,000
* SHNA-COFPrsaenrantrasttanstanstasstasstsastsastsasnra st ra s aaa s ara s sRasRRanasannRannnan 19,422 759,789
Sie-BiopharmMacouticakskith s sssasrsaarsaassasssansranssanssanssanssansssnnnannnns 2,344,497 2,859,736
# Sinefert doldingsy slt@ssasssasraasnanstsarsastsassrassra s ra s ra s ra s raarannrannaas 1,194,000 133,563
T.A. WoRLD EX U.S. CORE EQUITY PORTFOLIO
CONTINUED
Shares Value»

CHINA — (Continued)

Sie-0coarn Group-keklig; lutf@s - sxsaaasrrransrrraa s ssrrr s srrra s 1,721,832 $ 692,779
Siepee BRGINEEIg GEFOUP C0 - kith; L1a66 il rammrrranrirrra s sras s nran s nnanas 706,000 553,086
SOPeE- KaANONS: HEIHIGE, - kieh-mrrraaruran s rrran s sraa s ssssa s ara s sna s nannnas 514,000 206,792
* Sinepec-Oilfiold Senico Gofpssrrrrrmmmm s ssssssssssssssssssssssssssaaaaannnnnnnnnss 538,000 62,851
Sinepec-Shanghai Retrochemical-60r,: Lichy -SpenseFred ADR - scsssrmssaassnnenaaas 602 21,070
Sinepec-Shanghai Retrochemical:Cor: Lithy Class dh s s nsnnsssssnnsnnsnnsnnnnnnnnnss 1,142,000 398,424
Singpha.rm Gr@u.p.@o_.,.l._.td.,,(.)laee.hl ................................................. 356,800 1,318,945

Singsoﬁt.]'e@hn@l@gy .Group., lat@essssnnnsnnnnansssannnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 416,000 111,423



#*

#*

#*

#*

SHOtFaNS p LetiCh g sClaSS Ik saxnsnsnnsasnsssnssasn s ssn s ss s sn s sn s asnann s nnnnnnnnnnns 830,000

Siofkulk ng.K.ong.,. bicheassussnnnnnnnnnnnnnnnansnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 434,500
Skyfame -Realty Hloldings; detdrssssssssmmnnsnnnsssssssnrssssssss 1,856,000
Sky.wor.th. G(oup, e T T T 996,196
SMIHOIHNGS-GROUD  Lefharsnnnnnnnsnnsnsm s s s s s s s s s ss s s s s s s nnns 466,400
SOHO Chinaslst0hssassassarnannasnasnassasssssssssssasssssssssssssnssnssnnsnnsnnnnnnnsn 1,213,500
SO CoMbichs ADR s aseareariarasararsasassaras s sssass s s s s s s s s nnnnas 5,447
Seuthern BRorgy-Holdinge GFoUPs dstAreasrrrrsasrsm i rrsssss s sssssn s s nssannnnas 82,000
Sparklo ROl (orouPs skt =asssesamasnn s rrasir s rrrrr s rrrr s s 944,000
Spri.rqg.{a.nd.l.mematjmal. .Ho{d.ings, daf@rsnnnnnnnnnnnnnnnnnnnnsnnnnnnnnnnnnnnnnnnnnnnnn 378,000
SRT-Energy (Sroups sHi€s s sssss s sssssss s sssss s sss s s nnn 416,000
SRE-GFoUPs dstGrrrsassrrsansmmrassnrsssssssassssssnsssssnsssssssssasannssssnnnsnnnnns 2,440,285
o S T T e T T T T T T TP T TP Pr N 1,141,042
Stong Retrochernical:Heldige, kiths s srasrasrasrssrsrssssrss s s s s s nranns 132,000
SuCheaRg Gas oM biherrrmmmmmmmmmmn s s s s s s s s s s s 98,000
Sent Art Retail LorouPyslet@yssss s ssaasssmssrasin s rrsrr s rrrr s s 1,174,000
Sen King Rewer-EloGHORIGS «GrOEHD s === sssssassssssssssssaanaannnnnnnnnsns 144,000
Senac-GChina Holeingss Let0ssssssssmmssssssssss s s s s sssssssssssssssssss s nnnss 500,000
Sunny.Optk;aJ .Tedmdogy.@p@u.p O L S T L L L L L L L L L L L L L L L L LTI LT 170,700
Sunshine +00 Ghing Hold.in.gg., dat@resssnnnnnnnnnnnsnnanannnnnnnnnnnnnnnnnnnnnnnnnnnnn 217,000
Superb- Summit International SroeD, kieh=sssssasssamirssssn s rrarr s na 55,000
Symphony-FHekdige,kiehsrrrrmmmmmmmmmnnrrrr s 450,000
JAL: Education Gro.u.p, L 34,138
Tang Ralace-China: HeldiRgs b4k ssrssssrrrassssrssssnrs s snsss s snra s nara s nnnnnns 88,000
Jakena dntornationak MG s AR s aseareararmaseararass s s s s s s s s n s rnarnannanas 8,228
F e EI Gt oniGS HOlaiNg Sy slt@s s s aasss s s aasra s s sra s r s s s 379,000
JTeeh Rp@.TeGhnol.ogy. Deuek)prnent,. Lt assnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 2,780,000
JFechnovaterlntoralionalk lefdssssasarsariariamariar s as s s s s s s s s s s s s nn s 204,000
Jern-Rao Grgup.H@kjhge,.Ltd._ ........................................................ 196,000
.'I'.enoen.t.l.—k;kjhgs.,.ud._ ................................................................ 475,000
Jenwow: International +oldings; dat@r s s sassss s ssssn s 286,000
Jexhong -Fexiie (SFoUpy datArasraaassmmrmmasinn s ssssn s rnssa s rn s s 214,000
FiaR-AN LChina-nyestneRnisCo s kicheasarsariasarassasnasnasnasnssnnssnnsnnsnnsnnnss 141,000
Jian-Ge-Mteractive: HeldiRgs, Lithasssssaaasismsrasin s ssssss s sssssn s nnnnn s 191,000
JiarR-Shan Dwelopmen.t.lrkgldmg, dat@rssnnnnnnnnnnnnnnnnnnnannnnnnnnnnnnnnnnnnnnnnnnn 66,000
:Fiang.ong. IntermnatioRed @0 s bdchsssssrsrsnssssssnssssssssnsssssssssnnnsssnsnsnnnnnnnns 476,000
Fianjin Gapital-Envirormental Rretection Group-Go: s Lid-Glass s asrnnnnaaaas 94,000
Tianjin Rort Development HEldiRge, L{ch-ssrasasssa s s isssrssss s s s sssnsssssan s 1,134,000
.'I:ianneng. Rower: lnternational s Lt asssssssssssssssssssssnssssssssssnssssnsnsnnnnnnnns 522,000
Fianyunr-Hiternationak Holdings, Lt s ssssrsassrassssssnsasssssssssnssssssnnsnannanas 70,000
Fibet Mater-Mesources, kith s sssrsrssrssssssssssssssssssnssssssssnnnnsnssnsnnnnnnnnnns 583,000
Fingyi Cayman Jelande Holding Gompssssrrrsrssssssmmrassssssssssssssnaaaan s nnnnss 826,000
el T e T8 o W I s e 340,503
.T.@n.g. Ren .Tang.Teothogi.es. GO Lot Glass kb ssssransssssnsnssssssnsnnnnsnsnnnns 237,000
:r.ongda. erp.bkgkjinge,.ud._ ......................................................... 2,240,000
.'I'.@my.E.lthrmiGs.lrk;Lding&,.Ltd._ ...................................................... 31,200
.T.@p.Spring. nternationat .Hold.ings= dat@resnnnnnnnnsnnnnnnnnnnsnnnnnnnnnnnnnnnnnnnnnnnn 107,600
Tou: RoNg -Chang-Fu Groupy st ssssss s sssssssssssnssssssssss s nnes 856,000
TOWRGAS- R Gorpdetdamsssn s nmasnn s rrsin s rrrrr s s 299,250
PV TeGhNGIo@ys -laf@lr = s aasssm s s sasnn s rassn s rsrn s srr s r s 292,000
JravelSky-ToGhnologys -kieh s Lla66 ds s saasrrr s masrn s ssssn s s s sssn s manan s 173,471

286,071
637,135
278,701
270,490
22,342
387,982
66,399
101,922
32,273
74,704
40,569
27,671
1,011,740
5,726
23,652
1,188,842
19,201
2,255,336
1,973,868
40,593
1,924
52,807
1,099,244
13,788
13,083
171,619
4,546
24,507
19,689
22,131,658
2,605
214,912
69,162
44,753
22,794
147,574
32,659
116,656
417,431
10,870
145,261
1,232,735
97,268
283,185
164,461
23,059
23,558
9,677
227,852
91,469
339,546

T.A. WoRrLD EX U.S. CORE EQuUITY PORTFOLIO
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CHINA — (Continued)

#*

#*

Mipshop-Holdings, bidhs ADR == - xxaxs
Wangueo lnternational Mining Greeip,
Want-Want Ghina Holdingsy dstds----
Wasion Holdings s Ltdsssssssrrsannasns
Weio- Gorp.y Sponsoredt ADR ssauss
Weichai-Power 0 5 -kid:; Class H---
Wiest-China-Gementkich=sssasseaaas

]

X¥anchang: Retioleuk lnternational s LefGs s sasssassssnssssnsssnssnn s ssn s ssnsnnneaaas

Xangtze-Optical Fibke-and Cable-Joi

¥ihai dntemational-FHekdiags sliely - ««x-
Xip'e Ghomical Holdingsy d=tdr=s=uuus
Xirondais-ltel s ADR s ssanssansnannaas

Xeoxit Froperty Cosbich=srrannnnnns
Xeloxili Fransport-miastriciere,kid
¥elfR-GRiRe HOlHRNGS  IRGs s rrannnnss
Nennan \Waternvestment«€o »:kichy
Xelzhou REepekties Loy lat@raemvauuas
XYy Gr s AR s s s nn s s s s nnnnnnas

H=Sto6Ky detd s CO.gClasS drk snnnnnnnnnnnnnanns

Llacs ddessssnssanssnsnnssnsnnsnnnnnnnnnnnnnnnns

Zhaojin MiRing IndustFy-Gors kithy ElasS ek s s ns s s rrsssss s s n s s s

Shares

Value»

360,000
608,000
17,500
74,000
11,956
752,400
5,022,000
134,000
140,389
38,000
2,098,000
250,000
5,779
1,186,880
1,698,000
302,000
88,000
307,500
500,000
472,332
48,000
53,750
354,953
2,083,412
23,488
316,000
606,000
1,360,000
92,500
1,322,000
482,000
106,000
61,600
110,000
213,000
96,000
8,553
259,510
393,000
3,891,720
172,639
35,683
140,000
1,096,027
15,328
105,000
416,000
1,486,000
354,500
213,666
357,000
234,000

67,520
85,255
7,012
432,807
36,944
889,906
905,219
261,970
1,066,956
8,611
1,631,719
91,161
226,363
1,822,734
286,119
135,184
11,866
427,409
62,413
126,850
46,597
6,785
396,669
1,143,778
98,415
227,559
123,666
15,396
168,053
1,163,570
63,512
17,378
310,241
31,294
1,130,219
29,008
95,708
72,522
12,756
879,755
137,119
1,623,576
37,412
514,923
983,904
122,040
402,665
51,017
985,291
222,235
193,445
30,105



Zhuhai Holdings- lavestment: GEOUP s Let0h s s s s s s s s s s s s ss s s s s ss s s s s 304,000 31,620
Zhuzhou -CRRG -Times: blochic:Gor s Litd s ClaesS Ik asrarmarararnasnnsnasnasnnnnnnns 82,400 393,856
Zijin VHNNG (SrOUD GOy detss GlASS Hreasrsnsssnsssnsssnissnsmsnsssnsssnsssnsssnssnns 3,117,000 1,247,459
Zoomlien Heavy- Industry -Science and- Jochnelogy o kid: Clase H-=srrennaaans 762,000 531,989
* ZTE-COFPrs GRASE Huresresrsasranrasrasrasssassassassassassenssnssassassassassenssnnss 20,204 60,342
ZT0-EXpress CaymMani dNG. AR s rrssrasrasrasrssrsnrsnssssn s s s s nrnrnnnns 21,805 428,468
0 7 g 306,735,679
T.A. WoRLD EX U.S. CorRE EQUITY PORTFOLIO
CONTINUED
Shares Value»
COLOMBIA — (0.1%)
AHNACORESE FEXILG B s s xsnnmssranmsssannnrusannsssannssssnnssssannsasannsssannnsnnnnns 90,627 $ 480,629
Bance-de Bogeota S/ ssssssssssssssaassaannnnnnnnnnEEEEEEEEEEEEEEEEEEEEERRR R R 4,740 103,297
Bancolombia SA SPoRsonaE AR s s s s s s s s ssssssssssssssss s 5,279 263,317
P N 17,822 213,477
L LT S = F 89,300 121,120
GOmMSROS AFGOS B - rramrranrransransrsnssenssnsssanssanssanssansaanssanssannsannnns 70,695 165,698
* GEMEX L atam Holtings: SMAr s srerrrrarararassssssnrsnssnssnssnssnssnssnssnnsnnnns 37,434 47,920
* Gorp.-Rinanciema Lolombiana SA s s e s sssssssssssssssssssssssssss s nnnnss 17,502 144,136
Eecopetrol -SA; SPORSOMEE Al Re s aassrrmsasssn s sassa s sssss s s s ssaannaaan s 10,314 184,930
L= 1o Y 356,765 319,693
* Emprosa-do -FelecomunNicacionos e Begotas === sssssssssssssssssmssnssnnnnnnnnnss 40,000 2,950
GHrPO-AGOE SPrnnnnrsrrssssssssasssssss s s a s s araaaaa s 64,982 333,136
Grupo-Aval AcGiones v Maloree SAr s s s s s s s s sssssssssss s s s s s s s s s s nnnns 5,281 39,660
Grupe-do {versiona s SUFaNMOHEaNa Slr s s ssssssssssssssssssssssssaaa s nnnsns 30,393 319,592
* Grupe-Energio Bogeta:SABSR s earrsatrsstisstisaiisssrsss s raassnas 47,042 30,110
L€y Yo o B e T 22,661 173,501
Interconoxion: Eloctica SA GO srrarratsatmssssssssssasssssssssnsnnnnssnsnnnnnnnnnnsn 72,437 392,992
0 N L R A Y 3,336,158
CZECH REPUBLIC — (0.1%)
] 2 27,736 621,871
KOMOFGRI Bartkas At Sresursassassanssnsssssassansssssnssnsssnssnssnnsnnnsnnsnnsnnnnnnnn 4,943 190,673
Moneta Nk)r.]ey Bake A Sressannsssnnssssassnsasssansnssnsansnssnnnnnnnnnnnnnnnnnnnnnn 301,322 1,035,544
02 GZOGH REPUIIG ArSur s sasrasrasrasrasssasrasrasrasrassssssnssassassassasssnssnnss 6,416 60,852
Rhbilip- MOMiS - E R At Srernsnnnsnnnnssssssssnsnsssssnssssanssnsssssssnnssnnnnnnnnnnnnnnns 100 58,896
TOTAL-CZEGCK RERPIJBLIG saceaseascaseassassassassassassassnssnssnssnssnssnssnssnnnnnnnnnnns 1,967,836
DENMARK — (1.3%)
* Agat BEjoRIGRIMAG A Sy == s srrrrrrsaassssssssssssssssssssssssssssnnnnnnssssssssnnnnnnnns 52,779 30,486
* T < S 3,265 738,482
e T Y- < 39,702 354,943
# N T T 45,670 668,778
AR Moller= Viaerske AsS: s Glase Asssarsarsassasnassassssssssssssssssnssnnsnnsnnsnnnns 369 395,007
AR Moller= Viaerske AsS: s Glase Bassassarsasnasnassassssnasssssassssnssnssnnsnnsnnnss 640 718,623
* Bang-8: GlifSen ArS s srassrasratanstsastsasmsasssasssasssanssanssanssannsannsannnns 14,114 90,886
BankNeraik-Py/ieeeasesacsasassanssasssssansansssssnssanssnssnssnnsnnnsnnnnnsnnnnnnnsn 590 9,739
* BauakiaR-NOFic-AnS ssassssssssasssssssssnssssnnssssssnssnssssnnsnsnnsnsnnnnnnnnnnnnns 13,068 358,349
RE@HORE HartFRaiR=Ar.Sreursascasssassassassansssssnssnsssnssnssnssnnssnssnnsnnnnnnnsn 1,220 57,944
Garlsbokg-Ae.S - Glass B rrrrrrmmmmssssns s e 14,616 1,996,396
Ghr-Hansen Holding ArS s ssrassssasssssanssssan s sssaa s ssssa s sssa s sssannnanannes 22,719 1,983,751
Goloplast ArSe; L1a66 Brrnrrsrrrmasmnnrrrasins s ssssa s ssssa s n s s s s nnran s 6,991 816,518
GO M THO LI YA <G o = s o o s s m s e e o e R AR R AR AR nnna 35,018 61,064
DIS-NOrdoR- A Srereanssnsssssassanssnssnssnsssnsssssnssnsssnssnssnssnnsnnssnnsnnnnnnnn 14,643 219,108



Danisko BaikefeSreanraassassassanssnssassasssnssnssnssnsssnssnssnnsnnnsnssnnsnnnnnnnn 48,182 715,145

* LN 1 L T S 32,505 957,669
2 0 N o 15,439 568,644

* DFlliNG G0 > 0f- 1872 ArS: (RO} rarermsssrararasnsnsrasasmsssrasasmsnssasasannsnaranans 2,018 136,904
DEOVe A Ssurusaaunusanususassnasasssssasssssassasassssssnssasanssasannsannnnnnnnnnnnnnnsn 25,163 2,401,652
Pl SRRiGR =8 Gn o \a S w e wmmmmmm m mm s s s s oo oo 19,629 803,952

* (GORFADD PAaSnnmssmsumsumsamsansaasaassasaanaanaa s naantanaanaanaantanaannanannranrns 6,648 1,231,249
GN-S10r6 NOMG ArSnssanssassasanssnsssssasssnsssssnssnsssnssnssnssnnssnssnnsnnnnnnnn 52,868 2,507,812
T T o Y= S N 23,106 890,728

* Hinbl Rternational ArS.s ClacS MBerarrrsrrrsarnrssnsssnssasn s sss s sssn s sn s an s nnnnnnns 8,326 119,157
1SS PeS rm m e e e s o oo oo e A A BB B BN 80,000 2,243,563
T 1 100 S 595 89,832

* YSKE BaHIK+AeS rmrnsrarararnsnsrarasnsnsnarasasnsnsrasasnssssasasnsnssasasannsnnrasans 31,317 998,063
IVIGEES /0. S m o o o o o o oo BN 17,726 182,789

* INUFISK koM NG RS s rarararnsnsrarasnsnssarasasnsssrasasnssssasasasnssasasannsnnrasans 14,008 354,597
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CONTINUED

Shares Value»

DENMARK — (Continued)

* NKT A Sruresaaunusanususasssssasssssssssasasssssasssssnssasanssasanusasnnnnnnnnnnnnnnn 11,345 $ 166,581
NNEF A S reesaaunusanususasssasasssssasssssassssassssssnssasanssasannsasnnnnnnnnnnnnnnsn 4,966 77,208
None-NordisksA.Sr s SPORSOOEADR s srrassrrrsssssrsansssssnssssannssssnnnsssnnns 20,820 997,694
Noua-Nordisks A.Srs Glass:B rrrssnnnsssssssssssssssssssssnnssssssssssssnnnnnnns 132,667 6,370,579
NoVEZAMNEE: ASrs GaS6-B rsssssnassssssassas s sssssas s sssssnn s saassn s nasannnnnnns 36,674 1,695,995
T 1 1 6,739 614,294
5 £V 5 £= A 69,812 2,676,052
Rarkem.Spm.&.Entert.ammmt.A,S, .................................................. 2,697 47,199
Rer-Aarskaff HOIHIRE AsSr-rerrrrarararnsrarssnsssrasasnssssasasmsnssasasasnsnnrasans 9,252 304,857
RiReH08HING 1:aNADOBEHIK- S rerernrssrararasnsrsrarasasssrasasmsnssasasasnsnsrasass 14,285 976,243
RoGKWEO!-HEFRtiONak A S: s GIABE Axsressanrassanrsnsansanssnssnssnssnssnssnsnnssns 311 68,310
Rockwoeol:Mternational AsS:; Class Brrarsarasararsasnssnassassssnssnssnasnnnnnnss 3,041 742,221
Royah LI nibrows ArSrssssssasssmsssassss s ssassa s massa s mnasa s nnaaannaa s 28,321 2,110,550
I 3,391 80,381
Scandinavian-Tohacee: GEOUP An S5 :@lasS Ar s rrrrrrssssssssssssaaaaaa s nnnnss 22,954 242253
SENOUWs8e GO ArSrresnnssmssnssassassansansansanssnssnsansanssnssnssnsansnnssnssnssns 6,657 495,492
SHTHCOMI MG rermrnsrararasnsnsrasasnsnssarasasssssrasasnssssasasssnssasasannsnnranans 12,571 1,133,055
SOlar A S ClaSS B s erunrsassassassassansansansansansansansansanssnsansansansnnsnnsnns 2,756 126,395
SPak NOTO BaKeAwS s mrararararararassssssstssasasasasatasasassssssssasnsnsasnsnsasass 43,506 384,029
SYABANK-AS rermsnsrarararnsnsrasasnsnssarasasnsnsrasasasnsrasasasnssasasasnsnnranans 35,677 620,670
7 | 80 8,151
e LT T T L LT T LT T LT TP PP PP PP PP 28,136 1,442,138

* 0 6,957 57,322
S 38,777 1,183,519
Meotas WHIE: SYSterRE ASrsrrrerarasssrsrasasssssrasasasssrasasasnssasasasnsnarasass 44,257 3,631,796

* Meotjyske BarH ArS.mrrerararnsnsrarasnsnsrarasasnsnsrasasnssssasasasnssasasasnsnarasass 32,285 19,701

* Zeealand: RRaNG A s s sssssssssassssssssssssssssssssssansssssnssnsnnsansnnnnnnnnnnnnns 9,863 220,906

O T AL D ENMARIKe £ 2 s e s s a s sea s s swa s s snsasssnasssssnssssasssssssssssnssssnssssnnsssnnnsnnnns 49,195,421

EGYPT — (0.0%)

Gommerciak international-Bank Bgypt S by GDR- v rrasrrisirnsissnnsnais 37,735 161,851
Gommereial international-Bank Egypt S e GDR v v snrrs i s i 30,828 132,560
O TALEGY R e asaasaasassansansansassassassassnssnssnssnssnssnssnssnssnssnssnssnsnnnnnnnnnnnns 294,411

FINLAND — (1.2%)




* AdAPLEO (D= mmmnnnnrsssrrr s s r s arrrra s 20,921 244,696
ARStEERA-PHIKE]@« Oy === s rssssam s sssssssass s s sa s s s s s na s 12,664 208,548
Akt BaakeOyjrsssnnmmnmsnsssssssass s rssssaa s a s r 19,350 183,218
AN MEHE: Gijxsnnmmmmsnrssssssass s sssssss s s s s s sa s aaaraa s 10,852 76,976
Asiakastioto roup- Oyj ............................................................... 518 16,253
T T e e T PP PP T TR PP 6,086 60,481
AbS Oyj e eemmerssssss s s s rarr s 6,165 51,967
* BasWare Gyj .......................................................................... 1,070 21,026
LT T LT L L L L T T e PP PP PP PP PR PR 13,056 100,945
Ga.rg@teo.@yj,.(;l.ass.B ................................................................ 17,540 519,317
Ga.verk)n.()yj. .......................................................................... 6,562 43,579
GityGON (Difs s s n s s s ssssssaa s n s s s aa s aaarrararaaaraa 15,792 160,993
L] =TT X O Y T T PP PP TP RPN 20,921 181,571
L N O Y T T T PP PP TP RPN 40,076 1,882,450
RV RHF Ofje = xxww s ww s n s na s s r s r s rr 32,899 231,815
L T A B Y T T TTTTITTITLII T I 13,847 202,501
Lo T 4 e LT L L L e PP PP PP PP PR PR 85,180 1,953,998
* - OGEH G Dy mmmnnnnssssssssnanaa s mmmmaannaaaaa s 26,205 76,711
* HIKSGaR Qi GIasE A === srrrrsrssas s sssssssss s ssasssasnn s aaasaaannnnnnns 20,409 35,891
HuhtamadisOYyjsssssmmmesssssssssass s ssssssas s s s s s s s s s 57,915 2,199,987
KT PHE@=OYj s x s s s s s sassssm s s asaaa s aaasaaannnnaa s 57,596 849,478
Keohko-Oyj Glass: Arareemrrrrrsrrsars s ssssssas s s s s s s s aaa s aaannnns 6,764 380,782
Keohko Oy} Glass:B anesmrsrrrsrsaar s ssssssss s ssssssss s s nansnannnnnnns 24,752 1,498,925
T.A. WoRLD EX U.S. CoRE EQuITY PORTFOLIO
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FINLAND — (Continued)
KoN@-Oyj, Glass B anmem s rrrrrrsarr s sssrssss s rrr s s s 22,183 $ 1,263,842
KONGE NE6 (Diffsrnmmmmmssrssssssas s ssssssas s s ssaaa s aaaaaannnnnnns 28,082 822,283
L:a86ila=8e TikaROjar QVj= === sssssssasssssssssann s ssssssasn s aannnaannnnns 16,264 247,387
Mot6a-Boarck Qyjsnnmmsmsmrrsssssaan s ssssssaasss s saassassa s aaaaaaannnnnns 94,015 468,977
MOtE@-OYf mmmmmmmnnnnssssssssaanaan s aaaaaaa s 60,875 2,339,140
NOSHO LDije s s s s s a s na s aarraa s 152,754 5,055,591
N OIS (D4 == mmmmmmmmmnnnsssssssnaaaa s aaaaaa s 129,856 699,879
NoKier Dye = sssssssnmmnnnnnsssssass s ssssaas s aaasaa s naaaaaa s 150,663 815,009
NokiaR-Renkaat «Oyj === sssrssrssasasn s sssssssassss s ssassassan s aassaaannnnnnns 63,102 1,809,047
Nordea Bank D= ssssssssssmmmmmmssssssssssssssssnssassssssssssssaanaannnnnnnnnss 291,852 1,872,308
OIVi Qi GlAEE Arrnmmmm s rnssssamss s s assass s s s s s s s aaaaaaa s 6,636 258,507
OFiGIa DYy A BSS Br s wrrrrr s 72,809 164,158
OFiOFk OYjs GHASE A nsresrssssasrasrasrasrasssassassassassasssnssnssassassnssassenssnnss 9,151 315,425
OFiORk OYjs GHISE B asresrssrsasranrasrasrasssassassassasrassssssnssassassassasssnssnnss 36,756 1,257,433
# Outokunppu.@yj. ....................................................................... 158,239 452,810
* Outote@.@.yj. ........................................................................... 35,571 222,035
RONSSO (Diffrrrrrrrrnmmn s sssssaar s aa s a s aa s raaarraaaaaaa 3,963 124,581
RaiSio-OYj GlaSS:Vommmmmrmrrssrssannss s sssssssssn s sssssssss s aansaasnnnnnas 60,202 209,498
Rapala-VAVHE: Qyjsssmsesssssssssssasss s sssssssass s sassass s aassaaannnnnnnns 1,596 5,298
Revenio- Gro.up.@yj. ................................................................... 8,066 181,756
SaMPO-OYj, GlaSS:Areemrsrrrsrraarr s ssssssas s s s s s s s s 51,062 2,120,276
SaNENAE (D= mmmunsr s s rarr s sErEEaEEEa s 47,701 472,203
* SRV.G;@u.p.Oyj. ....................................................................... 3,551 6,056
* Sy Tl e L R O Y A T A T TTTTTITIITLIITII T 14,423 32,089
Stera-BEnRso .C.)yj, .Spone@ped. ABDMRssssssssssssssssssssssssnssssnnnnnnnnnnnnsnnnnnnnnnn 1,800 20,622
SteFa- BRSO Oy Class fRerrrrrrrnnr s rrrr s s s 239,479 2,757,938



] oY T 4 1,219 7,810

BT e Y Y T T T PP PP T TP RPN 30,620 781,090
B Y B PP P PP TP R PP 15,509 241,008
.'I'.okma.nn.i.@r.oup .Go.r.p_ ................................................................ 24,997 226,023
URM-Kyanmiene -Oijr s sssssssssssnssssssssssnsssssssssnsnnnsssssssssssssssssnnnnnnnnnns 210,965 5,686,561
UPORORE QYjssssssssnmnsssssssssssnsss s sssssssass s saaasaaan s aaasaannnnnnnnns 24,735 259,826
YT ) Ty ] = 1 e T TTTTITIIT LI I T I 5,625 127,076
MA@ Dyfje == s s s s rr s rr s raararaa s 66,924 1,299,500
YT F A A 5 e T TTTTTTT LTI T I 119,220 1,497,843
N 13 T PP PP PP TP T ERP PR 72,875 403,262
TFOTALFINEAND ssssssasassssassssassssssasssssssssssasssssssssssssnsssnnsnsssnnsnnnnnnnnnnns 45,706,255
FRANCE — (5.9%)
N O Ty o PP TP PR PP 3,527 24,631
ACOOR A snsnssssannssssssssnssssssssssnsssssssssssssssnnnsnnsssnnnnnsnnnnnnnnnunnnnn 26,776 1,194,619
S 1= T o e T TTTTT LI T T I 5,948 30,065
Ae.ro.po.rts.de. T 3,235 556,128
* A= FraROO-KLM s s sasssassssssanssssssssssssssssssssnssssnnnsnsssnsnnnnsnsnnnnnnnnnnnnn 125,616 1,309,479
Al LAGUHOE =S s xr e mr s s s s s rr s 27,829 3,841,412
AHDHE S nsnssssssanssnssssssnnssssssnssnssssssssssnsnssnnnsnsssnnnnnnsnsnnnnnnnnnnnnn 50,205 7,097,022
Akka FRONRAOIOGIOS= === s s sssrsanr s rr s s s s a s ra s r 7,898 557,785
A 7,357 144,590
AN IGRI-S/Armssssssannsassssssnssssssssssnsssssnsnssnsnssnnnsnnssnnnnnnnnnnnnnnnnnnnnnn 15,115 401,261
AISHORA DA m s s nsssannsnssssssnnssssssnssnsssssnsnnsnasssnnnsnnsnnnnnnnnnnnnnnnnnunnnnnn 35,331 1,521,662
T S 16,790 2,077,081
Alran FeohRol0Gies G- rsmrrmrrerrarransamsamsanssmsamsamsamssnssmsamsamsnmnnnsnnnnns 94,678 1,493,579
* AMpltUde SHFGICa=-SAS sxrrsrrrrrrrrrn s s s s s s s s s ss s s 2,916 4,645
ARREHIE SA = mssssssanasnssasssasasssssnssnssasassnssnanssnnnsnasannnnnnnnnnnnnnnnnnnnnn 11,477 789,670
ARRIL: S A msnsussssanasassssssassssssssssnsssssssnssnsnssannsnsssnsnnnnsnnnnnnnnnnnnnnn 3,950 94,760
AEKEI VIR -BA = mssssssannsnssssssnnsssssssssnsssssnsssssssssnsnsnnssssnnnnnnnnnnnnnnunnnnn 44 513 4,006,417
ASEYS IR S r s x s s rr s r s r 3,590 152,511
7Y S 22,770 1,830,957
o L T LT L L e PP PP PP PP PR PR 2,443 85,930
T.A. WoRLD EX U.S. CoRE EQuUITY PORTFOLIO
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FRANCE — (Continued)
AXA:SA; -SPONSOFEH ADR s sssssssssssss s s smmsmsssssssaa s s s 5,414 $ 135,621
T 171,463 4,318,852
Axwass SOfMtWAER S/ A s sssssssassssasssssssssssasssssssssssasssssnsssnnnsnnssnnnnnnnnnnnnn 1,805 25,097
* Baikoweki- SAS s s rasasassssssassssssssssssssssnsnssssnssnnnsnsssnsnnnnsnnnsnnnnnnnnnnn 356 6,547
Bastide le-Gonfort-Medicak s ssssssssssssssssssssssssnsnssnsnsssssnnnnansnnnnnnnnnnnnns 2,315 94,110
T 7= 7= T L 18,792 195,809
Bigben.l.nte;ac.ﬁ.ve ..................................................................... 8,107 108,723
BiOMEri@uUt==ssssssassssssssssansssssssssnsssssnsnssnsnssnnnsnsssnsnnnnsnnnnnnnnnnnnnnn 14,309 1,210,868
BNP-Rardac SArsrarsssssssssassssssssssssssssssssssssssannsnsssssnnnnsnsnsnnnnnnnnnnn 112,120 5,247,218
BOIFOFF SArnsnsnssssasnsnssssssnssssssssssnsssssnsnssnsnssnnnsnsssnsnnnnsnnnnnnnnnunnnnn 3,504 155,677
BollORE s SAnsasnssssannsnsssssnnnnsssssnssnsssssnsnnsnsnssnnnsnnnsnnnnnnnnnnnnnnnnnnnnnn 166,884 717,657
BonduoHe-SE A s rarasassssssamsssssssssssssssssnsssssssannsnsssnsnnnnsnnnnnnnnnnnnnnn 8,947 264,703
#* Beurben .Go.r.p, ........................................................................ 20,509 79,689
Beuygues S/ sssssssssasaaaasaaaaaaaasEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEE 87,992 3,150,036
Beoaes VEFtas SAtsr sssssssassssssssssssssssssnsssssssannsnsssnsnnnnsnsnsnnnnnnnnnnn 48,091 1,198,294
BeollesSAnsnsnssssannsassssssnnssnsssnssnsssssnsnnsssnsnnnnsnnssnnnnnnsnnnnnnnnnnnnnnn 26 24,389

GapgOmMiNis Sl s easrsnsrsasrsasssssmsnsrsstrsssrss s raas 28,204 3,580,901



G ofOUE -SA ssnssssanssssssssssassssssssssssssssssssssansssssnssssnnnsnnnnnnnnnnnnnnns 116,303 2,234,920

# Gasine-Guichaid RPoMaChoR= Sy A= ssssssssssssssssssssssssssssssnssssnssnsnnnnnnnnnnnns 22,347 826,809
Ga.terjng deMatiONe - SOFViIGEE snssssssssssssssssssssnssssssssssnnnnnnnnnnnnnnnnnnnnn 977 12,903
* Gogedin-SA s mmmmmmmrrrr s s rrra s r AR 1,319 40,681
* GGG BArnensananaunanssssssssssnsssssassssssnssssssasansasssasassnsnnansananannnununns 104,203 228,583
GhOFGOURS =BA == s anmnsssssssssssaaasssss s assanaanaaaaaaaannnnnnnnns 10,865 200,737
Gie-d6 SAIRNI=-GGDAH s ssssssssssnsssssssssnsssnssssnsnsnssnsnssnsnsnsnsnnsnsnnnnnnnnnns 112,894 4,324,810
Gie-dOS AlPEE s mmsssmnsassam s smasan s masta s masaa s maaaa s naaaaannaaaa s 6,122 168,281
Gie-Genokale.des Etablissoments Micholin:SEA sssasssssssssssassssssssnnsnnnnnnns 50,834 5,619,564
Gie-Plactic-Ommibi: S/ == ssssssassssssssssssssssssnsnsnssnsnssnsnsnsnnnssnannnnnnnnnns 34,079 899,065
GNP ASEURAFG@Es = s s s ssssssssssnsssssassssssnssssssassnsasssssassnsnnanssnanannnnnnnns 32,914 680,273
* GOfaGE S Arnrsrsnsuransnssssnssnsnssssssssssnssssasassnsanssnsansnsnnannnnnnannnnnnnnn 57,384 710,633
Gredit-AGHEOIO SA - rrrrrsrrrsssssss s 114,991 1,368,849
Danone-8A; SPORNEOFEtk AR s s s sasss s ssasts s ssssa s s sssa s mnas s maaan s 600 10,332
D aONG DA s s sansnsasssnssasssanan s asaa s s E s R NN SRR R RS RER NSRS ER RS R AR AR R 49,891 4,327,193
Dassauli-Aiation SAvsssssssssssssssssssssssnsssssssssnsassssssssnsnnansnnnnnnnnnnnnnn 74 101,710
Dassault.Systemee S usssssssnsnnnnsssssaannnsannnnnnnnnnsnnnnnnnnnnnnnnnnnnnnnnnnnsn 4,673 710,840
Dassault-Systemes Sk, SPONSOrOE: AR surrrssasrar s ssass s sssssn s nasannnnas 1,228 187,454
Deﬂ'@;hebourg.SA ...................................................................... 59,500 220,017
IR Y L A T 2,730 326,594
I o T 55,353 2,777,701
Bifage-SA- s ssrrrnrrrr s 45,566 4,502,484
Eloctricite-0 FEraRGE =Sy s s sssarsasasssassssssssssssssssassssssnnssnnsnsnnsnnnnnnnnnns 143,748 1,779,484
EHOr GEOUD B - s sun s masnn s masss s masta s masaa s mmaaa s maaaannmnaan s 48,509 634,391
] 30,453 563,507
BERGIO A aasss e rmaitn s msrsn s rassa s ra s i rr s naa s naaaanaaa s 166,950 2,569,275
BFEAfROt ssssssssssssssssassssnassssssssssssnnsnsssnnssssanansssnnnnnnnnnnnnnnnnnnnnnnnnn 6,101 291,784
BSeilOFLUXOtHOR S s rsssssssssansnssssssanssnsnssasansnsanssnsnnsnsnnannnnnnnnnnnnnnnn 11,460 1,551,298
5860 SAFFaNGaiSO ssssssssssssssssssssssssssssssssssssssnssssnnnnnnnnnnnnnnnnnnnnnnnn 1,602 44213
Gtablissemenis:Maureh ot RrGRA= s ssssssssssssssssssssnssnssassssnnnnansnnannnnnnnnnns 14,004 45,161
Burofine Seientific:DiEsssssssssnnsnssssssnsssnsnsssssssnsassssssssnsnnsnnsnnnnnnnnnnnnn 3,764 1,610,093
BUrOREXlsNVessssearaisssssssnsnnsnsssssssnsssnsnsssssssnsanssnsnnsnsnnannnnnnnnnnnnnnnn 21,464 1,656,943
BEuropca MObHitys GroUPsssssrarrasssrasssrasrassssassasassassssassassssassssnnsnnsnss 60,208 377,029
Butelsat ConmmMURIGatIONG S A sssssssssssssssssssssssssssasssssnnnsnnnnnnnnnnnnnnnnnns 110,664 2,115,525
BExol-Hdustios  GhaSs-Arssrsrssrmrssssssnssasnsssassssssasnsssnssnsnnnnnnnnnnnnnnnnnns 538 27,379
AL OCH *DIEssssnsuranssnsssssssnsnssssssssssnssssasasnansasssnsansnsnnansnnnnannnununnn 44 559 2,108,646
Floury-MiGROM -BA = ssssssssssssaaasssas s nnnnrr s 371 14,564
* T T B Y Y P P P PP PP PP TTTTTTTTTTT TP 10,006 701,867
* FRaG Damty SA (BLRZL56 ) sssssssssssnnnnnnnnssssssssnnsssssss s s s 3,486 247,804
Gaztanepeit it FeohRIGaZ SA = s rrrrassrrrasstrrss s rrs e rrra s sr s narannnnnnnn s 8,235 747,121
GOtk D s sassnsnrsissnsnssnsnnsnssssssnsssnsnssssansnsanssnsnnsnsnnannnnnnnnnnnnnnnn 105,642 1,525,391
GleBVORtSesssssssnrsissnssssnsnnsnssssssanssnsnssasasansannsnsnnsnsnnannnnnnunnnnnnnnn 7,370 200,516
T.A. WoRLD EX U.S. CoRE EQUuITY PORTFOLIO
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Shares Value»
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[ €T L= Y & e T TTTTTTT LI TEIT T 2,025 $ 136,117
Groupe .Gor.ge ......................................................................... 1,866 29,709
.Gfoupe.@.pen. ......................................................................... 1,810 31,456
(GUEKIDO s sssnssssnsnsanssssssssssnsnssssssnsssnssssssasansanasnsansnsnnanannnnannnunnnnn 3,868 223,445
HaUloHo (SroUP-SAssss s aasssn s ssassa s ssasta s sassa s massan s nmasan s naannnnnnnns 3,630 28,186
Hermos HiteFRatiGNakssssssssssssssssssssssssssssssssssssssssssnnnnnnnnnnnnnnnnnnnnnns 2,632 1,848,780

* A XAA )M e # e e e w s e s w i m e m e e AN MR AR R e nEm e 1,444 53,062



Jacquet-Meial Somioe SA-rrrrrsrattrrsraria s ar s rrara s ra s s aa s
JEDOGALN -SA ssrssansnsssssnnnssssssnssnsssssssnnsnssssnnnsnnsnsnnnnnsnnnnnnnnnunnnnnn
KaUfnaR-& Broad S csasssssasssssasssssassssaasssssnssasanssasannsannnnnnnnnnnnnnnsn
L T Y S PP PP PP PP PP TTTTTTTTTTTTI
KOTiAFE SArnnssussussansanssnssnssanssnssnssnssanssnssnssnssanssnssnnsnnnnnnnnnnnnnnnnnn
L-agardere SGAr s mmrrrrrsssssas s
* LateeOEre SAGA s arrssssssssassssssssssnssssssssssnsnssnnnsnsssnsnnnnsnnnnnnnnnnnnnnn
L ORtP O i@ s ssararsssssannsnnsnssssssnnssnsnnsasansnsanssnnnnsnsnnannnnnnnnnnnnnnnn
| :@:BOl@fassssssnsnsassssannnssssnnnssssnnnnasssnnnnnsssnnnnnasnnnnnnnannnnnnnnnnnnnnnnn,

T T TS A e LT LT L L L T e PP PP PP PP PR PR
Linedata SOMieS ssssrssssssssssssssssssssssssssssssssssassssnnnnnnnnnnnnnnnnnnnnnnnn

L' OFeasSArsssssssssnsssssssssnssssssssnssnnssssssssssssnsasssnnnnnnnnnnnnnnnnnnnnnnnnn
LVMH Moot Hennessy -k ouis WeHttOmSEs s ssssssssssssssssssssssssannnnnnnnss
Maisone GusMeNGAe SArssssssssnssssssssssssssassssssanssnssassssnnnnanssnnnnnnnnnnnns
MaRIHOH B B Assesransnsnssnsnnsnssssssnsssnsnsssssssnsanssnsnnsnsnnannnnnnnnnnnnnnnn
MaRutan itorRatienNGksssssssssssssssssssssssssssssssssssssssssnnsnnnnnnnnnnnnnnnnnnns
MORSEN SArnsassnsuransssssssssnsnssssssssssnssssssansnsanssssassnsnnansnnnnannnnnnnnn
* METabolic .EXpJ@rer.S.A ...............................................................
Motropole- ToloViSIONSA = sssrraaassssssassan s ssassa s nassan s naasan s nasannnnnnns
* MG Digital Graphic-TEGRNGIO@Ys s ssssss s ssssssssssssssssasssaaasaannnnnnnnns
NatiXiS S snssnsnsnrsrssssssssssnssssssssssssnsssssssssnsassssssssnsnnannannnannnnnnnnn
NEGPOSE S A sssmmmsssnmanssan s smasss s sastas s sassa s mnaaan s mnaaaannmnann s
NEXANG SA nssrsnsnrsrssssssssssnssssssssssssnssssssassnsassssssssnsnnansananannnnnnnns
LN =T L LT T T T T TP P PP T TP PP PP

* Ol SroUPO SAsrrrsrrsssrarsssrs s sss s ssa s sasa s sa s a s aa s a s aananannannan s
* ONNEO S A sassnsnsassnsnssssssnsnssssnsnssnsnsnssssnansnssnsnsnnsnsnannnnsnsnnnnnnnnnns

REB-MREUSHHOS SA nsrsnssssssnnnsnssssssnsssssssnssnsnssnsnsnsssnsnnnnsnsnsnnnnnnnnnnn
Rublicis Gr0upe -BA ;s ADR s ssssssssssssssssssssssssssssnsasssssssssssssanannnnnnnnnnss
Rublicis .Groupe RS A s sEaEEsEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEE
# Rl SA s s

971
13,235
14,893
32,079

2,424
5,548
17,638
7,553
23,861
13,978
6,217
28,488
73,302
35,844
664
1,492
9,871
32,156
1,886
11,986
2,102
9,247
24,347
14,787
3,963
734
7,318
7,442
17,775
340
177,646
17,196
27,605
24,700
4,348
8,607
11,220
2,387
18,755
26,020
418,276
12,466
3,559
246,391
2,468
6,808
356
1,600
55,957
13,551
4,505
1,691

181,768
1,368,290
622,595
3,039,425
114,697
634,762
482,357
134,545
686,977
573,966
3,211,150
1,124,444
1,656,287
150,682
65,452
45,253
202,290
2,265,115
59,868
347,470
115,989
2,474,167
10,056,754
296,158
93,596
59,156
261,908
12,404
308,354
18,768
712,416
345,512
933,350
1,185,932
22,386
63,590
128,722
8,589
15,241
383,014
6,199,889
1,557,473
624,546
5,815,565
46,433
45,632
9,981
19,792
2,761,243
63,541
19,200
250,213
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FRANCE — (Continued)
ReNaH - SA mesussaseanssnssassassasssssssssnssansssssnssnsssnssnssnssnnsnnnnnnnnnnnnnnn
REXEI S Atsaursuassassanssnsssssassanssnssnssnssanssnssnssnssanssnssnssnnnnnnnnnnnnnnnnnn

#*

Robertet

o

Sehneidor GloEtrc SErassssssasassssssassnssssssssnsnsnssnsnssnsnsnsnsansnsnnnnnnnnnns
Sehneidor Gloetrc SErarsrsssasassssssasssssssssssnsnsnssnsnssnsnsnsnnnssnsnnnnnnnnnns
e Y ]

SbB-SA-

Seche BRVIFONHIENNORE DA s ssssasssssssssnssssssssssnsnssnsnssnsnsnsnsnnsnsnnnnnnnnnns

SbS-SA

5 ¥ = = = J 1
S06iote GoRErale SA st trtttttisatssarssrsssa s s s ra s rara s na R nana
Seciete Makseilaise du - TunnelPrado-Caronage: SAr - -sassrrsmasttmssasssnnnnnnns
Seciete poukiRformatique INAdusHiENe - s ssss s sssrr s rsrr s rsrr s
SOUCKO SA s rsssrsrasnssssssssnssssssssssnsssssssssssssssnsnsnnsssnnnnnnnnnnnnnnnunnnnnn

SOIECG

Swoerd-G
Synergie
Tarkett S
Jechnice

oI T P PP PP PP PP T LT LTI TTT TP
e
e
bOF s DA s snssssnnssssssaaanssssnnannnnnEEE R EEEEEEEEEEEEEEEEEEEEEERRR R

JTale per.for.ma KOG s nsssnasssssnssssssssssssssssssssssassassasssssassananssannnnnnnnnnns
JeloViSIOR: F{aRCAIEGa sl sssssssssnnssssssnnssssssaansssssnnnnssssnnnnnannnnnnnnnnnnnnnnn

Lhales S

e

Thermnadonr Grgu.pe. ...................................................................
R Y e o e e T

Jotak SA

RO TALSA, Sp@ne@ped Y
LG DA s ssssssssnssasssssnasssssassssssssssssssssEEEEEERRE R R R R R R R R R R R R
.'I:r;igano S A nssssassasasssssEE s EEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEE
UbisoftEntertainmientsS/Assssssssssssssssssssssssssssssnsassssnnnnnnnnnnnnnnnnnnnnnnnn
Union financiere:do France BEE S ssssassssssssssassssssnssssnssnsssssnnnnnnnnnns
MalCO SArssssssssssssssasssssnssssssssssssssssssssssssssaaaaasannnsssnnnnnnnnnnnnnnnnnn
MaHOWFEO S Arrssssssssssssssssssssssssssssnsnssssssssssnnansssnnnnnnnnnnnnnnnnnnnnnnnnn
MalR V@ ST s ssssssssssssssssssssssssssnsssssssssssssssnnsnsssnnnnnnnnnnnnnnnnnnnnnnnnn
Meolia-Envirennement SAy: AR srssrsrsssrsssssssssssssssssssssssnssssssnsnnnnnnnss
Meolia-ENnVioRNerReRt S Arsssssssssssssssssssssssssssssssssssssnnnnnnnnnnnnnnnnnnnnnnn
MetOGUHIO] - BA = = s wsssm s massn s masas s s sda s rarra s aaaa s aaaaanaaan s

Micat SA

Shares Value»
39,257 $ 2,189,664
138,509 1,546,587
133 94,614
4,151 129,987
24,023 1,353,694
20,793 2,985,061
14,072 586,802
41,111 3,425,856
6,240 994,434
2,171 160,138
42,659 3,680,451
1,443 123,073
51,950 2,134,856
9,458 1,512,827
824 31,827
158,557 2,618,640
12,846 895,223
83,931 2,055,862
1,473 29,317
1,100 34,213
15,238 1,749,358
5,991 621,709
184,554 152,833
3,079 278,287
7,385 950,442
49,105 910,189
2,220 196,926
184,506 3,381,426
8,672 158,264
50,665 742,656
998 34,333
6,848 217,851
19,701 329,550
109,923 93,052
19,032 3,986,957
46,092 461,795
13,781 1,552,760
2,169 136,976
219 32,323
288,924 14,974,983
5,654 292,547
25 135
3,741 375,332
39,703 3,265,758
1,915 38,704
43,488 1,355,192
147,735 513,277
7,258 24,606
13,366 337,091
39,060 985,712
532 35,180
9,130 409,632



MIELs S eEHiE SArnnnnnunnnnnnnnnnnnsnnsnsssnnssnsnnsasansnsanssnsnnsnsnnannnnnnannnnnnnnn 13,569 74,215
MHPOTiR 8 Gi@sSyAnsarnsnnnssnsnnsnssssssnnssnsnssssanansanssnsnnsnsnnannnnnnnnnnnnnnnn 3,102 169,995
Y Y I T 59,854 6,156,805
* MHDAEC SAsensansnsnrarsnnsssssssnsnssssssasssnssssssasansasssnsansnsnnannnnnnunnnnnnnnn 1,348 250,227
YTy 7 o L 30,617 850,391
MEanken-RommMery -MeNGPOI6 SA s s s s s s sssss s s s s s s s s s sss s s s s s s s s s aas s nnnns 954 23,141
T.A. WoRLD EX U.S. CoRE EQuITY PORTFOLIO
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FRANCE — (Continued)
* MVGHANREO SAssssssrsrsssssssnsnnsnssssssssssnsnsssssssnsanssnsansnsnnannnnnnnnnnnnnnnn 16,432 $ 1,174,209
RO TALFRANGCHE: s ssarststnsssansasssnsnssnassssssssnssssssasssnsnssssssasssnsnsnssnnnununnnnnn 225,126,426
GERMANY — (5.0%)
&k DFHHGGR A s sannsnnnasnsnnanssssnsnnssnsnnsasnnsnsanssnsnnsnsnnannnnnnannnnnnnnn 18,382 552,053
riat S@larpar;ken. N 3,330 11,252
Aaroak BankvAGesssrsssssssssnnsnssssssssssnsnssssssansanssnsansnsnnannnnnnnnnnnnnnnn 32,085 912,825
AdidaS ABenssssnsnrarssnssssnsnnsnssssssasssnsnssasa s n s a s s a s R R aEan AR 16,545 5,273,604
* Adier-Moderacrki@-A S sssssssssssssssssssssssssssssssssssssssnnnsnnnnnnnnnnnnnnnnnnn 2,793 9,391
ABDO RFOPEFHOS SA = srrrssrssssssassaan s nnnn s arrr 8,788 376,494
* ABDVA-Opticak Networking S sssas s s ssssssssss s ssssssssss s snanssssnnnnns 27,653 214,066
* Y 8 T T 14,215 158,655
AR DNE-GHOEH) A== nsssm s smasassssassas s ssssan s massan s naasannnnasnnnnnnnns 326 15,085
AHGOIOR S nsrrnnmussunnnnssas s smasssssssastas s sassa s mnsaan s mnaaannnmnann s 1,637 42,485
ARz SE, SPONSOMOE-Add R e s s s sassn s s sassa s massa s mmssan s mnasan s nanannnnnns 35,377 820,570
AHiGRZ S esssssnsnraissssssssssnssssssssssssnsssssssssnsanssnsnnsnsnnannnnnnnnnnnnnnnn 21,470 4,981,232
AMAGEUS F e A ssrsssssstssnnssssssssasssnsssssssssnsasssnsnssnsnnannnnnnnnnnnnnnnn 2,244 304,836
AtCSE SOt WAFE A Smssssssssssssssssssssssssssssssssssssssassssnnnnsnnnnnnnnnnnnnnnnnnn 515 74,075
AU A s ssnsurarssssssssssnsnssssssssssnssssssasansanssasassnsnnannnnnnannnnnnnnn 21,241 922,529
AXO!SPFINGET= S nnnn s s s s s snsnnsss s 19,671 1,357,748
BASH S sessssssnraisssssssnsnnsnssssssasssnsnnsssanansannsnnnnnnannannnnnnunnnnnnnny 153,754 10,206,843
TS L o 1,425 61,949
BaUGF /A Srenssssnsunanssssssssssnsnssssssssssnssssssassnsanssasassnsnnannnnnnannnnnnnnn 5,636 130,153
L2 Y] Y T LTI T 74,717 4,839,344
Bayariecho IMOtoren VWEEKE: AG s s s s s s s srrsrsssssss s ssssssssnnnnnnsssssssnnnnnnnnns 73,155 5,383,406
BayWa-AG e emmnnnnnsnsssrnnsnsna s 6,697 174,318
BeOohtlo AG rssssnrsissnssssssnnsnssssssssssnsnssssassnsanssnsnnsnsnnannnnnnunnnnnnnnn 15,434 1,709,635
BeieredorfAG ssssrsrsssssssnsnnsnssssssssssnsnssssassnsasssnssnsnsnnannnnnnnnnnnnnnnn 4,961 574,920
Bertrandt AG ssssssrsrssssssssssnssssssssssssnssssssassnsasssnssssnsnnannnnnnannnnnnnnn 3,201 214,408
bDet-at-NONM6E GO A ssssssssssassssssssssssssssssssssassssssnssasnnsannnnnnnnnnnnnnns 1,125 70,824
BioU Brigiie: A sasssemmasssmsssassss s ssasia s massa s mn s s nnar i na s 1,389 61,187
BHfiNGer-SEassesaaassa s rnsrne s rrrrr s s s s 17,202 505,043
Borussia-Dokrtmund bk 8 :C0, KGaA ssrssssssssssnssssssssssnsnnanssnsnnnnnnnnnns 62,002 617,760
Bretagr AG s s r s 47.648 2,327,201
GANGCON:SEssssssrarssnsnssnsnnsnsssssssnsssnsnsssssssnsasssnssssnsnnannnnnnannnnnnnnn 23,673 1,323,466
Garl Leise ModioG A S ssssssssrsnssssssssssnsssssssssnsansssssssnsnnannnnnnnnnnnnnnnn 4,631 507,415
* CBOCONGOMNY oA(S: s sssssnsnssnsnnanssssssssssnsssssssssnsassssssssnsnnanssnnnannnnnnnnn 98,205 629,309
] 4,236 53,357
GENTROTEG Sustaiiableo AG s ssssssssssssssssssssnssnsssssssnnnnanssnannnnnnnnnns 3,714 49,349
Gowo Stiftlng &-Gor KA s x e aaarrr s srastan s ssassa s ssssas s naassn s nasannnnnnns 4,034 372,631
COMEEROtDaKa A sssassssnnnsssnssssssssssssssnssssssnannasnnnnnsnnnnnnnnnnnnnnnnnnn 4,284 44,212
GoOMHNGFZDARK AG ssrsssssssnsnnsnssssssasssnssssssssansansssssnsnsnnannnnnnannnnnnnnn 314,134 2,131,600
GompeEroup-Medical S rrsssssssssssssssssssssssssnnnsssssssssasssaaa s nnnns 8,544 659,202
GontNGRta] A(Ss sssrsrsssssssssnnsnssssssssssnssssssassnsanssnsnnsnsnnannnnnnannnnnnnnn 19,180 2,629,664



Gorostate-Capital HoleHNG SA s ssssssss s ss s s s ssssss s s s s s ss s nnss 5,611 203,935
GOVEEIFO A s msrsranmssssssssnssssssssssnsssssssnnsssnssnnnsnassnnnnnnsnnnnnnnnnnnnnnn 45,792 2,065,268
Grg.p.Energ.iee. AGessssssssssssssssssssssssssnassssnnssssssansnnnnnnnnnnnnnnsnnnnnnnnnnn 12,477 83,224
GCIS-Eventim-AG:& GO KA A msrsrsnssnssssnsnssnsnsssasnsnsssssnnnnsnsnsnnnnnnnnnnn 20,387 1,016,621
DHRbEF AAGSsss s s sansssssssssnsssssssnssnsssssnsnssssnssnnnsnsssnnnnnnsnnnnnnnnnnnnnnn 200,918 10,382,714
Date Modul-Al- Rreduktionknd: Viektrieb Mon Elekirenischen Systomen s sm--.- 208 15,662
* DeltiCORAALS s sssssansssssssssnsnsssssnssnsssnsnsnnsnsnssnnnsnsnsnsnnnnnnnnnnnnnnnnnnnn 285 1,082
Deutseho Bakes A sssessssssassssssssssasssssssnssssnssnsnsnsssnsnnnnsnsnsnnnnnnnnnnn 3,370 26,050
Deutseho Banks A sssessssssassssssssssssssssssnssssnssnsnsnsssnsnnnnsnsnsnnnnnnnnnnn 321,111 2,507,877
DeUtSEho BORESE AG srssssssssssssssssssssssssssssssssssassssnnnnsnnnnnnnnnnnnnnnnnnn 19,604 2,721,475
Deutseho d=bifthaniSer AG ssrsssssssssssssssssssssssssssssannsnsssssnnnnsnsnsnnnnnnnnnnn 114,800 1,819,354
Deutseho Rfandbriefbanks AG ssssssssssssssssssssssssssasssssssssnnnssnsssnnnnnnnnnnn 66,660 756,767
DeUtsehe ROSEAG s sssssssssassssssssssssssssssssssssssasnsnsssssnnnnsnsnsnnnnnnnnnnn 114,278 3,717,066
Deutseho -Telekom Al SPONGOFEt ADR s ssss s ssssssr s sssssss s sasssn s anasannnnnnns 104,159 1,703,000
Deutseho - FelekOm A s sssssasssssssssssssssssssssssnssasnsnsssssnnnnsnsnsnnnnnnnnnnn 519,957 8,517,455
T.A. WoRLD EX U.S. CoRE EQuITY PORTFOLIO
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Deutsehe MWohRen Shssrsassssssssssssssssssssssssssasssnsssssnnnnsnsnsnnnnnnnnnnn 38,655 $1,409,664
DEUtZAGrsssssssssasssssssssssssssssssssssssssssssssssssnsnsnsssnsnnnnsnnnnnnnnnnnnnnn 87,265 602,410
* Dialog SeniCoNEUGHOR fde iEar s s s rsrrs s s rr s s s s 33,381 1,494,219
DI ASEOLAG ssrsrannsnssssssnssssssssssnssssssssssssnssnsnsnsssnsnnnnsnsnsnnnnnnnnnnn 17,469 196,944
DMG-MOFri AGesssrassssssssssassssssssssnssssssssssssnssannsnsssnsnnnnsnsnsnnnnnnnnnnn 7,777 362,923
DF e AG ssrsrasssassssssassssssssssnsssssssnssnsnssnnnsnsssnsnnnnsnnnsnnnnnnnnnnn 1,671 104,764
Draogerwerk AG & GCor Ko s ssrrrrmmmsmsssssssnnansanssssssssssssanannnnnnnnnnss 1,428 61,071
DUGER AG snsnssssssassssssssssnssssssssssssssssssssssssssnsnsnsssnsnnnnsnnnsnnnnnnnnnnn 32,270 959,751
o 507,298 5,052,088
Eckert: & Liagler-Strahlon-und MedizirteChRiK-AG = s s sssss s ssssss s sssna s 1,137 150,091
EBAG- Eng.ineering. GFOUP-A(S s nsnssnsssssnsnsasansssnsssnsssansnsnnnsanssnnnnnnnnnas 5,318 64,030
BEHNes: SeMIGONAUGIOR AG sssssassssssssssssssssssssssanssssssssssnnssssnsnnnnnnnnnnns 7,196 156,735
* LT T[T = Y e T TTTTTITIITLII T 14,246 80,858
BERORGIOKONEEF A s s s s s sssssssss s s s aan s 3,966 75,858
BEvonik dnAuet ies: AG sassssssassssssssssassssssssssssnssnnnsnsssssnnnnsnsnnnnnnnnnnnnn 49,194 1,399,896
* BVOLOG DM s nsssssrasnsssssssnnsnssssssssnsssssnsnssnsnsnnnnsnnssnsnnnnnnnnnnnnnnnnnnnn 36,322 1,023,574
O GRANE AG s sssssassssssssssassssssssssnssssssssssnsnssnsnsnsssnsnnnnsnnnnnnnnnnnnnnn 6,941 482,984
et SORNGOF AG s rassssssssssassssssssssnsssssnsnssnsnssnsnsnsssnsnnnnsnnnnnnnnnnnnnnn 1,547 50,333
Fpa;mtyp.-ﬁgeta“a.kl.@kj'mg.AG,.GIasg.A ............................................ 6,658 25,525
Frapokt: AG Frandeiuit: Airport Services MUEFKAWICE s s s s sssssssssssssssssaaa s nnnns 13,684 1,142,792
Ty o Y 73,647 1,436,973
hresonis-Medical Gare AG & GO (GaAssssanssssnsnssnsnsssssnnnnansnnannnnnnnnnns 56,515 3,914,274
FrRSORIS-SE-& GO KGa A s nrnrnnrnnssnsssnssssnsnssannsnsssnsnnnnsnsnsnnnnnnnnnnn 46,031 2,300,047
FEOhS PO O S ss s ssssnanassssssssnsssssnsnssnsnssnnnsnsnsnsnnnnsnnnnnnnnnnnnnnn 9,594 336,947
GBA GFOUR-AS s s s s rssssams s s s s a s aaarra 62,845 1,559,815
GOMO6ShNOINNORAG ssssssssssssssssssssssssssssssssssssssssasssssnnnsnnnnnnnnnnnnnnnnnnn 19,577 1,522,737
(SOSEO AG mrnsnsssrannssssssssnssssssssssnssssssssssssnssnsnsnsssnsnnnnsnnnnnnnnnnnnnnn 3,607 92,292
GRT-TeGhNGIO@IE6 S rsrrsrrerrrrrrasransassassssssnsssssnssnssnssnssnssnssnnnnnnns 11,646 90,077
(OFHVHVICE YA Brsnssnnunssnnnnssnsusssssnsssnnssssssnssssanssssansnnnnnsnnnnnnnnnunnnnnnns 363 12,279
(ran@:Gity-PrOPOtieS: S/An s sss s ssasss s ssassan s massa s mnasa s mmasa i nnmnaan s 28,574 643,735
GREMNKE AGr srsrasssassssssassssssssssssssssssssssssssasnsnsssnsnnnnsnsnsnnnnnnnnnnn 1,784 153,125
* HER Grblk & G0 IKGaAA s s s mrmssssssssasssssssssssssssanssnsssssnnnnsnsnsnnnnnnnnnnn 7,950 56,080
Ha.mburger.hla.fen.und.l;ogietjk.p,@. .................................................. 19,327 487,216
HanRover-RUEGK S ssssssssssnsnssssssssssnsssssssssnsanssnssssnsnnannnnnnnnnnnnnnnn 10,482 1,634,525



T T S Y 12,549 527,050
HeidoergGC oM@t Ao - s s rrsrraars s s s sssas s s s s s s s s aaaraa s 22,763 1,643,885
* Heidolhergor DruckmMacGRiRen AG: === ssxssssssssss s sssssssssn s saaassaannnnnnas 199,929 217,831
O - EHIH e G @IS A v = w o s s w s s s m s mw e wam o wam e wmn e w e wmnmnnn 23,981 1,130,663
TP W 0 X S 7 s Y 3,035 285,142
Highlight-CORPUIGAHIONRE A« sxassrsemrsmssnmssanssanssanssanssanssanssannsannnns 2,399 11,266
HOGRIGEAG ssssaseanssnssassassanssnssnssnsssnssnssnssnsssnssnssnssnnsnnsnnnsnnnnnnnsn 5,911 669,825
HolidayCheok Group- AG sxssrstrsasrsaassasssasssasssas st ssansnanssansssnnnnnnnns 17,746 50,079
Hormbach-Bauinamt AG sssssssassssssssssssssssssssssnssnssssssssssnsnssssnnnnnnnnnns 3,936 72,651
Hormbach-Hekling-AG 80 KGaA sttt raasssanasns 1,724 92,723
HuUGO-BOSE AG rrrrrmrms s rrssssams s s s s s s s raa s rr s 23,845 1,498,673
106 HOIAIRG AG rxamrramsransramsransssmssmssnnssamssamssamssansaansaannsannnannnns 10,309 409,128
1fAe0R-TOGRNGIOGIEE AG == s ramssrssnssssansasa s ssa s assan s sasannsaaannnannnnns 125,498 2,324,495
1nfiReoR-ToGhNGlogies AG s AR s s s s s s s s s s s s s s s 36,257 682,357
T . 7,562 317,730
JSF SR MO A n n a0 s m s m i mm i mma AR R R AR RS RS EEEEEEEREEREE 4,635 200,759
1M Traic - TeohRol0gies A - sxmrrerrassamsamsanssmsansansamssnssmssnsansnnsnnsnnnnns 3,202 31,303
BT o £ A T LTI T TP T PP 14,267 399,808
T - S 105,450 1,701,836
KEON: GFOUR A s mmm s s s ssssam s s s sssn s aa s s s s aaaaaannnnnnnns 33,749 1,798,885
KIGEOKROT & EO.mSEsnsnssssnsnsnssssnsnnsnsnsnnsssnsnsnnsnsnsnnsnsnsnnnnsnsnnnnnnnnnns 38,611 189,484
KOORIG:8x BAUGF AG e ss