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ノムラ・オールインワン・ 
ファンド 

運用報告書(全体版) 
 

第36期（決算日2024年７月22日） 
 

作成対象期間（2024年１月23日～2024年７月22日） 

受益者のみなさまへ 

平素は格別のご愛顧を賜り、厚く御礼申し上げます。 
当作成対象期間の運用状況等についてご報告申し上げます。 
今後とも一層のお引立てを賜りますよう、お願い申し上げます。 
 

●当ファンドの仕組みは次の通りです｡ 
商 品 分 類 追加型投信／内外／資産複合 
信 託 期 間 2006年７月27日以降、無期限とします。 

運 用 方 針 

主として、国内の株式を実質的な投資対象とする投資信託証券、世界の株式を実質的な投資対象とする投資信託証券および世界の債券
を実質的な投資対象とする投資信託証券、不動産や商品などに対するエクスポージャーを持つ投資信託証券、国内外の株式や債券、為
替予約取引などを投資対象や取引対象とし絶対収益の獲得を目指す投資信託証券に投資し、インカムゲインの獲得と中長期的な信託財
産の成長を目的として運用を行ないます。 
投資する投資信託証券で、世界の株式に実質的に投資する投資信託証券および世界の債券に実質的に投資する投資信託証券、不動産や
商品などに対するエクスポージャーを持つ投資信託証券については、実質的な外貨建資産については為替ヘッジを行なわないことを基
本とするもの、もしくはこれらに類するものに限定することを基本とします。また、国内外の株式や債券、為替予約取引などを投資対
象や取引対象とし絶対収益の獲得を目指す投資信託証券のうち、外貨建てで円ベース以外での絶対収益を追求するものについては、為
替ヘッジを行なうことを基本とします。 

主な投資対象 
主として有価証券に投資する投資信託証券を主要投資対象とします。なお、コマーシャル・ペーパー等の短期有価証券ならびに短期金
融商品等に直接投資する場合があります。 

主な投資制限 投資信託証券への投資割合には制限を設けません。 

分 配 方 針 
毎決算時に、原則として経費控除後の繰越分を含めた配当等収益と売買益等から、基準価額の水準等を勘案して分配します。 
留保益の運用については、特に制限を設けず、元本部分と同一の運用を行ないます。 
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ノムラ・オールインワン・ファンド

○最近５期の運用実績 
 

決 算 期 
基 準 価 額 参 考 指 数 投 資 信 託 

証   券 
組 入 比 率 

純 資 産 
総 額 (分配落) 

税 込 み 
分 配 金 

期 中 
騰 落 率 

 
期 中 
騰 落 率 

 円 円 ％  ％ ％ 百万円 
32期(2022年７月20日) 11,989 200 1.4 18,514.01 4.6 98.7 8,423 

33期(2023年１月20日) 11,522 170 △2.5 18,022.44 △ 2.7 98.4 8,100 

34期(2023年７月20日) 12,191 230 7.8 19,680.97 9.2 97.5 8,449 

35期(2024年１月22日) 12,442 260 4.2 20,815.43 5.8 98.7 8,243 

36期(2024年７月22日) 13,209 350 9.0 22,893.93 10.0 98.5 8,532 
 
＊基準価額の騰落率は分配金込み。 

＊当ファンドはマザーファンドを組み入れますので、「投資信託証券組入比率」は実質比率を記載しております。 
 
＊ 参考指数は、下記の資産クラスもしくは債券種別等毎の代表的な指数を、参考配分比率をもとに、当社が独自に円換算した指数（円ベー

ス）から合成したもので、設定時を10,000として指数化しております。なお、算出にあたっては、組入資産・為替の評価時点に合わせて
計算しているため、各社が公表する数値とは異なります。 

【国内大型株式】Russell/Nomura Large Capインデックス（配当込み） ８％ 
【国内小型株式】Russell/Nomura Small Capインデックス（配当込み） ７％ 
【先進国株式】MSCI KOKUSAI インデックス（税引後配当込み）※ ６％ 
【新興国株式】MSCIエマージング・マーケット・インデックス（税引後配当込み）※ ４％ 
【米国債券】ブルームバーグ・米国総合インデックス 2.5％ 
【欧州債券】ブルームバーグ・汎欧州総合インデックス 7.5％ 
【豪州債券】ブルームバーグ・オーストラリア総合インデックス 2.5％ 
【ハイ・イールド債券】ICE BofA Global High Yield Constrained Index 6.25％ 
【新興国債券】JPモルガン・エマージング・マーケット・ボンド・インデックス・グローバルおよびJPモルガン・ガバメント・ボンド・イ
ンデックス－エマージング・マーケッツ・グローバル・ディバーシファイドを80％：20％の比率で合成した指数 6.25％ 

【商品】ブルームバーグ商品指数 10％ 
【不動産】S&P先進国REIT指数（配当込み） 15％ 
【マクロ戦略、株式市場中立戦略】日本円１ヵ月TIBOR 25％ 
※ 2024年７月22日基準の運用報告書より、MSCI KOKUSAI インデックス、MSCIエマージング・マーケット・インデックスは「配当無し」

の指数から「配当込み指数」に変更しております。なお、その他の指数は変更ありません。 
（出所）ラッセル・インベストメント、野村フィデューシャリー・リサーチ＆コンサルティング株式会社、MSCI、J.P.Morgan Securities LLC、

UBS Securities LLC、スタンダード＆プアーズ、野村総合研究所、ブルームバーグ、FactSet、為替レート（対顧客電信売買相場仲
値）、（出所及び許可）ICE Data Indices, LLC 

           

 

○当期中の基準価額と市況等の推移 

年 月 日 
基 準 価 額 参 考 指 数 投 資 信 託 

証   券 
組 入 比 率  騰 落 率  騰 落 率 

(期  首) 円 ％  ％ ％ 
2024年１月22日 12,442 － 20,815.43 － 98.7 

１月末 12,504 0.5 20,876.65 0.3 98.4 
２月末 12,746 2.4 21,317.36 2.4 98.8 
３月末 13,058 5.0 21,784.10 4.7 98.9 
４月末 13,026 4.7 21,892.53 5.2 98.6 
５月末 13,215 6.2 22,313.66 7.2 98.7 
６月末 13,503 8.5 22,785.72 9.5 98.7 

(期  末)      
2024年７月22日 13,559 9.0 22,893.93 10.0 98.5 

 
＊期末基準価額は分配金込み、騰落率は期首比です。 

＊当ファンドはマザーファンドを組み入れますので、「投資信託証券組入比率」は実質比率を記載しております。 
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ノムラ・オールインワン・ファンド

◎運用経過 

○期中の基準価額等の推移 
 

  

  
（注）分配金再投資基準価額は、分配金（税込み）を分配時に再投資したものとみなして計算したもので、ファンド運用の実質的なパフォー

マンスを示すものです。作成期首（2024年１月22日）の値が基準価額と同一となるように指数化しております。 

（注）分配金を再投資するかどうかについてはお客様がご利用のコースにより異なります。また、ファンドの購入価額により課税条件も異な

ります。したがって、個々のお客様の損益の状況を示すものではありません。 

（注）参考指数は、資産クラスもしくは債券種別等毎の代表的な指数を、参考配分比率をもとに当社が独自に円換算した指数（円ベース）か

ら合成したものです。参考指数は、作成期首（2024年１月22日）の値が基準価額と同一となるように計算しております。 

（注）上記騰落率は、小数点以下第２位を四捨五入して表示しております。 

 

○基準価額の主な変動要因 

基準価額は、期首12,442円から期末13,209円となりました。 

 

（上昇要因） 

・世界債券ファンド、不動産ファンド、国内大型株ファンドなどが値上がりしたこと 
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ノムラ・オールインワン・ファンド

○投資環境 

・株式 

欧米を中心とした先進国株式市場は、米大手半導体メーカーの2024年２-４月期業績見通し

がAI（人工知能）向け需要の強さから市場予想を大きく上回ったことや、米大手IT企業の１-３

月期決算が市場予想を上回ったこと、欧州の一部経済指標から経済に明るい兆しが見えてきた

ことなどから、当作成期間では値上がりとなりました。また、国内株式市場は、円安の進行に

よる企業業績拡大への期待感などを背景に上昇し、当作成期間では値上がりとなりました。 

 

・債券 

米欧債券市場は、米利上げサイクルの終了と先々の利下げが市場の一部で意識されたことな

どを背景に、当作成期間では値上がりとなりました。 
（注）上記の環境の説明は、金利収入を含めた各債券市場全体の収益に基づくものです。 

 

・代替資産 

原油価格は中国の経済指標上振れによる需要増加観測や、中東情勢の緊迫化を受けて、供給

のひっ迫につながるとの見方から、当作成期間では値上がりとなりました。 

 

・為替 

日銀によるマイナス金利解除後も、当面は緩和的な金融環境が維持されるとの見方が広がっ

たことから円は軟調に推移し、当作成期間では、米ドル、ユーロともに円に対して上昇（円安）

となりました。 

（主要通貨のみについて記述しております。） 
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ノムラ・オールインワン・ファンド

○当ファンドのポートフォリオ 

・各資産クラスにおける投資信託証券の組み入れ 

株 式 
ファンドの投資比率は、引き続き定性的に高く評価するファンドを組入上位としつつ、ポート
フォリオ全体で、投資する株式の割安度や企業規模の分布といった投資スタイルなどのリスクの
バランスを考慮して決定しました。 

債 券 
ファンドの投資比率は、引き続き定性的に高く評価するファンドを組入上位としつつ、債券種別
配分や通貨配分などのリスク特性が債券部分の市場構成から大きくかい離しないように決定し
ました。 

代 替 資 産 
ファンドの投資比率は、引き続き投資対象ファンド間の分散を考慮しながら、定性的に高く評価
したファンドを中心に決定しました。 

代 替 手 法 
ファンドの投資比率は、引き続き投資対象ファンド間の分散を考慮しながら、定性的に高く評価
したファンドを中心に決定しました。 

 

・投資信託証券組入比率 

投資方針に基づき、期を通じて高位の組入れを維持しました。 

 

・指定投資信託証券（投資対象ファンド）の見直し 

当期において以下の指定投資信託証券（投資対象ファンド）の見直しを行ないました。 

追加ファンド：「グラハム・マクロUCITSファンド クラスNプラットフォーム・シェアーズ

（円ヘッジ）」 
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ノムラ・オールインワン・ファンド

・資産クラス・債券種別配分 

各資産クラス・債券種別の投資比率については、基準配分比率と参考配分比率を意識して、

投資信託証券の配分を調整しました。 
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ノムラ・オールインワン・ファンド

○当ファンドのベンチマークとの差異 

当ファンドは運用の目標となるベンチマー

クを設けておりません。 

コメント・グラフは、基準価額と参考指数の

騰落率の対比です。 

 

参考指数の騰落率が＋10.0％となったのに対

して、基準価額の騰落率は＋9.0％となりました。 

 

 

 

 

 

 

 

 

 

 

 

【主な差異要因】 
 

主なプラス要因 主なマイナス要因 

・ ［スパークス・厳選投資・日本株ファンドF］が市

場指数を上回る騰落率となったため、国内大型株

式はプラスの寄与となったこと。 

・ ［ノムラ‐ACIグローバルREITマザーファンド］が

市場指数を上回る騰落率となったため、不動産は

プラスの寄与となったこと。 

・ ［ノルデア１ - アルファ15・エムエー・ファンド 

HBI-JPYクラス（円ヘッジ）］などが市場指数を下

回る騰落率となったため、マクロ戦略はマイナス

の影響となったこと。 

・ ［野村ジャパンドリームF］などが市場指数を下回

る騰落率となったため、国内小型株式はマイナス

の影響となったこと。 
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ノムラ・オールインワン・ファンド

◎分配金 

収益分配は、基準価額の水準等を勘案して１万口当たり350円といたしました。 

留保益の運用については、特に制限を設けず、元本部分と同一の運用を行ないます。 

 

○分配原資の内訳 

 （単位：円、１万口当たり・税込み） 

項 目 
第36期 

2024年１月23日～ 
2024年７月22日 

当期分配金 350  

(対基準価額比率) 2.581％ 

 当期の収益 350  

 当期の収益以外 －  

翌期繰越分配対象額 3,233   
（注） 対基準価額比率は当期分配金（税込み）の期末基準価額（分配金込み）に対する比率であり、ファンドの収益率とは異なります。 
（注） 当期の収益、当期の収益以外は小数点以下切捨てで算出しているため合計が当期分配金と一致しない場合があります。 

 
 

◎今後の運用方針 

引き続き、以下のように、定性的に高く評価したファンドを中心にリスク分散を考慮して投

資することで、多くの運用者の資産運用力を効率よく活用し、運用目標の達成を目指してまい

ります。 

 
（１） 各投資対象ファンドについて、ファンドの運用目標を中長期的に安定して達成する可能

性を定性的に評価します。 

（２） 各投資対象ファンドのリスク特性（値動きに影響を与える特徴的な要因）を定量的に分

析します。 

（３） 定性的に高く評価したファンドを中心に組み入れ、かつポートフォリオ全体としてのリ

スク特性が市場構成と大きくかけ離れないよう、組入ファンドの投資比率の調整を行な

います。 
 
引き続きご愛顧賜りますよう、よろしくお願い申し上げます。 

 
 

※店頭デリバティブ取引に関する国際的な規制強化について 
店頭デリバティブ取引等の金融取引に関して、国際的に規制の強化が行なわれており、ファンドが実質的に活用する当該金融取引が当該
規制強化等の影響をうけ、当該金融取引を行なうための担保として現金等を提供する必要がある場合があります。その場合、追加的に現
金等を保有するため、ファンドの実質的な主要投資対象の組入比率が下がり、高位に組入れた場合に期待される投資効果が得られないこ
とが想定されます。また、その結果として、実質的な主要投資対象を高位に組入れた場合と比べてファンドのパフォーマンスが悪化する
場合があります。   
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ノムラ・オールインワン・ファンド

○１万口当たりの費用明細 (2024年１月23日～2024年７月22日) 

項 目 
当 期 

項 目 の 概 要 
金 額 比 率 

  円 ％  

（a） 信 託 報 酬 82  0.629  (a)信託報酬＝期中の平均基準価額×信託報酬率 

 （ 投 信 会 社 ） (44)  (0.339)  ファンドの運用とそれに伴う調査、受託会社への指図、法定書面等の作成、 
基準価額の算出等 

 （ 販 売 会 社 ） (36)  (0.273)  購入後の情報提供、運用報告書等各種書類の送付、口座内でのファンドの管理 
および事務手続き等 

 （ 受 託 会 社 ） ( 2)  (0.016)  ファンドの財産の保管・管理、委託会社からの指図の実行等 

（b） 売 買 委 託 手 数 料 0   0.003   (b)売買委託手数料＝期中の売買委託手数料÷期中の平均受益権口数 
   ※売買委託手数料は、有価証券等の売買の際、売買仲介人に支払う手数料 

 （ 株  式 ） ( 0)  (0.000)   

 （ 投 資 信 託 証 券 ） ( 0)  (0.003)   

（c） 有 価 証 券 取 引 税 0   0.001   (c)有価証券取引税＝期中の有価証券取引税÷期中の平均受益権口数 
   ※有価証券取引税は、有価証券の取引の都度発生する取引に関する税金 

 （ 株  式 ） ( 0)  (0.000)   

 （ 投 資 信 託 証 券 ） ( 0)  (0.001)   

（d） そ の 他 費 用 0   0.004   (d)その他費用＝期中のその他費用÷期中の平均受益権口数 

 （ 保 管 費 用 ） ( 0)  (0.002)  保管費用は、海外における保管銀行等に支払う有価証券等の保管及び資金の 
送金・資産の移転等に要する費用 

 （ 監 査 費 用 ） ( 0)  (0.002)  監査費用は、監査法人等に支払うファンドの監査に係る費用 

 合 計 82   0.637    

期中の平均基準価額は、13,008円です。  

 
＊期中の費用（消費税等のかかるものは消費税等を含む）は、追加・解約により受益権口数に変動があるため、簡便法により算出した結果です。

＊各金額は項目ごとに円未満は四捨五入してあります。 

＊売買委託手数料、有価証券取引税およびその他費用は、このファンドが組み入れているマザーファンドが支払った金額のうち、当ファン

ドに対応するものを含みます。 

＊各項目の費用は、このファンドが組み入れている投資信託証券（マザーファンドを除く。）が支払った費用を含みません。 

＊各比率は１万口当たりのそれぞれの費用金額（円未満の端数を含む）を期中の平均基準価額で除して100を乗じたもので、項目ごとに小数

第３位未満は四捨五入してあります。 
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ノムラ・オールインワン・ファンド

（参考情報） 

◯総経費率 

当期中の運用・管理にかかった費用の総額（原則として、募集手数料、売買委託手数料及び有価

証券取引税を除く。）を期中の平均受益権口数に期中の平均基準価額（１口当たり）を乗じた数で

除した総経費率（年率）は2.02％です。 
 

  

  
（注）当ファンドの費用は１万口当たりの費用明細において用いた簡便法により算出したものです。 

（注）当ファンドの費用は、原則として、募集手数料、売買委託手数料および有価証券取引税を含みません。 

（注）投資先ファンドの費用は、投資先ファンドの開示基準に基づき算出したものです。 

（注）各比率は、年率換算した値です。 

（注）投資先ファンドとは、当ファンドが組み入れている投資信託証券等（マザーファンドを除く。）です。 

（注）当ファンドの費用は、マザーファンドが支払った費用を含み、投資先ファンドが支払った費用を含みません。 

（注）当ファンドのその他費用には、外貨建資産の保管等に要する費用、監査法人等に支払うファンドの監査に係る費用が含まれます。 

（注）当ファンドの費用と投資先ファンドの費用は、計上された期間が異なる場合があります。 

（注）投資先ファンドの純資産総額等によっては、投資先ファンドの運用管理費用以外の比率が高まる場合があります。 

（注）投資先ファンドの費用は、交付運用報告書作成時点において、委託会社が知りうる情報をもとに作成しています。 

（注）上記の前提条件で算出したものです。このため、これらの値はあくまでも参考であり、実際に発生した費用の比率とは異なります。 
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ノムラ・オールインワン・ファンド

○売買及び取引の状況 (2024年１月23日～2024年７月22日) 

 

 

銘 柄 
買 付 売 付 

口 数 金 額 口 数 金 額 

国 

内 

 口 千円 口 千円  
ノムラ・ジャパン・オープンF － － 502 19,266  
野村日本小型株ファンドＦ － － 194 9,747  
アムンディ・ターゲット・ジャパン・ファンドF － － 173 10,046  
GIMエマージング株式フォーカスFB － － 309 10,127  
野村エマージング債券ファンドFD － － 499 7,365  
ストラテジック・バリュー・オープンF － － 802 26,653  
ノムラ海外債券ファンド（カスタムBM型）FD － － 1,245 18,728  
グローバル・エクイティ（除く日本）・ファンドFB － － 131 12,015  
ノムラ－アカディアン新興国株ファンドFB － － 396 17,455  
野村ジャパンドリームF 445 8,454 － －  
スパークス・厳選投資・日本株ファンドF － － 692 19,739  
ノムラ－T&D J Flag日本株F 315 5,028 － －  
SJAMバリュー日本株F － － 372 7,836  
ブラックロック世界REITファンドFB － － 1,234 24,485  
コモディティ・オープン 5,151,407 7,034 35,434,395 54,728  
ティー・ロウ・プライス 海外株式ファンドFB － － 489 12,973  
One国内株オープンF（FOFs用） － － 681 14,664  
日本フォーカス・グロースF － － 763 16,654  
フランクリン・テンプルトン・カレンシー・アルファ・ファンドF 6,647 57,189 37,511 324,379  
野村DFA海外株式バリューファンドFB － － 477 9,975  
ウィリアム・ブレア・グローバル・リーダーズ（除く日本）FB － － 847 10,976  
ティー・ロウ・プライス 新興国ディスカバリー株式ファンドFB － － 630 8,912  
野村ウエリントン・グローバル・オポチュニスティック・バリュー（除く日本）FB － － 709 9,931  
NKグローバル株式アクティブファンドFB － － 1,521 22,397  
ノムラ・マルチ・マネージャーズ・ファンドⅡ－米国ハイ・イールド・ボンドFD － － 1,854 27,853  
ノムラ・マルチ・マネージャーズ・ファンドⅡ－新興国債券FD － － 1,933 22,466  
ノムラ・マルチ・マネージャーズ・ファンドⅢ－新興国株式FD － － 523 15,997  
ノムラ・マルチ・マネージャーズ・ファンドⅣ－欧州ハイ・イールド・ボンドFD － － 439 6,272  
ノムラ・ワールド（除く日本）エクイティ・ファンドFB － － 102 2,593  
ノルデア1 - アルファ15・エムエー・ファンド HBI-JPYクラス（円ヘッジ） 2,884 33,949 17,010 184,581  
M&Gエピソード・マクロ・ファンドTI-JPYクラス（円ヘッジ） 274,711 270,713 29,935 29,310  
ノムラ・マルチ・マネージャーズ・ファンドⅢ－外国株式FB 339 4,623 818 11,609  
PGIMワドワニ・ケインズ・システマティック・アブソリュート・リターン・ファンド 
日本円Iアキュムレーションクラス（円ヘッジ） 

10,689 112,774 27,516 290,749  

グラハム・マクロUCITSファンド クラスNプラットフォーム・シェアーズ（円ヘッジ） 34,576 344,750 － －  
合 計 5,482,013 844,518 35,564,702 1,260,498  

 
＊金額は受け渡し代金。 

＊金額の単位未満は切り捨て。 

＊銘柄コード等の変更があった銘柄は、別銘柄として掲載しております。 
 

 

  

投資信託証券 
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ノムラ・オールインワン・ファンド

 

銘 柄 
設 定 解 約 

口 数 金 額 口 数 金 額 
 千口 千円 千口 千円 
ノムラ・ワールドREITマザーファンド － － 12,686 28,530 

ノムラ‐ACIグローバルREITマザーファンド － － 9,508 23,460 
 
＊ 単位未満は切り捨て。 

 

○株式売買比率 (2024年１月23日～2024年７月22日) 

 

項 目 
当 期 

ノムラ・ワールドREIT 
マザーファンド 

ノムラ‐ACIグローバルREIT 
マザーファンド 

(a) 期中の株式売買金額 243,153千円 402,302千円 
(b) 期中の平均組入株式時価総額 158,917千円 315,984千円 

(c) 売買高比率（a）／（b） 1.53   1.27   
 
＊ (b)は各月末現在の組入株式時価総額の平均。 

 

○利害関係人との取引状況等 (2024年１月23日～2024年７月22日) 

 

＜ノムラ・オールインワン・ファンド＞ 

区       分 
買付額等 

Ａ 

  
売付額等 

Ｃ 

  

うち利害関係人
との取引状況Ｂ 

Ｂ
Ａ

 

うち利害関係人
との取引状況Ｄ 

Ｄ
Ｃ

 

 百万円 百万円 ％ 百万円 百万円 ％ 
投資信託証券 844 77 9.1 1,260 669 53.1 

 
 
 

＜ノムラ・ワールドREITマザーファンド＞ 

区       分 
買付額等 

Ａ 

  
売付額等 

Ｃ 

  

うち利害関係人
との取引状況Ｂ 

Ｂ
Ａ

 

うち利害関係人
との取引状況Ｄ 

Ｄ
Ｃ

 

 百万円 百万円 ％ 百万円 百万円 ％ 
為替直物取引 1,602 73 4.6 2,368 73 3.1 

平均保有割合 4.1%       
 
※ 平均保有割合とは、マザーファンドの残存口数の合計に対する当該子ファンドのマザーファンド所有口数の割合。 

 

＜ノムラ‐ACIグローバルREITマザーファンド＞ 

 該当事項はございません。 
 

利害関係人とは、投資信託及び投資法人に関する法律第11条第１項に規定される利害関係人であり、当ファンドに係る利害関係人とは野村
信託銀行です。   

親投資信託受益証券の設定、解約状況 

利害関係人との取引状況 
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ノムラ・オールインワン・ファンド

○組入資産の明細 (2024年７月22日現在) 

 

銘 柄 
期首(前期末) 当 期 末 

口 数 口 数 評 価 額 比 率 

 口 口 千円 ％ 

ノムラ・ジャパン・オープンF 3,102 2,600 104,228 1.2 

野村日本小型株ファンドＦ 4,007 3,813 204,998 2.4 

アムンディ・ターゲット・ジャパン・ファンドF 3,157 2,984 187,538 2.2 

GIMエマージング株式フォーカスFB 3,561 3,252 106,620 1.2 

野村エマージング債券ファンドFD 7,737 7,238 108,989 1.3 

ストラテジック・バリュー・オープンF 5,840 5,038 174,949 2.1 

ノムラ海外債券ファンド（カスタムBM型）FD 75,459 74,214 1,105,640 13.0 

グローバル・エクイティ（除く日本）・ファンドFB 424 293 28,646 0.3 

ノムラ－アカディアン新興国株ファンドFB 2,208 1,812 83,600 1.0 

野村ジャパンドリームF 6,502 6,947 125,664 1.5 

スパークス・厳選投資・日本株ファンドF 3,498 2,806 84,634 1.0 

ノムラ－T&D J Flag日本株F 6,301 6,616 105,975 1.2 

SJAMバリュー日本株F 3,778 3,406 74,032 0.9 

ブラックロック世界REITファンドFB 28,466 27,232 559,699 6.6 

コモディティ・オープン 607,562,791 577,279,803 872,038 10.2 

ティー・ロウ・プライス 海外株式ファンドFB 2,824 2,335 63,292 0.7 

One国内株オープンF（FOFs用） 6,057 5,376 118,148 1.4 

日本フォーカス・グロースF 7,942 7,179 159,452 1.9 

フランクリン・テンプルトン・カレンシー・アルファ・ファンドF 62,546 31,682 276,742 3.2 

野村DFA海外株式バリューファンドFB 4,495 4,018 87,528 1.0 

ウィリアム・ブレア・グローバル・リーダーズ（除く日本）FB 6,539 5,692 73,916 0.9 

ティー・ロウ・プライス 新興国ディスカバリー株式ファンドFB 4,528 3,898 55,511 0.7 

野村ウエリントン・グローバル・オポチュニスティック・バリュー（除く日本）FB 8,274 7,565 108,784 1.3 

NKグローバル株式アクティブファンドFB 7,451 5,930 89,797 1.1 

ノムラ・マルチ・マネージャーズ・ファンドⅡ－米国ハイ・イールド・ボンドFD 27,586 25,732 391,563 4.6 

ノムラ・マルチ・マネージャーズ・ファンドⅡ－新興国債券FD 29,542 27,609 322,970 3.8 

ノムラ・マルチ・マネージャーズ・ファンドⅡ－新興国現地通貨建債券FD 16,408 16,408 108,703 1.3 

ノムラ・マルチ・マネージャーズ・ファンドⅢ－新興国株式FD 4,240 3,717 110,744 1.3 

ノムラ・マルチ・マネージャーズ・ファンドⅣ－欧州ハイ・イールド・ボンドFD 10,985 10,546 151,271 1.8 

ノムラ・ワールド（除く日本）エクイティ・ファンドFB 1,050 948 25,134 0.3 

ブラックロック・システマティック・US・エクイティ・アブソルート・リターン・ファンド 
クラスI2 円ヘッジ 

34,630 34,630 395,458 4.6 

ノルデア1 - アルファ15・エムエー・ファンド HBI-JPYクラス（円ヘッジ） 34,694 20,568 206,964 2.4 

M&Gエピソード・マクロ・ファンドTI-JPYクラス（円ヘッジ） 314,338 559,114 559,690 6.6 

ノムラ・マルチ・マネージャーズ・ファンドⅢ－外国株式FB 4,638 4,159 61,403 0.7 

PGIMワドワニ・ケインズ・システマティック・アブソリュート・リターン・ファンド 
日本円Iアキュムレーションクラス（円ヘッジ） 

16,827 － － － 

グラハム・マクロUCITSファンド クラスNプラットフォーム・シェアーズ（円ヘッジ） － 34,576 329,443 3.9 

合 計 608,322,425 578,239,736 7,623,780 89.4 
 
＊比率は、純資産総額に対する評価額の比率。 

＊評価額の単位未満は切り捨て。 

＊銘柄コード等の変更があった銘柄は、別銘柄として掲載しております。 
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ノムラ・オールインワン・ファンド

 

銘 柄 
期首(前期末) 当 期 末 

口 数 口 数 評 価 額 

 千口 千口 千円 

ノムラ・ワールドREITマザーファンド 201,685 188,998 446,850 

ノムラ‐ACIグローバルREITマザーファンド 153,859 144,351 371,761 
 
＊口数・評価額の単位未満は切り捨て。 

 

○投資信託財産の構成 (2024年７月22日現在) 

項 目 
当 期 末 

評 価 額 比 率 

 千円 ％ 

投資信託受益証券 7,623,780 86.5 

ノムラ・ワールドREITマザーファンド 446,850 5.1 

ノムラ‐ACIグローバルREITマザーファンド 371,761 4.2 

コール・ローン等、その他 372,992 4.2 

投資信託財産総額 8,815,383 100.0 
 
＊金額の単位未満は切り捨て。 

＊ノムラ・ワールドREITマザーファンドにおいて、当期末における外貨建純資産（10,481,669千円）の投資信託財産総額（11,280,998千円）

に対する比率は92.9％です。 

＊ノムラ‐ACIグローバルREITマザーファンドにおいて、当期末における外貨建純資産（7,169,500千円）の投資信託財産総額（7,622,751千

円）に対する比率は94.1％です。 

＊外貨建資産は、期末の時価をわが国の対顧客電信売買相場の仲値により邦貨換算したものです。１米ドル＝157.54円、１カナダドル＝114.88

円、１英ポンド＝203.67円、１ユーロ＝171.62円、１香港ドル＝20.17円、１シンガポールドル＝117.17円、１豪ドル＝105.38円、１ニュー

ジーランドドル＝94.76円。 

 

 

親投資信託残高 
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ノムラ・オールインワン・ファンド

○資産、負債、元本及び基準価額の状況 （2024年７月22日現在) 

項 目 当 期 末 

  円 

(A) 資産 8,815,383,248   

 コール・ローン等 372,990,189   

 投資信託受益証券(評価額) 7,623,780,030   

 ノムラ・ワールドREITマザーファンド(評価額) 446,850,248   

 ノムラ‐ACIグローバルREITマザーファンド(評価額) 371,761,907   

 未収利息 874   

(B) 負債 283,192,615   

 未払収益分配金 226,084,211   

 未払解約金 3,060,634   

 未払信託報酬 53,907,203   

 その他未払費用 140,567   

(C) 純資産総額(Ａ－Ｂ) 8,532,190,633   

 元本 6,459,548,911   

 次期繰越損益金 2,072,641,722   

(D) 受益権総口数 6,459,548,911口 

 １万口当たり基準価額(Ｃ／Ｄ) 13,209円 
 

（注）期首元本額は 6,625,522,472 円、期中追加設定元本額は

103,753,342円、期中一部解約元本額は269,726,903円、１口当た

り純資産額は1.3209円です。 

（注）投資信託財産の運用の指図に係わる権限の全部又は一部を委

託する為に要する費用、支払金額23,177,776円。（'23年11月21

日～'24年５月20日、ノムラ・ワールドREITマザーファンド） 

（注）投資信託財産の運用の指図に係わる権限の全部又は一部を委託

する為に要する費用、支払金額16,035,041円。（'24年１月16日～

'24年７月16日、ノムラ‐ACIグローバルREITマザーファンド） 

 

○損益の状況 (2024年１月23日～2024年７月22日) 

項 目 当 期 

  円 

(A) 配当等収益 52,379,760   

 受取配当金 52,342,677   

 受取利息 38,153   

 支払利息 △        1,070   

(B) 有価証券売買損益 721,194,355   

 売買益 805,955,127   

 売買損 △   84,760,772   

(C) 信託報酬等 △   54,047,770   

(D) 当期損益金(Ａ＋Ｂ＋Ｃ) 719,526,345   

(E) 前期繰越損益金 1,308,361,836   

(F) 追加信託差損益金 270,837,752   

 (配当等相当額) (    287,012,366)  

 (売買損益相当額) (△   16,174,614)  

(G) 計(Ｄ＋Ｅ＋Ｆ) 2,298,725,933   

(H) 収益分配金 △  226,084,211   

 次期繰越損益金(Ｇ＋Ｈ) 2,072,641,722   

 追加信託差損益金 270,837,752   

 (配当等相当額) (    287,022,575)  

 (売買損益相当額) (△   16,184,823)  

 分配準備積立金 1,801,803,970   
 
＊損益の状況の中で(B)有価証券売買損益は期末の評価換えによる

ものを含みます。 

＊損益の状況の中で(C)信託報酬等には信託報酬に対する消費税等

相当額を含めて表示しています。 

＊損益の状況の中で(F)追加信託差損益金とあるのは、信託の追加設

定の際、追加設定をした価額から元本を差し引いた差額分をいい

ます。 
 
 

（注）分配金の計算過程（2024年１月23日～2024年７月22日）は以下の通りです。 

項 目 
当 期 

2024年１月23日～ 
2024年７月22日 

a. 配当等収益(経費控除後) 61,259,152円 

b. 有価証券売買等損益(経費控除後・繰越欠損金補填後) 658,267,193円 

c. 信託約款に定める収益調整金 287,022,575円 

d. 信託約款に定める分配準備積立金 1,308,361,836円 

e. 分配対象収益(a＋b＋c＋d) 2,314,910,756円 

f. 分配対象収益(１万口当たり) 3,583円 

g. 分配金 226,084,211円 

h. 分配金(１万口当たり) 350円 
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ノムラ・オールインワン・ファンド

○分配金のお知らせ  

１万口当たり分配金（税込み） 350円 
 
※分配落ち後の基準価額が個別元本と同額または上回る場合、分配金は全額普通分配金となります。 

※分配前の基準価額が個別元本を上回り、分配後の基準価額が個別元本を下回る場合、分配金は個別元本を上回る部分が普通分配金、下回

る部分が元本払戻金（特別分配金）となります。 

※分配前の基準価額が個別元本と同額または下回る場合、分配金は全額元本払戻金（特別分配金）となります。 
 

 

○お知らせ 

投資信託約款に規定している委託者が行なう公告を掲載する当社ホームページのアドレス

を「http://www.nomura-am.co.jp/」から「https://www.nomura-am.co.jp/」に変更する所要

の約款変更を行ないました。 ＜変更適用日：2024年７月４日＞ 

 

2024年11月５日より、ファンドの設定解約の申込締切時間は以下の記載のとおり変更となる予定です。 
 

原則、午後３時30分までに、販売会社が受付けた分を当日のお申込み分とします。 

（販売会社によっては上記と異なる場合があります。詳しくは販売会社にお問い合わせください。） 
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ノムラ・オールインワン・ファンド

《指定投資信託証券の運用内容》 
 

ノムラ・オールインワン・ファンドに組み入れている各投資信託証券については、次頁以降にそれぞれ直

前の作成期における運用内容を掲載しております｡ 
 
投資対象資産 投資信託受益証券 ページ 

株   式 

ノムラ・ジャパン・オープンF Ｐ 17 
ストラテジック・バリュー・オープンF Ｐ 36 
ノムラ－T&D J Flag日本株F Ｐ 55 
日本フォーカス・グロースF Ｐ 69 
SJAMバリュー日本株F Ｐ 79 
One国内株オープンF（FOFs用） Ｐ 89 
スパークス・厳選投資・日本株ファンドF Ｐ102 
野村日本小型株ファンドＦ Ｐ107 
野村ジャパンドリームF Ｐ125 
アムンディ・ターゲット・ジャパン・ファンドF Ｐ142 
グローバル・エクイティ（除く日本）・ファンドFB Ｐ150 
野村DFA海外株式バリューファンドFB Ｐ166 
ウィリアム・ブレア・グローバル・リーダーズ（除く日本）FB Ｐ213 
野村ウエリントン・グローバル・オポチュニスティック・バリュー（除く日本）FB Ｐ229 
ノムラ・マルチ・マネージャーズ・ファンドⅢ－外国株式FB ※ 
NKグローバル株式アクティブファンドFB Ｐ246 
ティー・ロウ・プライス 海外株式ファンドFB Ｐ268 
ノムラ・ワールド（除く日本）エクイティ・ファンドFB Ｐ280 
ノムラ－アカディアン新興国株ファンドFB Ｐ287 
GIMエマージング株式フォーカスFB Ｐ313 
ティー・ロウ・プライス 新興国ディスカバリー株式ファンドFB Ｐ320 
ノムラ・マルチ・マネージャーズ・ファンドⅢ－新興国株式FD Ｐ331 

債   券 

ノムラ海外債券ファンド（カスタムBM型）FD Ｐ342 
ノムラ・マルチ・マネージャーズ・ファンドⅡ－米国ハイ・イールド・ボンドFD Ｐ360 
ノムラ・マルチ・マネージャーズ・ファンドⅣ－欧州ハイ・イールド・ボンドFD Ｐ398 
野村エマージング債券ファンドFD Ｐ413 
ノムラ・マルチ・マネージャーズ・ファンドⅡ－新興国債券FD Ｐ434 
ノムラ・マルチ・マネージャーズ・ファンドⅡ－新興国現地通貨建債券FD Ｐ462 

代替資産 

コモディティ・オープン Ｐ476 
ノムラ・ワールドREITマザーファンド Ｐ485 
ノムラ‐ACIグローバルREITマザーファンド Ｐ500 
ブラックロック世界REITファンドFB Ｐ514 

代替手法 

フランクリン・テンプルトン・カレンシー・アルファ・ファンドF Ｐ531 
ブラックロック・システマティック・US・エクイティ・アブソルート・リターン・ファンドクラスI2 円ヘッジ 
（旧 「ブラックロック・ストラテジック・ファンズ ブラックロック・アメリカズ・ダイバーシファイド・エクイティ・アブソルート・リターン・ファンド クラスI2 円ヘッジ」) 

Ｐ541 

ノルデア1 - アルファ15・エムエー・ファンド HBI-JPYクラス（円ヘッジ） Ｐ625 
グラハム・マクロUCITSファンド クラスNプラットフォーム・シェアーズ（円ヘッジ） ※ 
M&Gエピソード・マクロ・ファンドTI-JPYクラス（円ヘッジ） Ｐ642 

＊当期末において組み入れているファンドについて運用内容の掲載をしております。 

＊※のファンドについては、当運用報告書作成時点において、開示できる情報はございません。 
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 13,430,950 
 (4,967,873) 

  
 8,463,077 

  
  

 15,674,829 
 (734,797) 

  
 14,940,032 

  
 25,118,965 

 1    
    
F Class Units (in JPY) 16,221 409,088 6,636,000,585 
FB Class Units (in JPY) 21,602 579,855 12,526,259,649 
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  355,900  QANTAS AIRWAYS LTD 1,307,727  0.96 
     1,307,727  0.96 
     1,307,727  0.96 
        
        

        
  52,300  MAGNA INTL 3,115,511  2.29 
  36,100  SUNCOR ENERGY 1,151,793  0.85 
  33,300  CENOVUS ENERGY 555,147  0.41 
  151,200  BAYTEX ENERGY CO 498,417  0.37 
     5,320,868  3.92 
     5,320,868  3.92 
        
        

        
  80,700  ACCOR SA 3,085,462  2.28 
  20,100  BNP PARIBAS 1,388,677  1.02 
  51,069  SOCIETE GENERALE PARIS A 1,357,921  1.00 
     5,832,060  4.30 
     5,832,060  4.30 
        
        

        
  18,600  SIEMENS AG 3,466,843  2.56 
  27,600  HENKEL KGAA AG & CO 1,972,489  1.45 
     5,439,332  4.01 
     5,439,332  4.01 
        
        

        
  40,041  MEDTRONIC PLC 3,312,592  2.44 
     3,312,592  2.44 
     3,312,592  2.44 
        
        

        
  56,300  ENTAIN PLC 715,521  0.53 
     715,521  0.53 
     715,521  0.53 
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  314,600  WPP PLC ORD GBP 0.1 3,017,567  2.23 
     3,017,567  2.23 
     3,017,567  2.23 
        
        

        
  39,600  SHELL PLC-WI- ADR 2,591,819  1.92 
  12,300  AIRBUS SE 1,900,694  1.40 
  126,100  ING GROEP NV - CVA 1,889,448  1.39 
  27,200  RANDSTAD NV 1,710,393  1.26 
  58,627  KON.PHILIPS NV 1,371,445  1.01 
     9,463,799  6.98 
     9,463,799  6.98 
        
        

        
  25,100  POPULAR INC 2,074,766  1.53 
     2,074,766  1.53 
     2,074,766  1.53 
        
        

        
  44,700  SAMSUNG ELECTRONICS CO LTD 2,716,434  2.00 
     2,716,434  2.00 
     2,716,434  2.00 
        
        

        
  1,060,800  ERICSSON (LM)TELEFON SP ADR 6,714,864  4.95 
     6,714,864  4.95 
     6,714,864  4.95 
        
        

        
  4,289,000  LLOYDS BANKING 2,624,256  1.94 
  404,200  BABCOCK INTERNATIONAL GROUP PLC 2,047,792  1.51 
  712,600  NATWEST GROUP PL 1,982,357  1.46 
  562,600  INTERNATIONAL DI 1,974,824  1.46 
  27,900  UNILEVER PLC 1,356,733  1.00 
  125,700  VODAFONE GROUP PLC-SP ADR 1,096,104  0.81 
  60,400  BAE SYSTEMS PLC 848,598  0.63 
     11,930,664  8.81 
     11,930,664  8.81 
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  29,300  F5 INC 5,265,209  3.89 
  10,270  ELEVANCE HEALTH 4,813,241  3.56 
  50,700  CVS HEALTH CORPORATION 4,003,779  2.95 
  48,200  HARTFORD FINANCIAL SERVICES GROUP 3,876,244  2.86 
  56,500  FIDELITY NATIONAL INFO SERV 3,435,200  2.53 
  49,700  AMERICAN INTERNATIONAL GROUP 3,373,139  2.49 
  86,100  GENERAL MOTORS CO 3,116,820  2.30 
  39,145  GE HEALTHCARE TE 3,035,303  2.24 
  57,600  CITIGROUP INC 2,967,552  2.19 
  64,800  COMCAST CORP A 2,858,976  2.11 
  20,300  ALPHABET INC A 2,846,669  2.10 
  22,137  GENERAL ELECTRIC 2,840,620  2.10 
  54,100  WELLS FARGO & CO 2,676,868  1.97 
  69,500  APA CORP 2,508,950  1.85 
  9,700  CUMMINS INC 2,333,626  1.72 
  9,100  FEDEX CORP 2,307,578  1.70 
  30,960  U-HAUL HOLDING C 2,182,370  1.61 
  58,000  CITIZENS FINANCIAL GROUP INC 1,947,060  1.44 
  284,500  KOSMOS ENERGY LT 1,931,755  1.42 
  92,600  NOV INC 1,896,448  1.40 
  5,046  MICROSOFT CORP 1,893,663  1.40 
  14,800  EURONET WORLWIDE INC 1,517,444  1.12 
  27,100  BANK NY MELLON 1,415,162  1.04 
  55,100  MARATHON OIL 1,343,338  0.99 
  15,600  MICRON TECHNOLOGY INC 1,341,600  0.99 
  29,400  US BANCORP 1,282,722  0.95 
  3,200  GOLDMAN SACHS GROUP INC 1,236,512  0.91 
  104,800  WARNER BROS DISC 1,225,112  0.90 
  6,500  ORACLE CORP 690,625  0.51 
  2,300  WORKDAY INC CLASS A 634,984  0.47 
     72,798,569  53.71 
     72,798,569  53.71 
        
     130,644,763  96.37 

 
 

      
JPY 691,028,984 USD 4,901,061 January 16, 2024 2,213 
EUR 20,350 USD 21,949 January 16, 2024 582 
EUR 21,280 USD 23,257 January 16, 2024 303 
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CHF 5,595 USD 6,391 January 16, 2024 257 
CAD 10,315 USD 7,595 January 16, 2024 205 
CHF 5,871 USD 6,771 January 16, 2024 204 
AUD 7,086 USD 4,656 January 16, 2024 195 
GBP 7,726 USD 9,707 January 16, 2024 149 
CAD 10,827 USD 8,048 January 16, 2024 140 
AUD 7,356 USD 4,934 January 16, 2024 103 
SEK 22,349 USD 2,138 January 16, 2024 101 
GBP 8,125 USD 10,286 January 16, 2024 79 
CHF 5,838 USD 6,860 January 16, 2024 75 
SEK 23,220 USD 2,265 January 16, 2024 61 
DKK 15,178 USD 2,195 January 16, 2024 59 
DKK 15,872 USD 2,326 January 16, 2024 32 
GBP 8,189 USD 10,421 January 16, 2024 25 
EUR 21,299 USD 23,563 January 16, 2024 19 
EUR 392 USD 423 January 16, 2024 10 
EUR 706 USD 773 January 16, 2024 8 
EUR 214 USD 231 January 16, 2024 6 
CHF 193 USD 225 January 16, 2024 5 
CHF 107 USD 123 January 16, 2024 5 
AUD 7,307 USD 4,999 January 16, 2024 4 
CAD 198 USD 146 January 16, 2024 4 
GBP 271 USD 342 January 16, 2024 3 
AUD 136 USD 89 January 16, 2024 3 
DKK 15,888 USD 2,357 January 16, 2024 3 
GBP 149 USD 187 January 16, 2024 3 
CHF 58 USD 67 January 16, 2024 3 
CAD 357 USD 267 January 16, 2024 2 
AUD 243 USD 164 January 16, 2024 2 
CAD 108 USD 80 January 16, 2024 2 
AUD 74 USD 49 January 16, 2024 2 
SEK 431 USD 41 January 16, 2024 2 
GBP 81 USD 102 January 16, 2024 2 
SEK 765 USD 75 January 16, 2024 1 
DKK 292 USD 42 January 16, 2024 1 
SEK 234 USD 22 January 16, 2024 1 
DKK 526 USD 77 January 16, 2024 1 
DKK 159 USD 23 January 16, 2024 1 
CHF 20 USD 23 January 16, 2024 0 
GBP 28 USD 35 January 16, 2024 0 
EUR 73 USD 81 January 16, 2024 0 
DKK 54 USD 8 January 16, 2024 0 
AUD 25 USD 17 January 16, 2024 0 
SEK 78 USD 7 January 16, 2024 0 
CAD 37 USD 28 January 16, 2024 0 
SEK 22,874 USD 2,295 January 16, 2024 (3) 
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CAD 10,760 USD 8,154 January 16, 2024 (17) 
USD 413,061 DKK 2,851,400 January 16, 2024 (10,595) 
USD 402,191 SEK 4,199,100 January 16, 2024 (18,512) 
USD 1,826,725 GBP 1,452,300 January 16, 2024 (25,873) 
USD 877,102 AUD 1,334,700 January 16, 2024 (36,730) 
USD 1,428,869 CAD 1,942,100 January 16, 2024 (39,897) 
USD 1,201,911 CHF 1,046,400 January 16, 2024 (41,256) 
USD 4,127,931 EUR 3,824,300 January 16, 2024 (106,175) 
JPY 5,844,842,326 USD 40,493,006 January 16, 2024 979,732 
USD 843 JPY 119,820 January 16, 2024 (7) 
USD 2,401 JPY 348,427 January 16, 2024 (71) 
USD 8,037 JPY 1,146,628 January 16, 2024 (98) 
USD 4,400 JPY 636,980 January 16, 2024 (119) 
USD 241,559 JPY 34,062,692 January 16, 2024 (136) 
USD 244,738 JPY 34,777,716 January 16, 2024 (2,031) 
USD 227,976 JPY 33,118,968 January 16, 2024 (7,023) 

      
     696,065 
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104,622,893 127,669,223 192,849,937 

   
   

4,328,722,254 5,609,214,625 7,374,800,126 
10,602 11,267 15,318 

   
   

10,938,384,755 12,086,389,693 13,803,015,518 
24,464 22,908 24,455 

 
－ 335 －

02_添付ファンド_9pt_1022962.indd   33502_添付ファンド_9pt_1022962.indd   335 2024/09/02   11:53:592024/09/02   11:53:59



 

           
           
           

           
  6,420  CREDICORP LTD  871,082  907,981  0.87 
      871,082  907,981  0.87 
        871,082  907,981  0.87 
           
           
           

           
  293,577  ITAU UNIBANCO HOLDING SA SP ADR  1,382,072  1,614,673  1.54 
  439,428  BRADESCO SA-PREF  1,244,904  1,343,237  1.28 
  81,418  VALE SA SP ADR  1,202,339  1,072,275  1.02 
  81,532  PETRO RIO SA  476,284  773,850  0.74 
  127,904  RAIA DROGASIL SA  532,098  718,662  0.69 
  47,732  PETROLEO BRASILEIRO S.A ADR  611,184  670,635  0.64 
  93,941  BCO BTG PAC-UNIT  411,045  623,679  0.60 
  113,253  GERDAU-PREF  587,907  598,596  0.57 
  44,761  LOCALIZA  504,685  578,874  0.55 
  178,796  AMBEV SA  551,982  505,962  0.48 
  77,774  REDE D'OR SAO LU  455,225  455,758  0.44 
  98,852  EMBRAER  356,265  393,932  0.38 
  56,507  EQUATORIAL E-ORD  359,569  365,794  0.35 
  33,053  ENERGISA-UNITS  304,772  311,556  0.30 
  74,155  TIM SA  181,084  218,488  0.21 
      9,161,415  10,245,971  9.79 
        9,161,415  10,245,971  9.79 
           
           
           

           
  134,900  TENCENT HOLDING LTD  7,121,304  5,589,462  5.34 
  332,948  BABA-SW  5,948,090  3,828,755  3.66 
  156,000  SHENZHOU INTL GROUP LTD  1,878,834  1,601,014  1.53 
  36,240  H WORLD GROU- ADR  1,636,873  1,459,747  1.40 
  46,359  ZTO EXPRESS - ADR  1,192,468  1,165,465  1.11 
  318,000  CHINA MENGNIU DAIRY CO  1,465,541  1,070,301  1.02 
  48,000  NETEASE INC  1,044,172  1,002,374  0.96 
  57,778  JD-SW  1,898,696  948,753  0.91 
  142,000  WUXI BIOLOGICS C  1,095,991  799,271  0.76 
  95,100  SUNNY OPTICAL  991,139  777,165  0.74 
  36,930  BAIDU INC A  732,037  656,322  0.63 
  39,290  MEITUAN-W  755,848  643,665  0.62 
  143,000  INNOVENT BIOLOGI  623,149  639,909  0.61 
  144,000  CHINA RES LAND  650,209  608,584  0.58 
  57,000  ENN ENERGY HOLDINGS LTD  804,323  446,915  0.43 
  35,700  CHAILEASE  255,647  198,644  0.19 
      28,094,321  21,436,346  20.49 
        28,094,321  21,436,346  20.49 
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  3,381,302  BANCO DE CHILE  344,103  369,604  0.36 
  18,862  BANCO SANTANDER CHILE ADR  356,413  360,830  0.34 
      700,516  730,434  0.70 
        700,516  730,434  0.70 
           
           
           

           
  569,200  HAIER SMART H-H  1,827,885  1,759,752  1.68 
  50,500  BYD COMPANY  1,525,656  1,582,516  1.51 
  497,200  CHINA PACIFIC INSURANCE CO LTD H  1,358,161  1,138,445  1.09 
  277,000  CM BANK-H  1,769,610  1,094,753  1.05 
  384,000  FLAT GLASS GRO-H  1,248,810  953,663  0.91 
  460,000  PICC PROPERTY & CASUALTY H  413,272  528,980  0.51 
      8,143,394  7,058,109  6.75 
        8,143,394  7,058,109  6.75 
           
           
           

           
  286,291  EUROBANK ERGASIA  279,703  499,907  0.49 
  69,469  NATL BANK GREECE  274,969  474,770  0.45 
  85,341  PIRAEUS FINANCIA  248,711  296,735  0.28 
      803,383  1,271,412  1.22 
        803,383  1,271,412  1.22 
           
           
           

           
  204,400  AIA GROUP LTD  2,124,343  1,855,392  1.77 
      2,124,343  1,855,392  1.77 
        2,124,343  1,855,392  1.77 
           
           
           

           
  12,037  OTP BANK PLC  302,576  495,744  0.47 
  14,863  RICHTER GEDEON NYRT  376,835  376,058  0.36 
      679,411  871,802  0.83 
        679,411  871,802  0.83 
           
           
           

           
  91,286  ICICI BANK LTD SP ADR  1,622,764  2,115,097  2.03 
  32,307  HDFC BANK LTD ADR  2,031,924  2,013,049  1.93 
  113,520  INFOSYS LTD ADR  2,031,716  1,971,842  1.88 
  29,683  AXIS BANK- GDR  1,535,539  1,745,360  1.67 
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  18,087  RELIANCE INDUSTRIES LTD GDR 144A  1,052,699  1,050,855  1.00 
  45,703  MAHINDRA & M- GDR  752,139  877,498  0.84 
  49,925  HINDALCO IND- GDR  246,093  277,084  0.26 
      9,272,874  10,050,785  9.61 
        9,272,874  10,050,785  9.61 
           
           
           

           
  2,019,577  BANK RAKYAT INDONESIA PERSERO TBK  617,026  735,873  0.70 
  1,113,900  BANK CENTRAL ASIA  683,908  670,967  0.64 
  630,100  BANK NEGARA INDO  379,428  379,546  0.36 
  962,200  TELKOM INDONESIA(PERSERO) TBK PT  265,153  235,626  0.23 
      1,945,515  2,022,012  1.93 
        1,945,515  2,022,012  1.93 
           
           
           

           
  2,522  GLOBANT SA  427,742  515,673  0.49 
      427,742  515,673  0.49 
        427,742  515,673  0.49 
           
           
           

           
  14,212  FOMENTO ECON- ADR  1,148,029  1,599,135  1.53 
  105,134  GRUPO F BANORT-O  631,714  906,836  0.87 
  48,051  CEMEX SAB-SP  ADR  253,571  382,966  0.37 
      2,033,314  2,888,937  2.77 
        2,033,314  2,888,937  2.77 
           
           
           

           
  24,369  YANDEX NV-A  1,628,937  265,378  0.25 
      1,628,937  265,378  0.25 
        1,628,937  265,378  0.25 
           
           
           

           
  51,578  POWSZECHNY ZAKLAD UBEZPIECZE  447,409  520,216  0.50 
  18,255  PEKAO  288,454  480,681  0.46 
  31,396  PKOBP  243,010  286,167  0.27 
      978,873  1,287,064  1.23 
        978,873  1,287,064  1.23 
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  131,473  SAMSUNG ELECTRONICS CO LTD  6,879,124  6,645,569  6.36 
  19,067  SK HYNIX INC  1,573,015  1,754,685  1.68 
  2,837  SAMSUNG SDI CO  1,386,862  1,316,125  1.25 
  2,722  SAMSUNG FIRE & M  472,630  506,961  0.48 
  4,823  SAMSUNG ELECTRO  526,469  493,407  0.47 
  1,105  KOREA ZINC CO LTD  442,397  439,990  0.42 
  722  LG CHEMICAL LTD  387,043  318,035  0.30 
  1,918  NAVER CORP  312,120  310,846  0.30 
      11,979,660  11,785,618  11.26 
        11,979,660  11,785,618  11.26 
           
           
           

           
  155,867  ROSNEFT  1,123,268  450,408  0.43 
  11,103  MAGNIT  789,111  350,403  0.33 
  1,138  POLYUS  149,502  69,100  0.07 
      2,061,881  869,911  0.83 
        2,061,881  869,911  0.83 
           
           
           

           
  444,828  FIRSTRAND LTD  1,555,237  1,748,109  1.68 
  7,786  NASPERS LTD-N  1,227,444  1,341,048  1.28 
  55,803  SHOPRITE HLDGS  649,562  788,246  0.75 
  53,664  GOLD FIELDS LTD  541,209  697,810  0.67 
  7,434  CAPITEC BANK HOL  811,978  630,739  0.60 
  85,014  MTN GROUP LTD  634,271  547,657  0.52 
  54,806  ABSA GROUP LTD  550,787  534,898  0.51 
  46,568  ASPEN PHARMACARE  449,753  429,340  0.41 
  66,512  TFG  398,342  371,989  0.36 
  15,332  BID CORP LTD  332,591  348,734  0.33 
  59,863  AVI LTD  333,768  232,496  0.22 
      7,484,942  7,671,066  7.33 
        7,484,942  7,671,066  7.33 
           
           
           

           
  545,000  TAIWAN SEMICONDUCTOR MANUF CO LTD  8,577,752  9,379,449  8.97 
  497,000  HON HAI PRECISION INDUSTRY LTD  1,733,950  1,659,260  1.59 
  55,000  MEDIATEK INCORPORATION  1,297,676  1,215,515  1.16 
  65,000  ACCTON TECH  674,768  973,979  0.93 
  217,061  ASE TECHNOLOGY HOLDINGS CO LT  724,163  802,920  0.76 
  871,000  CTBC FINANCIAL HOLDING CO LTD  655,445  651,201  0.62 
  436,993  CATHAY FINANCIAL HOLDINGS  618,621  624,666  0.60 
  189,000  UNI-PRESIDENT EN  464,603  418,880  0.40 
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  63,000  CHUNGHWA TELECOM  259,083  229,090  0.22 
  20,000  NIEN MADE  221,440  187,460  0.18 
      15,227,501  16,142,420  15.43 
        15,227,501  16,142,420  15.43 
           
           
           

           
  404,483  EMAAR PROPERTIES PJSC  461,823  777,448  0.74 
      461,823  777,448  0.74 
        461,823  777,448  0.74 
           
           
           

           
  12,062  ANTOFAGASTA PLC  230,568  221,964  0.21 
  25,905  PEPCO GROUP NV  235,681  204,572  0.20 
      466,249  426,536  0.41 
        466,249  426,536  0.41 
           
           
           

           
  44,897  ISHARES MSCI SAU ETF  1,914,612  1,836,287  1.76 
      1,914,612  1,836,287  1.76 
           

           
  20,267  YUM CHINA HOLDIN  1,123,439  1,080,042  1.03 
  6,248  YUM CHINA HOLDIN  359,297  335,455  0.32 
      1,482,736  1,415,497  1.35 
        3,397,348  3,251,784  3.11 
           
           
      107,944,524  102,332,079  97.81 
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JPY 4,667,042,692 USD 32,416,388 (290,377) 
USD 134,290 JPY 19,420,000 611 
USD 10,444 JPY 1,510,000 50 
USD 120,458 JPY 17,560,000 (418) 
JPY 1,370,000 USD 9,473 (43) 

     
    (290,177) 
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 468,505,611 
  
  

  
 472,728 

 2,168,950 
 3,492 

 3,384,559 
 661,052 

  
 6,690,781 

  
  

 461,814,830 

    
    
FC  8,221 1,684,709 13,849,825,224 
FD  14,235 3,810,726 54,247,103,582 
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 936,937 

 27,392,834 
 256,151 

 4,521 
  

 28,590,443 
  

  
 1,981,220 

 176,006 
 176,389 

 108,635 
 35,371 

 24,240 
 88,055 
 8,332 

 733 
 37,386 

 30,195 
 158,611 

  
 2,825,173 

  
 25,765,270 

  
 (9,157,982) 

 (96,598) 
 (16,452,525) 

 (91,841) 
  

 (25,798,946) 
  

 19,985,444 
 (141,515) 

 (51,695) 
 (484,046) 

  
 19,308,188 

  
 19,274,512 
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 440,221,684 
  

 25,765,270 
 (25,798,946) 
 19,308,188 

  
 19,274,512 

  
 76,163,247 
 (43,445,072) 

  
 32,718,175 
  

 (30,399,541) 
  

 461,814,830 
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FC   
  

 1,672,818 
  

 320,645 
 (308,754) 

  
 1,684,709 

  
FD   
  

 3,473,975 
  

 612,648 
 (275,897) 

  
 3,810,726 

 2024 2023 2022 
    

 461,814,830 440,221,684 532,291,169 
    
FC     
    

 13,849,825,224 13,776,081,766 14,451,927,431 
 8,221 8,235 9,539 

    
FD     
    

 54,247,103,582 43,622,274,947 47,009,089,922 
 14,235 12,557 12,620 
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USD 1,200,000 MINERAL RESOU 8.1250% 01/05/27 144A 1,328,577  1,208,993  0.27 
USD 700,000 MINERAL RESOU 9.2500% 01/10/28 144A 707,188  737,205  0.16 
USD 418,000 CORONADO FIN 10.7500% 15/05/26 144A 416,028  437,008  0.09 
USD 250,000 FMG RES AUG 2 5.8750% 15/04/30 144A 237,679  246,450  0.05 
USD 175,000 FMG RES AUG 2 4.3750% 01/04/31 144A 175,000  157,515  0.03 
USD 50,000 FMG RES AUG 2 6.1250% 15/04/32 144A 50,000  49,461  0.01 
USD 50,000 VIRGIN AU HLD 0.0000% 15/11/24 144A (2) 50,000  125  0.00 
   2,964,472  2,836,757  0.61 
  2,964,472  2,836,757  0.61 
        
        

        
USD 850,000 BENTELER INT 10.5000% 15/05/28 144A 858,878  908,063  0.20 
   858,878  908,063  0.20 
  858,878  908,063  0.20 
        
        

        
USD 1,675,000 NCL CORP 5.8750% 15/03/26 144A 1,583,501  1,633,769  0.36 
USD 1,150,000 NABORS INDS L 7.5000% 15/01/28 144A 1,086,158  1,043,049  0.23 
USD 850,000 WEATHERFORD I 8.6250% 30/04/30 144A 856,031  871,813  0.19 
USD 400,000 VIK CRUISES L 9.1250% 15/07/31 144A 400,438  428,640  0.09 
USD 415,000 VIKING OCEAN 5.6250% 15/02/29 144A 396,106  403,588  0.09 
USD 400,000 VIK CRUISES L 7.0000% 15/02/29 144A 354,938  399,000  0.09 
USD 375,000 NCL FIN LTD 6.1250% 15/03/28 144A 338,886  358,973  0.08 
USD 350,000 VALARIS 8.3750% 30/04/30 144A 350,875  358,750  0.08 
USD 350,000 VOC ESCROW LT 5.0000% 15/02/28 144A 313,000  334,254  0.07 
USD 325,000 VIKING CRUISE 5.8750% 15/09/27 144A 296,281  314,438  0.07 
USD 225,000 NCL CORP 8.3750% 01/02/28 144A 226,063  235,377  0.05 
USD 225,000 NCL CORP 7.7500% 15/02/29 144A 203,512  227,253  0.05 
USD 200,000 SEADRILL FINA 8.3750% 01/08/30 144A 200,000  207,130  0.04 
USD 200,000 NCL CORP 5.8750% 15/02/27 144A 187,000  196,732  0.04 
USD 187,000 WEATHERFORD I 6.5000% 15/09/28 144A 181,826  192,411  0.04 
USD 150,000 NCL CORP 8.1250% 15/01/29 144A 150,000  157,265  0.03 
USD 125,000 NABORS INDS L 7.2500% 15/01/26 144A 105,716  123,064  0.03 
USD 100,000 NCL CORP 3.6250% 15/12/24 144A 88,750  97,892  0.02 
USD 795,000 DIGICEL LTD 6.75% 01/03/23 144A 742,558  19,875  0.00 
USD 4,143 DIGICEL GROUP 0% 31/12/30 1A14 105,030  2,072  0.00 
USD 12,924 DIGICEL GROUP 0% 31/12/30 1B14 9,233  646  0.00 
USD 780 DIGICEL GROUP 0% 31/12/30 3A14 14,280  390  0.00 
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USD 35,404 DIGICEL GROUP 0% 31/12/30 3B14 25,294  354  0.00 
   8,215,476  7,606,735  1.65 
  8,215,476  7,606,735  1.65 
        
        

        
USD 1,045,000 SK INVICTUS I 5.0000% 30/10/29 144A 967,245  890,863  0.19 
USD 200,000 STUDIO CITY F 5.0000% 15/01/29 144A 200,000  171,084  0.04 
   1,167,245  1,061,947  0.23 
  1,167,245  1,061,947  0.23 
        
        

        
-- 97,407 BAYTEX ENERGY CO 0  314,625  0.07 
   0  314,625  0.07 

        
USD 196,000 CONUMA RESOU 13.1250% 01/05/28 144A 190,120  192,099  0.04 
   190,120  192,099  0.04 

PIK        
USD 200,000 HUSKY III HLDING PIK 15/02/25 144A 187,562  200,000  0.05 
USD 225,000 INTEL PKG HOLDCO PIK 15/01/26 144A 202,188  198,000  0.04 
   389,750  398,000  0.09 

        
USD 1,675,000 OPEN TEXT HLD 4.1250% 15/02/30 144A 1,697,436  1,513,336  0.32 
USD 1,525,000 1011778 BC UL 4.0000% 15/10/30 144A 1,447,950  1,360,153  0.29 
USD 925,000 RITCHIE BROS 7.7500% 15/03/31 144A 943,662  972,689  0.21 
USD 970,000 FIRST QUANTUM MIN 7.5% 01/04/25 144 988,733  951,115  0.21 
USD 965,000 BROOKFIELD RE 6.2500% 15/09/27 144A 988,372  937,223  0.20 
USD 825,000 PARKLAND CORP 4.5000% 01/10/29 144A 732,205  760,650  0.16 
USD 1,702,000 BAUSCH HEALTH 5.2500% 30/01/30 144A 1,686,112  705,261  0.15 
USD 675,000 BOMBARDIER IN 7.5000% 01/02/29 144A 666,762  687,899  0.15 
USD 700,000 BOMBARDIER IN 6.0000% 15/02/28 144A 679,937  681,395  0.15 
USD 725,000 PARKLAND CORP 4.6250% 01/05/30 144A 696,460  667,000  0.14 
USD 600,000 BAUSCH LOMB 8.3750% 01/10/28 144A 600,337  627,594  0.14 
USD 650,000 ELDORADO CORP 6.2500% 01/09/29 144A 602,073  616,938  0.13 
USD 702,000 IAMGOLD CORP 5.7500% 15/10/28 144A 524,643  608,985  0.13 
USD 1,400,000 BAUSCH HEALTH 5.0000% 15/02/29 144A 1,359,080  589,019  0.13 
USD 550,000 TRANSALTA CORP 7.7500% 15/11/29 558,508  575,566  0.12 
USD 550,000 MATTAMY GROUP 4.6250% 01/03/30 144A 549,693  501,313  0.11 
USD 455,000 HUDBAY MINERA 6.1250% 01/04/29 144A 443,936  447,734  0.10 
USD 450,000 NOVA CHEMICALS CORP 4.875% 01/06/24 440,500  446,510  0.10 
USD 407,000 ATHABASCA OIL 9.7500% 01/11/26 144A 395,527  432,504  0.09 
USD 450,000 NOVA CHEMICALS CORP 5.25% 01/06/27 427,813  417,364  0.09 
USD 410,000 PARKLAND CORP 5.8750% 15/07/27 144A 421,914  406,686  0.09 
USD 425,000 AIR CANADA 3.8750% 15/08/26 144A 411,891  403,776  0.09 
USD 410,000 CASCADES INC/ 5.3750% 15/01/28 144A 426,400  400,978  0.09 
USD 400,000 VIDEOTRON LTD 5.1250% 15/04/27 144A 421,442  392,591  0.09 
USD 400,000 1011778 BC UL 4.3750% 15/01/28 144A 376,429  381,239  0.08 
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USD 545,000 BAUSCH HEALT 11.0000% 30/09/28 144A 584,468  373,325  0.08 
USD 365,000 NEW GOLD INC 7.5000% 15/07/27 144A 371,663  363,229  0.08 
USD 350,000 OPEN TEXT COR 6.9000% 01/12/27 144A 353,339  362,355  0.08 
USD 360,000 BOMBARDIER IN 7.8750% 15/04/27 144A 361,786  360,195  0.08 
USD 335,000 BOMBARDIER IN 8.7500% 15/11/30 144A 335,000  354,394  0.08 
USD 375,000 OPEN TEXT COR 3.8750% 15/02/28 144A 313,828  348,156  0.08 
USD 360,000 MATTAMY GROUP 5.2500% 15/12/27 144A 360,000  347,402  0.08 
USD 375,000 SUPERIOR PLUS 4.5000% 15/03/29 144A 372,312  340,172  0.07 
USD 350,000 GFL ENVIRON I 4.3750% 15/08/29 144A 316,969  319,948  0.07 
USD 300,000 BAYTEX ENERGY 8.5000% 30/04/30 144A 296,127  311,400  0.07 
USD 329,000 VALEANT PHARM 9.0000% 15/12/25 144A 329,474  309,953  0.07 
USD 315,000 BCULC 3.8750% 15/01/28 144A 306,288  296,328  0.06 
USD 325,000 VIDEOTRON LTD 3.6250% 15/06/29 144A 278,688  293,714  0.06 
USD 270,000 INTELLIGENT P 6.0000% 15/09/28 144A 275,952  252,874  0.05 
USD 235,000 NOVA CHEMICAL 8.5000% 15/11/28 144A 236,209  245,553  0.05 
USD 250,000 TEINE ENERGY 6.8750% 15/04/29 144A 249,391  237,034  0.05 
USD 220,000 GFL ENVIRON I 6.7500% 15/01/31 144A 220,000  225,414  0.05 
USD 230,000 MEG ENERGY CO 5.8750% 01/02/29 144A 220,829  223,811  0.05 
USD 250,000 IRIS HOLDING 10.0000% 15/12/28 144A 206,563  216,507  0.05 
USD 205,000 HUDBAY MINERA 4.5000% 01/04/26 144A 206,121  200,188  0.04 
USD 200,000 EMPIRE COMMUN 7.0000% 15/12/25 144A 190,563  197,751  0.04 
USD 200,000 PRECISION DRI 6.8750% 15/01/29 144A 197,352  196,427  0.04 
USD 194,000 BOMBARDIER IN 7.1250% 15/06/26 144A 196,945  195,318  0.04 
USD 200,000 FIRST QUANTUM 8.6250% 01/06/31 144A 200,000  185,500  0.04 
USD 400,000 TELESAT CANAD 6.5000% 15/10/27 144A 393,316  180,000  0.04 
USD 200,000 FIRST QUANTUM 6.8750% 15/10/27 144A 191,500  179,408  0.04 
USD 180,000 1375209 BC LT 9.0000% 30/01/28 144A 265,301  173,896  0.04 
USD 175,000 OPEN TEXT COR 3.8750% 01/12/29 144A 170,281  157,530  0.03 
USD 150,000 TITAN ACQ/CO- 7.7500% 15/04/26 144A 155,063  150,000  0.03 
USD 130,000 GOEASY LTD 9.2500% 01/12/28 144A 130,000  137,833  0.03 
USD 150,000 1011778 BC UL 3.5000% 15/02/29 144A 128,549  137,165  0.03 
USD 315,000 BAUSCH HEALTH 5.2500% 15/02/31 144A 306,900  132,300  0.03 
USD 150,000 OPEN TEXT HLD 4.1250% 01/12/31 144A 150,000  131,573  0.03 
USD 125,000 ENERFLEX LTD 9.0000% 15/10/27 144A 113,345  125,463  0.03 
USD 125,000 MASONITE INTL 5.3750% 01/02/28 144A 132,813  120,999  0.03 
USD 125,000 VERMILION ENE 6.8750% 01/05/30 144A 124,051  120,293  0.03 
USD 113,000 PRECISION DRI 7.1250% 15/01/26 144A 111,640  112,664  0.02 
USD 100,000 GFL ENVIRON I 4.0000% 01/08/28 144A 100,000  91,678  0.02 
USD 100,000 BAFFINLAND IR 8.7500% 15/07/26 144A 103,000  91,487  0.02 
USD 140,000 TELESAT CANAD 5.6250% 06/12/26 144A 124,400  84,700  0.02 
USD 75,000 RITCHIE BROS 6.7500% 15/03/28 144A 75,000  76,668  0.02 
USD 75,000 GARDA SECURIT 7.7500% 15/02/28 144A 75,000  76,315  0.02 
USD 175,000 BAUSCH HEALTH 6.2500% 15/02/29 144A 175,000  74,551  0.02 
USD 75,000 NOVA CHEMICALS CORP 5% 01/05/25 144 73,049  73,086  0.02 
USD 125,000 BAUSCH HLTH A 8.5000% 31/01/27 144A 129,219  68,750  0.01 
USD 155,000 BAUSCH HEALTH 5.0000% 30/01/28 144A 155,000  66,748  0.01 
USD 100,000 BAUSCH HEALTH 6.1250% 01/02/27 144A 100,000  63,726  0.01 
USD 50,000 ONTARIO GAMIN 8.0000% 01/08/30 144A 50,000  51,665  0.01 
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USD 50,000 GOEASY LTD 4.3750% 01/05/26 144A 50,000  47,635  0.01 
USD 25,000 GFL ENVIRON I 4.7500% 15/06/29 144A 22,625  23,401  0.01 
USD 100,000 NORTHWEST/DOM 7.1250% 01/11/22 144A (2) 99,722  10  0.00 
USD 275,000 LIGHTSTREAM 8.6250% 01/02/20 144A (2) 273,625  0  0.00 
   29,446,081  25,992,010  5.63 
  30,025,951  26,896,734  5.83 
        
        

        
USD 1,250,000 ROCKT 2020-1A A FRN 20/01/32 1,233,438  1,249,613  0.28 
USD 1,250,000 PSTAT 2022-3A A1A FRN 15/04/31 974,799  975,052  0.22 
USD 1,250,000 KSTAT 2022-2A A1 FRN 20/10/31 955,491  958,182  0.21 
USD 1,000,000 BLUEM 2017-2A A1AR FRN 20/10/30 828,288  847,079  0.18 
USD 1,250,000 SHACK 2017-11A AR FRN 15/08/30 729,478  746,271  0.16 
USD 750,000 CIFC 2018-2A A1 FRN 20/04/31 697,787  713,307  0.15 
USD 1,200,000 PSTAT 2021-4A A1 FRN 15/10/29 689,544  697,482  0.15 
USD 750,000 SPEAK 2018-5A A FRN 25/04/31 571,837  585,036  0.13 
   6,680,662  6,772,022  1.48 

        
USD 945,000 TRANSOCEAN PO 6.8750% 01/02/27 144A 693,880  705,266  0.15 
USD 525,000 TRANSOCEAN IN 8.7500% 15/02/30 144A 505,160  519,248  0.11 
USD 536,935 GLB AIR LEASE CO PIK 15/09/24 144A 463,812  515,784  0.11 
USD 73,000 SHLF DRLL NO 10.2500% 31/10/25 144A 70,810  72,813  0.02 
   1,733,662  1,813,111  0.39 

/         
USD 38,000 TRANSOCEAN INC 9.3500% 15/12/41 36,385  33,820  0.01 
   36,385  33,820  0.01 

        
USD 1,010,000 WYNN MACAU LT 5.1250% 15/12/29 144A 873,999  898,375  0.19 
USD 700,000 WYNN MACAU LT 5.6250% 26/08/28 144A 703,749  651,978  0.14 
USD 569,000 DIAMOND FRGN/ 8.5000% 01/10/30 144A 569,410  583,768  0.13 
USD 475,000 SPIRIT LOYALT 8.0000% 20/09/25 144A 323,125  313,500  0.07 
USD 270,000 TRANSOCEAN I 11.5000% 30/01/27 144A 360,417  280,825  0.06 
USD 275,000 CARLYLE AVIAT 7.0000% 15/10/24 144A 218,167  264,000  0.06 
USD 250,000 GGAM FINANCE 8.0000% 15/02/27 144A 255,065  256,316  0.06 
USD 250,000 VANTAGE DRILL 9.5000% 15/02/28 144A 242,500  248,441  0.05 
USD 275,000 TRANSOCEAN INC 7.5000% 15/04/31 215,188  242,688  0.05 
USD 200,000 TRANSOCEAN TI 8.3750% 01/02/28 144A 200,000  206,946  0.04 
USD 200,000 SHELF DRL HOL 9.6250% 15/04/29 144A 196,368  194,457  0.04 
USD 200,000 MGM CHINA HOL 4.7500% 01/02/27 144A 178,000  186,727  0.04 
USD 200,000 TRANSOCEAN INC 6.8000% 15/03/38 144,313  162,588  0.04 
USD 125,000 TRANSOCEAN IN 8.0000% 01/02/27 144A 105,313  124,010  0.03 
   4,585,614  4,614,619  1.00 
  13,036,323  13,233,572  2.88 
        
        

        
USD 500,000 ALTICE FRANCE 8.1250% 01/02/27 144A 531,400  447,828  0.10 
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USD 525,000 ALTICE FRANCE 5.1250% 15/07/29 144A 473,750  386,932  0.08 
USD 275,000 ILIAD HOLDING 6.5000% 15/10/26 144A 275,000  271,957  0.06 
USD 250,000 CONSTELLIUM S 3.7500% 15/04/29 144A 250,000  224,904  0.05 
USD 200,000 ILIAD HOLDING 7.0000% 15/10/28 144A 207,500  197,935  0.04 
USD 200,000 SNF GROUP SAC 3.3750% 15/03/30 144A 200,000  172,952  0.04 
USD 200,000 ALTICE FRANCE 5.5000% 15/10/29 144A 200,000  148,687  0.03 
   2,137,650  1,851,195  0.40 
  2,137,650  1,851,195  0.40 
        
        

PIK        
USD 1,760,000 IHO VERWALTUNGS PIK 15/09/26 144A 1,812,145  1,706,930  0.37 
USD 1,095,000 IHO VERWALTUNGS PIK 15/05/27 144A 1,152,488  1,076,551  0.23 
USD 225,000 IHO VERWALTUNGS PIK 15/05/29 144A 209,250  224,404  0.05 
   3,173,883  3,007,885  0.65 
  3,173,883  3,007,885  0.65 
        
        

        
USD 1,135,000 JAZZ SECURITI 4.3750% 15/01/29 144A 1,111,001  1,051,969  0.22 
USD 950,000 MOTION BONDCO 6.6250% 15/11/27 144A 970,000  909,146  0.20 
USD 744,000 LCPR SR SECUR 6.7500% 15/10/27 144A 775,863  718,430  0.16 
USD 613,000 JAMES HARDIE 5.0000% 15/01/28 144A 648,657  590,231  0.13 
USD 650,000 LCPR SR SECUR 5.1250% 15/07/29 144A 609,632  570,421  0.12 
USD 475,000 CASTLELAKE AV 5.0000% 15/04/27 144A 458,813  452,373  0.10 
USD 475,000 ARDAGH PKG FI 5.2500% 15/08/27 144A 473,000  359,744  0.08 
USD 300,000 VIRGIN MEDIA 5.0000% 15/07/28 144A 294,375  282,886  0.06 
USD 300,000 ARDAGH PKG FI 5.2500% 15/08/27 144A 219,750  227,207  0.05 
USD 157,000 ENDO DAC/ENDO 6.0000% 30/06/28 144A 101,514  10,205  0.00 
USD 103,000 ENDO DAC/ENDO 9.5000% 31/07/27 144A 107,070  8,017  0.00 
   5,769,675  5,180,629  1.12 
  5,769,675  5,180,629  1.12 
        
        

        
USD 50,000 ENERGIAN ISRAEL 5.3750% 30/03/28 50,000  43,558  0.01 
USD 50,000 ENERGIAN ISRAEL 5.8750% 30/03/31 50,000  41,500  0.01 
   100,000  85,058  0.02 
  100,000  85,058  0.02 
        
        

        
USD 200,000 UNICREDIT SPA FRN 30/06/35 144A 163,648  187,491  0.04 
USD 200,000 INTESA SANPAOLO FRN 01/06/32 162,500  165,770  0.04 
   326,148  353,261  0.08 

        
USD 250,000 F-BRASILE SPA/F 7.3750% 15/08/26 XR 253,019  246,563  0.05 
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USD 200,000 TELECOM ITALIA 5.3030% 30/05/24 195,500  198,782  0.04 
   448,519  445,345  0.09 
  774,667  798,606  0.17 
        
        

        
USD 200,000 RAKUTEN GROU 11.2500% 15/02/27 144A 195,660  203,500  0.04 
   195,660  203,500  0.04 
  195,660  203,500  0.04 
        
        

        
USD 375,000 ADIENT GLOBAL 4.8750% 15/08/26 144A 384,947  364,550  0.08 
USD 275,000 ADIENT GLOBAL 8.2500% 15/04/31 144A 280,250  290,316  0.06 
USD 175,000 ADIENT GLOBAL 7.0000% 15/04/28 144A 175,000  178,751  0.04 
   840,197  833,617  0.18 
  840,197  833,617  0.18 
        
        

        
USD 650,000 ROYAL CARIBBE 9.2500% 15/01/29 144A 674,398  698,854  0.15 
USD 625,000 ROYAL CARIBBE 5.5000% 01/04/28 144A 587,630  614,927  0.13 
USD 565,000 ROYAL CARIBBE 7.2500% 15/01/30 144A 564,994  588,242  0.13 
USD 525,000 ROYAL CARIBBEAN 3.7000% 15/03/28 468,319  482,358  0.10 
USD 325,000 ROYAL CARIBB 11.6250% 15/08/27 144A 347,944  353,442  0.08 
USD 175,000 ROYAL CARIBBE 5.3750% 15/07/27 144A 168,500  172,019  0.04 
USD 150,000 ROYAL CARIBBE 5.5000% 31/08/26 144A 146,625  148,492  0.03 
USD 125,000 ROYAL CARIBBE 8.2500% 15/01/29 144A 126,563  132,823  0.03 
   3,084,973  3,191,157  0.69 
  3,084,973  3,191,157  0.69 
        
        

        
-- 2,141 INTELSAT SA/LUXE 226,772  62,089  0.01 
   226,772  62,089  0.01 

PIK        
USD 1,293,437 ARD FINANCE SA PIK 30/06/27 144A 1,200,726  607,648  0.13 
   1,200,726  607,648  0.13 

        
USD 1,050,000 CONNECT FINCO 6.7500% 01/10/26 144A 1,068,129  1,031,852  0.22 
USD 685,000 INTELSAT JACK 6.5000% 15/03/30 144A 661,628  646,841  0.14 
USD 500,000 STENA INTERNA 6.1250% 01/02/25 144A 490,625  500,000  0.11 
USD 492,000 ALTICE FINANC 5.0000% 15/01/28 144A 429,950  443,292  0.10 
USD 450,000 ALTICE FINANC 5.7500% 15/08/29 144A 380,625  392,655  0.09 
USD 400,000 CAMELOT FINAN 4.5000% 01/11/26 144A 384,204  384,469  0.08 
USD 375,000 STENA INTERNA 7.2500% 15/01/31 144A 375,425  376,391  0.08 
USD 500,000 ALTICE FRANC 10.5000% 15/05/27 144A 540,391  287,550  0.06 
USD 400,000 ENDO LUX FIN 6.1250% 01/04/29 144A (2) 393,220  262,964  0.06 
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USD 150,000 TELECOM ITALIA CAP 6% 30/09/34 144,042  140,453  0.03 
USD 200,000 ALTICE FRANCE 6.0000% 15/02/28 144A 200,000  88,838  0.02 
USD 200,000 TR OP / TR FI 5.1250% 01/04/29 144A 146,500  78,036  0.02 
USD 50,000 DANA FIN LUX 5.7500% 15/04/25 144A 49,535  49,855  0.01 
USD 31,202 MALLINCKRODT 10.0000% 15/06/29 144A (2) 63,946  1,560  0.00 
   5,328,220  4,684,756  1.02 
  6,755,718  5,354,493  1.16 
        
        

        
USD 580,000 VISTAJET MALT 7.8750% 01/05/27 144A 523,267  488,046  0.11 
USD 475,000 VISTAJET MALT 6.3750% 01/02/30 144A 447,718  338,533  0.07 
USD 295,000 VISTAJET MALT 9.5000% 01/06/28 144A 264,734  249,850  0.05 
   1,235,719  1,076,429  0.23 
  1,235,719  1,076,429  0.23 
        
        

        
USD 770,000 SEASPAN CORP 5.5000% 01/08/29 144A 695,125  662,463  0.14 
   695,125  662,463  0.14 
  695,125  662,463  0.14 
        
        

        
USD 200,000 CA MAGNUM HLD 5.3750% 31/10/26 144A 200,000  186,953  0.04 
   200,000  186,953  0.04 
  200,000  186,953  0.04 
        
        

        
USD 200,000 CEMEX SAB 5.4500% 19/11/29 144A 200,000  197,742  0.04 
USD 200,000 CEMEX SAB 3.8750% 11/07/31 144A 200,000  178,179  0.04 
   400,000  375,921  0.08 
  400,000  375,921  0.08 
        
        

        
USD 600,000 SENSATA TECH 4.0000% 15/04/29 144A 596,000  548,347  0.12 
USD 625,000 VZ SECURED FI 5.0000% 15/01/32 144A 615,599  547,176  0.12 
USD 400,000 SUNRISE HOLDC 5.5000% 15/01/28 144A 382,563  378,716  0.08 
USD 300,000 ZIGGO BV 4.8750% 15/01/30 144A 309,609  270,213  0.06 
USD 250,000 SIGMA HOLDCO 7.8750% 15/05/26 144A 198,281  235,735  0.05 
USD 200,000 SUNRISE FINCO 4.8750% 15/07/31 144A 200,000  175,310  0.04 
USD 150,000 EAGLE INT/RUY 7.5000% 01/05/25 144A 150,000  99,678  0.02 
   2,452,052  2,255,175  0.49 
  2,452,052  2,255,175  0.49 
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USD 3,675,000 CARNIVAL CORP 5.7500% 01/03/27 144A 3,510,876  3,624,549  0.78 
USD 1,000,000 CARNIVAL CORP 6.0000% 01/05/29 144A 947,050  968,368  0.21 
USD 475,000 CARNIVAL CORP 4.0000% 01/08/28 144A 422,400  439,818  0.10 
USD 225,000 CARNIVAL COR 10.5000% 01/06/30 144A 206,308  246,709  0.05 
USD 125,000 CARNIVAL CORP 7.0000% 15/08/29 144A 125,000  130,089  0.03 
USD 100,000 CARNIVAL CORP 7.6250% 01/03/26 144A 100,000  101,386  0.02 
   5,311,634  5,510,919  1.19 
  5,311,634  5,510,919  1.19 
        
        

        
USD 250,000 STENA AB 7.0000% 01/02/24 144A 256,320  250,000  0.05 
   256,320  250,000  0.05 
  256,320  250,000  0.05 
        
        

        
-- 3,982 BUNGE GLOBAL SA 278,315  354,796  0.07 
   278,315  354,796  0.07 

        
USD 250,000 TRANSOCEAN AQUIL 8.0000% 30/09/28 248,750  254,076  0.06 
   248,750  254,076  0.06 
  527,065  608,872  0.13 
        
        

        
USD 300,000 BARCLAYS PLC FRN 15/12/69 332,625  285,242  0.07 
USD 200,000 VODAFONE GROUP FRN 04/04/79 219,955  206,696  0.04 
USD 200,000 BARCLAYS PLC FRN 31/12/73 200,250  194,491  0.04 
   752,830  686,429  0.15 

        
-- 3,789 NOBLE CORP PLC 71,899  168,156  0.04 
-- 114 VENATOR MATERIAL 514,946  104,025  0.02 
   586,845  272,181  0.06 

        
USD 990,000 INTL GAME TEC 6.2500% 15/01/27 144A 1,113,775  994,517  0.21 
USD 550,000 ITHACA ENERGY 9.0000% 15/07/26 144A 533,911  547,515  0.12 
USD 450,000 ATLANTIC SUST 4.1250% 15/06/28 144A 452,250  417,475  0.09 
USD 465,000 VIRGIN MEDIA 5.0000% 15/07/30 144A 424,197  413,464  0.09 
USD 250,000 EG GLOBAL 12.0000% 30/11/28 144A 250,000  264,375  0.06 
USD 225,000 MACQUARIE AIR 8.3750% 01/05/28 144A 228,161  236,329  0.05 
USD 200,000 MACQUARIE AIR 8.1250% 30/03/29 144A 200,281  207,965  0.05 
USD 200,000 JAGUAR LAND R 7.7500% 15/10/25 144A 200,000  201,671  0.04 
USD 200,000 MERLIN ENTERT 5.7500% 15/06/26 144A 191,250  197,681  0.04 
USD 200,000 JAGUAR LAND R 5.5000% 15/07/29 144A 200,000  191,854  0.04 
USD 200,000 GLOBAL AUTO/A 8.3750% 15/01/29 144A 200,000  188,447  0.04 
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USD 200,000 GLOBAL AUTO/A 8.7500% 15/01/32 144A 200,000  187,511  0.04 
USD 200,000 VMED O2 UK FI 4.2500% 31/01/31 144A 200,000  174,955  0.04 
USD 100,000 VIRGIN MEDIA 5.5000% 15/05/29 144A 93,250  96,142  0.02 
   4,487,075  4,319,901  0.93 
  5,826,750  5,278,511  1.14 
        
        

        
USD 1,368,050 GREAT OUTDOORS G FRN 08/03/28 TB102 1,365,710  1,362,919  0.31 
USD 632,003 DIRECTV 2024 FINAN FRN 02/08/29 TB1 618,428  631,244  0.15 
USD 533,960 TIBCO SOFTWARE $ FRN 30/03/29 TB 484,414  523,127  0.12 
USD 328,508 SKILLSOFT FIN II IN FRN 31/07/28 TL 323,384  303,049  0.07 
USD 334,050 SWF HD INI FRN 31/12/49 1ST LIEN TL 331,004  296,887  0.06 
USD 295,790 JAZZ PHARM FRN 05/05/28 TB1 295,050  295,976  0.06 
USD 299,155 TENNECO FRN 17/11/28 1ST LIEN TB02 254,282  269,774  0.06 
USD 264,322 AMERICAN R FRN 09/06/28 1ST LIEN TL 251,437  252,208  0.05 
USD 265,000 ASURION N FRN 14/01/29 2ND LIEN TB4 262,350  250,922  0.05 
USD 248,750 CARNIVAL CORP INIT FRN 02/08/27 TL 247,506  248,595  0.05 
USD 244,138 DIAMOND SP FRN 25/05/26 1ST LIEN TL (2) 235,570  230,913  0.05 
USD 230,066 OPEN TEXT CORP FRN 31/01/30 TL 223,164  230,066  0.05 
USD 200,000 NEW FORTRESS ENERGY FRN 28/10/28 TL 184,000  199,875  0.04 
USD 200,000 OSAIC HOLDINGS FRN 11/08/28 TB2 198,000  199,556  0.04 
USD 200,000 NGL ENERGY OP INIT FRN 27/01/31 TL 198,500  199,500  0.04 
USD 200,000 LIFEPOINT FRN 16/11/28 1ST LIEN TB 192,000  199,500  0.04 
USD 199,500 USI INC FRN 22/11/29 TB 199,500  199,001  0.04 
USD 198,000 DEALER TIRE FIN FRN 14/12/27 TB3 193,050  197,876  0.04 
USD 198,000 CSC HOLDINGS FRN 17/07/25 TL02 188,100  193,359  0.04 
USD 173,668 ACRISURE L FRN 13/02/27 1ST LIEN TL 166,597  172,582  0.04 
USD 179,547 TENNECO FRN 17/11/28 TA01 145,433  161,255  0.03 
USD 150,000 REALTRUCK GP INC FRN 31/01/28 TL 146,250  147,656  0.03 
USD 108,129 SCHWEITZER MAUDUIT FRN 09/02/28 TB 107,588  107,858  0.02 
USD 75,000 BMC SOFTWA FRN 27/02/26 2ND LIEN TL 74,625  74,766  0.02 
USD 88,324 RADIATE HOLDCO FRN 25/09/26 TL 72,989  71,347  0.02 
USD 62,000 U IRIS HLDG INC FRN 28/06/28 TL 58,280  58,014  0.01 
USD 45,948 VENATOR DIP FRN 30/12/23 TL 40,000  47,556  0.01 
USD 596,985 DIAMOND FRN 24/08/26 2ND LIEN TL02 (2) 91,040  38,591  0.01 
USD 35,135 VENATOR MAT FRN 12/10/28 TL 33,536  34,871  0.01 
USD 31,313 IRIS HD FRN 28/06/28 1ST LIEN TL02 28,691  29,300  0.01 
USD 30,530 IRIS HD FRN 28/06/28 1ST LIEN TL01 27,973  28,568  0.01 
USD 18,826 ICON LUX FRN 03/07/28 TB 18,732  18,838  0.00 
USD 14,011 VENATOR MAT INIT 1 FRN 31/12/25 TL 11,120  11,120  0.00 
USD 13,779 SORENSON HDGS SB FA FRN 17/03/26 TL 0  10,335  0.00 
USD 4,691 ICON US FRN 03/07/28 TL 4,667  4,694  0.00 
USD 3,432 SORENSON HDGS SA FA FRN 17/03/26 TL 0  2,574  0.00 
USD 845 TENNECO IN FRN 17/11/28 1ST LIEN TB 718  762  0.00 
USD 18,225 GLOBAL AVIATION FRN 13/01/18 2ND TL (2) 98,083  0  0.00 
   7,371,771  7,305,034  1.58 
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USD 550,000 DISH NETWO CV 2.3750% 15/03/24 144A 530,325  534,070  0.13 
USD 500,000 CABLE ONE INC CV 0% 15/03/26 396,875  427,102  0.09 
USD 200,000 NEXTERA ENGY PTR CV 0% 15/06/24 194,000  194,500  0.04 
USD 18,677 CARNELIAN POINT HLD CV PIK 30/06/28 177,761  186,771  0.04 
USD 140,000 MARRIOTT VACATIO CV 0% 15/01/26 141,135  123,825  0.03 
USD 150,000 CABLE ONE INC CV 1.1250% 15/03/28 114,188  113,600  0.02 
USD 90,000 GUARDANT HEALTH CV 0% 15/11/27 90,000  61,210  0.01 
   1,644,284  1,641,078  0.36 

        
USD 475,000 VISTRA CORP FRN 31/12/70 144A 478,062  460,984  0.09 
USD 400,000 VISTRA CORP FRN 15/04/70 144A 399,999  398,729  0.09 
USD 500,000 ILFC E-CAP TRUST FRN 21/12/65 144A 396,875  386,228  0.08 
USD 260,000 CITIGROUP INC FRN 30/07/69 V 236,163  247,389  0.05 
USD 150,000 JPMORGAN CHASE FRN 31/12/72 Q 148,338  150,912  0.03 
USD 125,000 CITIGROUP INC FRN 29/12/49    T 125,000  124,466  0.03 
USD 100,000 NRG ENERGY INC FRN 31/12/72 144A 100,000  105,646  0.02 
USD 75,000 JPMORGAN CHASE FRN 01/08/69 S 79,594  75,639  0.02 
USD 75,000 JPMORGAN CHASE FRN 01/08/69 HH 75,000  72,963  0.02 
USD 75,000 CITIGROUP INC FRN 10/03/70 W 75,000  70,408  0.02 
USD 25,000 ENERGY TRANS FRN 15/05/54 25,000  25,921  0.01 
   2,139,031  2,119,285  0.46 

       
-- 273 FERRELLGAS PAR-B 72,000  44,513  0.01 
   72,000  44,513  0.01 

        
-- 15,563 TPC GROUP SHARE REORG DUMMY 356,335  427,982  0.10 
-- 168 CARNELIAN POINT HLDSG LP COMMON UNI 358,240  199,896  0.05 
-- 1,287 GULFPORT ENERGY 64,644  169,858  0.05 
-- 2,562 BOSTON SCIENTIFIC CORP 117,493  161,406  0.03 
-- 7,342 FORUM ENERGY TEC 198,509  150,878  0.03 
-- 4,579 DIEBOLD NIXDORF 352,881  137,416  0.03 
-- 25,612 UCI HOLDINGS INC COMMON STOCK 165,910  115,254  0.02 
-- 1,617 TALEN ENERGY 58,688  107,773  0.02 
-- 4,457 CORNERSTONE CHEM CO 169,738  84,683  0.02 
-- 1,636 VISTRA CORP 83,621  67,469  0.01 
-- 2,557 PARKER DRILLING 119,770  24,292  0.01 
-- 297 TALEN ENERGY REGISTERED SHS 0  19,795  0.00 
-- 190 EXXON MOBIL CORP 0  19,779  0.00 
-- 280 NEW HARDWOOD HOLDINGS BANKRUPTCY 19,087  14,000  0.00 
-- 2,018 NINE ENERGY SERV 121  5,186  0.00 
-- 926 IHEARTMEDIA-CL A 35,800  2,672  0.00 
-- 3,265 WARREN RESOURCES INC 0  816  0.00 
-- 14 INCLUSIVE LANGUAGE SERVICES LLC CLB 0  703  0.00 
-- 1,844 BLUESTEM GROUP INC 37,360  57  0.00 
-- 2 PHYSIOTHERAPY PAH TR DUMMY 0  0  0.00 
-- 10,714 MOOD MEDIA CORPORATION R/B/R DUMMY 8,571  0  0.00 

－ 374 －

02_添付ファンド_9pt_1022962.indd   37402_添付ファンド_9pt_1022962.indd   374 2024/09/02   11:54:102024/09/02   11:54:10



 

        
-- 150 CLOUD PEAK ENERG 0  0  0.00 
   2,146,768  1,709,915  0.37 

        
USD 897,000 AMERICAN AIRL 5.7500% 20/04/29 144A 931,414  881,093  0.19 
USD 330,000 AMERICAN AIRL 5.5000% 20/04/26 144A 247,498  245,012  0.05 
USD 289,740 AMC ENTMNT H PIK 15/06/26 144A 284,419  221,205  0.05 
USD 216,743 FORUM ENERGY TEC CV PIK 04/08/25 215,961  208,803  0.05 
USD 200,000 MILEAGE PLUS 6.5000% 20/06/27 144A 139,650  140,524  0.03 
USD 100,000 DELTA/SKYMILE 4.7500% 20/10/28 144A 100,000  98,514  0.02 
USD 64,000 DELTA/SKYMILE 4.5000% 20/10/25 144A 58,800  55,316  0.01 
USD 65,000 UNTD AIR 20-1 B 4.8750% 15/01/26 36,140  35,378  0.01 
USD 25,000 JC PENNEY COR 8.6250% 15/03/25 144A (2) 25,015  5  0.00 
   2,038,897  1,885,850  0.41 

PIK        
USD 450,000 WHITE CAP PAR PIK 15/03/26 144A 463,630  448,647  0.10 
USD 465,000 IRIS HLDING INC PIK 15/02/26 144A 477,188  393,710  0.09 
USD 150,000 BCPE ULYSSES PIK 01/04/27 144A 141,273  142,446  0.03 
USD 76,986 EXELA INTER 11.5000% 15/04/26 144A 91,000  12,492  0.00 
USD 63,000 TOPS HLDNG II ESC PIK 15/06/18 (2) 62,370  0  0.00 
   1,235,461  997,295  0.22 

        
-- 2,141 VISTRA ENERGY CORP RIGHT RTS 0  2,976  0.00 
   0  2,976  0.00 

/         
USD 195,000 SUMMIT MID HLD / STUP 15/10/26 144A 193,852  194,598  0.04 
   193,852  194,598  0.04 

        
USD 2,795,000 CCO HOLDINGS 4.7500% 01/03/30 144A 2,845,197  2,477,303  0.55 
USD 1,780,000 CHURCHILL DOW 5.5000% 01/04/27 144A 1,846,285  1,753,598  0.39 
USD 1,665,000 TALOS PRODUCTI 12.0000% 15/01/26 WI 1,684,144  1,715,933  0.38 
USD 1,600,000 TALEN ENERGY 8.6250% 01/06/30 144A 1,654,093  1,698,301  0.38 
USD 1,785,000 CCO HOLDINGS 5.0000% 01/02/28 144A 1,720,918  1,685,642  0.38 
USD 1,525,000 NMG HLD/NEIMA 7.1250% 01/04/26 144A 1,549,324  1,486,241  0.32 
USD 1,470,000 VAIL RESORTS 6.2500% 15/05/25 144A 1,566,174  1,471,543  0.32 
USD 1,500,000 VERTICAL US N 5.2500% 15/07/27 144A 1,573,905  1,443,277  0.31 
USD 1,575,000 CALPINE CORP 5.0000% 01/02/31 144A 1,539,562  1,427,069  0.31 
USD 1,545,000 BOYD GAMING C 4.7500% 15/06/31 144A 1,490,887  1,422,318  0.31 
USD 1,391,392 GULFPORT ENER 8.0000% 17/05/26 144A 1,494,432  1,398,098  0.30 
USD 1,400,000 SS&C TECH INC 5.5000% 30/09/27 144A 1,446,905  1,379,464  0.30 
USD 1,395,000 TRANSDIGM INC 5.5000% 15/11/27 1,397,685  1,362,956  0.30 
USD 1,500,000 MSCI INC 3.8750% 15/02/31 144A 1,543,499  1,350,025  0.29 
USD 1,350,000 ALLIED UNIVER 9.7500% 15/07/27 144A 1,396,969  1,323,565  0.29 
USD 1,350,000 HILTON DOMESTIC 4.8750% 15/01/30 WI 1,433,090  1,300,156  0.28 
USD 1,425,000 MEDLINE BORRO 3.8750% 01/04/29 144A 1,339,857  1,287,616  0.28 
USD 1,200,000 VENTURE GLOBA 9.5000% 01/02/29 144A 1,200,999  1,276,618  0.28 
USD 1,475,000 CCO HOLDINGS 4.2500% 01/02/31 144A 1,479,896  1,248,247  0.27 
USD 1,270,000 TALLGRASS NRG 6.0000% 01/03/27 144A 1,269,511  1,247,774  0.27 
USD 1,170,000 OLYMPUS WTR H 9.7500% 15/11/28 144A 1,167,899  1,247,103  0.27 
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USD 1,380,000 LCM INVESTMEN 4.8750% 01/05/29 144A 1,326,490  1,246,262  0.27 
USD 1,250,000 T-MOBILE USA INC 4.7500% 01/02/28 1,338,169  1,242,224  0.27 
USD 1,230,000 ENACT HLDGS I 6.5% 15/08/25 144A 1,256,437  1,226,924  0.27 
USD 1,465,000 CCO HOLDINGS 4.5000% 01/05/32 1,267,033  1,222,303  0.26 
USD 1,250,000 KFC HLD/PIZZA 4.7500% 01/06/27 144A 1,315,624  1,220,312  0.26 
USD 1,475,000 DAVITA INC 3.7500% 15/02/31 144A 1,388,762  1,214,874  0.26 
USD 1,435,000 FORD MOTOR CO 4.7500% 15/01/43 1,383,050  1,183,555  0.26 
USD 1,504,000 LIFEPOINT HEA 5.3750% 15/01/29 144A 1,374,096  1,175,662  0.25 
USD 1,175,000 HESS MIDSTREA 5.6250% 15/02/26 144A 1,206,915  1,164,412  0.25 
USD 1,300,000 SERVICE CORP 4.0000% 15/05/31 1,247,796  1,150,390  0.25 
USD 1,151,000 MGM RESORTS 5.5000% 15/04/27 1,212,469  1,137,009  0.25 
USD 1,111,000 BIG RVR STL/F 6.6250% 31/01/29 144A 1,168,188  1,122,887  0.24 
USD 1,200,000 CLAR SCI HLD 4.8750% 01/07/29 144A 1,143,019  1,118,746  0.24 
USD 1,200,000 TENET HEALTHCARE 4.3750% 15/01/30 1,084,493  1,107,258  0.24 
USD 2,105,000 CSC HOLDINGS 5.7500% 15/01/30 144A 2,139,203  1,105,724  0.24 
USD 1,200,000 NEWS CORP 3.8750% 15/05/29 144A 1,217,216  1,100,999  0.24 
USD 1,144,000 CALPINE CORP 5.1250% 15/03/28 144A 1,158,387  1,097,222  0.24 
USD 1,225,000 DAVITA INC 4.6250% 01/06/30 144A 1,156,434  1,083,790  0.23 
USD 1,100,000 PTC INC 3.6250% 15/02/25 144A 1,130,249  1,077,977  0.23 
USD 1,275,000 SCOTTS MIRACLE 4.0000% 01/04/31 1,209,882  1,069,677  0.23 
USD 1,045,000 JB POINDEXTER 8.7500% 15/12/31 144A 1,051,128  1,068,457  0.23 
USD 1,125,000 PTC INC 4.0000% 15/02/28 144A 1,154,312  1,059,795  0.23 
USD 1,025,000 CAESARS ENT 7.0000% 15/02/30 144A 1,022,391  1,054,641  0.23 
USD 1,050,000 CITGO PETROLE 7.0000% 15/06/25 144A 1,056,591  1,049,197  0.23 
USD 1,125,000 METIS MERGER 6.5000% 15/05/29 144A 1,044,962  1,047,285  0.23 
USD 1,190,000 LAMAR MEDIA CORP 3.6250% 15/01/31 1,162,814  1,041,249  0.23 
USD 1,040,000 TENET HEALTHCARE 6.1250% 01/10/28 1,046,137  1,036,100  0.22 
USD 1,200,000 ORGANON & CO/ 5.1250% 30/04/31 144A 1,045,198  1,033,410  0.22 
USD 1,048,000 MGIC INVT CORP 5.2500% 15/08/28 1,106,936  1,024,725  0.22 
USD 1,025,000 GN BONDCO LLC 9.5000% 15/10/31 144A 1,006,865  1,012,188  0.22 
USD 1,075,000 TRANSDIGM INC 4.6250% 15/01/29 WI 1,037,374  1,007,813  0.22 
USD 1,100,000 ORGANON & CO/ 4.1250% 30/04/28 144A 1,114,624  1,007,040  0.22 
USD 1,000,000 TRANSDIGM INC 6.2500% 15/03/26 144A 1,057,499  998,038  0.22 
USD 1,025,000 VISTRA OPERAT 5.0000% 31/07/27 144A 1,029,079  993,521  0.22 
USD 1,000,000 CCO HLDGS LLC/CAP 5.5% 01/05/26 144 1,032,249  988,879  0.21 
USD 1,000,000 WATCO COS LLC 6.5000% 15/06/27 144A 1,068,749  986,389  0.21 
USD 975,000 GENESIS ENERGY 8.0000% 15/01/27 1,003,624  984,582  0.21 
USD 1,000,000 HILTON WORLDWIDE 4.8750% 01/04/27 1,041,249  980,783  0.21 
USD 1,075,000 JEFFERIES FIN LL 5.0000% 15/08/28 1,036,408  972,437  0.21 
USD 1,100,000 CATALENT PHAR 3.1250% 15/02/29 144A 1,038,253  962,500  0.21 
USD 1,000,000 EQT MIDSTREAM PT 4.1250% 01/12/26 1,003,999  962,359  0.21 
USD 1,275,000 MPT OP PTNR/FINL 5.0000% 15/10/27 1,230,859  961,803  0.21 
USD 1,050,000 STANDARD INDS 4.3750% 15/07/30 144A 1,067,384  950,902  0.21 
USD 900,000 VENTURE GLOBA 9.8750% 01/02/32 144A 894,711  949,158  0.21 
USD 925,000 TRANSDIGM INC 6.7500% 15/08/28 144A 926,099  942,126  0.20 
USD 1,050,000 POST HOLDINGS 4.5000% 15/09/31 144A 945,174  941,862  0.20 
USD 935,000 EQT MIDSTREAM PT 5.5000% 15/07/28 886,790  927,169  0.20 
USD 935,000 BRISTOW GROUP 6.8750% 01/03/28 144A 927,904  908,963  0.20 
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USD 910,000 REGIONALCARE/ 9.7500% 01/12/26 144A 784,282  908,683  0.20 
USD 975,000 TENET HEALTHCARE 4.2500% 01/06/29 951,986  903,457  0.20 
USD 895,000 BEAZER HOMES USA 7.2500% 15/10/29 986,400  899,923  0.19 
USD 940,000 DIRECTV FIN/D 5.8750% 15/08/27 144A 943,412  894,347  0.19 
USD 881,000 PM GENERAL PU 9.5000% 01/10/28 144A 887,491  887,056  0.19 
USD 925,000 SHEA HOMES 4.7500% 15/02/28 925,000  880,071  0.19 
USD 950,000 VISTRA OPERAT 4.3750% 01/05/29 144A 893,887  878,624  0.19 
USD 1,000,000 UNITED RENTAL NA 3.7500% 15/01/32 876,830  877,357  0.19 
USD 850,000 UBER TECHNOLO 7.5000% 15/09/27 144A 909,061  870,225  0.19 
USD 1,460,000 DISH DBS CORP 7.75% 01/07/26 1,519,402  868,700  0.19 
USD 1,000,000 PRESTIGE BRAN 3.7500% 01/04/31 144A 962,494  867,500  0.19 
USD 975,000 FOUNDATION BL 6.0000% 01/03/29 144A 883,828  856,099  0.19 
USD 1,000,000 MPT OP PTNR/FINL 5.2500% 01/08/26 1,035,761  845,357  0.18 
USD 843,000 MATADOR RESOURC 5.8750% 15/09/26 WI 857,178  836,151  0.18 
USD 830,000 ASCENT RESOUR 7.0000% 01/11/26 144A 814,604  828,601  0.18 
USD 855,000 VIASAT INC 5.6250% 15/09/25 144A 803,625  827,301  0.18 
USD 890,000 NCR VOYIX COR 5.2500% 01/10/30 144A 895,282  816,955  0.18 
USD 900,000 B&G FOODS INC 5.2500% 15/09/27 892,706  809,583  0.18 
USD 830,000 HILCORP ENERG 5.7500% 01/02/29 144A 831,362  801,504  0.17 
USD 825,000 EDGEWELL PERS 5.5000% 01/06/28 144A 793,367  801,281  0.17 
USD 886,000 NATIONSTAR MT 5.1250% 15/12/30 144A 879,499  795,755  0.17 
USD 915,000 MERCER INTL INC 5.1250% 01/02/29 WI 868,882  788,663  0.17 
USD 800,000 ENCINO ACQUIS 8.5000% 01/05/28 144A 793,140  788,000  0.17 
USD 870,000 SCIH SALT HOL 6.6250% 01/05/29 144A 721,113  784,989  0.17 
USD 770,000 T-MOBILE USA INC 5.3750% 15/04/27 817,163  773,963  0.17 
USD 915,000 ONEMAIN FINANCE 4.0000% 15/09/30 852,499  773,894  0.17 
USD 750,000 NMI HOLDINGS 7.3750% 01/06/25 144A 833,063  757,535  0.16 
USD 870,000 CCO HOLDINGS 4.5000% 15/08/30 144A 882,599  756,256  0.16 
USD 800,000 KB HOME 4.8000% 15/11/29 737,658  751,154  0.16 
USD 765,000 ANTERO MIDSTR 5.7500% 15/01/28 144A 768,900  750,142  0.16 
USD 795,000 NESCO HOLDING 5.5000% 15/04/29 144A 749,691  747,101  0.16 
USD 820,000 MCAFEE CORP 7.3750% 15/02/30 144A 763,127  745,545  0.16 
USD 725,000 VENTURE GLOBA 8.1250% 01/06/28 144A 724,800  737,067  0.16 
USD 1,108,000 PAR PHARMA IN 7.5000% 01/04/27 144A (2) 834,197  731,114  0.16 
USD 800,000 FERTITTA ENT 6.7500% 15/01/30 144A 730,625  717,706  0.16 
USD 650,000 CARNIVAL HLD 10.3750% 01/05/28 144A 681,509  711,484  0.15 
USD 750,000 NEXTERA ENERG 3.8750% 15/10/26 144A 782,442  708,563  0.15 
USD 750,000 JACOBS ENTERT 6.7500% 15/02/29 144A 732,325  707,504  0.15 
USD 700,000 LIVE NATION E 6.5000% 15/05/27 144A 750,438  706,828  0.15 
USD 650,000 SPRINT CAP CORP 6.875% 15/11/28 830,488  699,563  0.15 
USD 745,000 ROCKCLIFF ENE 5.5000% 15/10/29 144A 721,890  692,321  0.15 
USD 700,000 VISTRA OPERAT 5.6250% 15/02/27 144A 717,774  690,406  0.15 
USD 830,000 ALLIED UNIVER 6.0000% 01/06/29 144A 750,522  684,740  0.15 
USD 670,000 CAESARS ENT 6.5000% 15/02/32 144A 670,000  676,232  0.15 
USD 700,000 BOYD GAMING CORP 4.7500% 01/12/27 708,866  676,200  0.15 
USD 720,000 TRANSDIGM INC 4.8750% 01/05/29 WI 710,712  676,005  0.15 
USD 600,000 HCA INC 7.5000% 06/11/33 802,606  674,984  0.15 
USD 550,000 SPRINT CAPITAL CORP 8.75% 15/03/32 775,735  671,000  0.15 
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USD 675,000 GRAHAM HOLDIN 5.7500% 01/06/26 144A 700,703  669,134  0.14 
USD 750,000 YUM! BRANDS INC 3.6250% 15/03/31 741,750  667,041  0.14 
USD 775,000 HILTON DOMEST 3.6250% 15/02/32 144A 699,519  666,595  0.14 
USD 685,000 YUM! BRANDS INC 5.3750% 01/04/32 668,156  666,424  0.14 
USD 835,000 CCO HOLDINGS 4.2500% 15/01/34 144A 737,250  665,294  0.14 
USD 650,000 ONEMAIN FINANCE 7.8750% 15/03/30 656,285  659,886  0.14 
USD 725,000 H&E EQUIPMENT 3.8750% 15/12/28 144A 684,283  658,837  0.14 
USD 700,000 WILLIAMS SCOT 4.6250% 15/08/28 144A 713,956  656,440  0.14 
USD 1,680,000 DISH DBS CORP 5.1250% 01/06/29 1,382,355  655,200  0.14 
USD 650,000 CENTURY COMMUNIT 6.7500% 01/06/27 689,730  654,954  0.14 
USD 650,000 SPRINT CORP 7.125% 15/06/24  WI 663,200  652,694  0.14 
USD 650,000 ROCKIES EXPRE 6.8750% 15/04/40 144A 691,903  643,856  0.14 
USD 625,000 CHART INDUSTR 7.5000% 01/01/30 144A 621,412  643,634  0.14 
USD 689,000 MEDLINE BORRO 5.2500% 01/10/29 144A 650,424  641,980  0.14 
USD 695,000 CLAR SCI HLD 3.8750% 01/07/28 144A 667,938  641,384  0.14 
USD 675,000 CLEARWAY ENER 4.7500% 15/03/28 144A 698,526  641,162  0.14 
USD 730,000 TENNECO INC 8.0000% 17/11/28 144A 620,188  634,181  0.14 
USD 592,000 NCR ATLEOS LL 9.5000% 01/04/29 144A 583,906  633,942  0.14 
USD 670,000 TELEFLEX INC 4.2500% 01/06/28 144A 689,507  632,951  0.14 
USD 700,000 HOLOGIC INC 3.2500% 15/02/29 144A 692,000  629,019  0.14 
USD 600,000 GTCR W-2 MERG 7.5000% 15/01/31 144A 600,000  627,025  0.14 
USD 650,000 UNITED AIRLIN 4.3750% 15/04/26 144A 629,568  626,192  0.14 
USD 650,000 CCO HDG LLC/CAP 5.125% 01/05/27 144 681,688  625,426  0.14 
USD 700,000 QUICKEN LOANS 3.6250% 01/03/29 144A 574,975  625,141  0.14 
USD 675,000 FRONTIER COMM 5.0000% 01/05/28 144A 602,656  622,955  0.13 
USD 675,000 AFFINITY INTE 6.8750% 15/12/27 144A 710,750  610,621  0.13 
USD 625,000 SCIL IV LLC / 5.3750% 01/11/26 144A 598,375  608,503  0.13 
USD 600,000 EMRLD BOR / E 6.6250% 15/12/30 144A 600,500  605,250  0.13 
USD 600,000 LIGHT & WONDE 7.0000% 15/05/28 144A 607,712  603,274  0.13 
USD 650,000 UNITED AIRLIN 4.6250% 15/04/29 144A 631,838  602,875  0.13 
USD 610,000 GRAY TELE INC 5.875% 15/07/26 144A 587,280  596,255  0.13 
USD 600,000 COMPASS MIN I 6.7500% 01/12/27 144A 585,847  592,332  0.13 
USD 625,000 FORESTAR GROU 3.8500% 15/05/26 144A 611,842  591,798  0.13 
USD 690,000 NRG ENERGY IN 3.8750% 15/02/32 144A 545,910  588,805  0.13 
USD 690,000 INNOPHOS HOLD 9.3750% 15/02/28 144A 738,249  588,225  0.13 
USD 600,000 FORD MOTOR CREDIT 5.1130% 03/05/29 507,000  583,439  0.13 
USD 650,000 HOWARD HUGHES 4.1250% 01/02/29 144A 646,061  583,375  0.13 
USD 575,000 HARVEST MIDST 7.5000% 01/09/28 144A 592,243  580,842  0.13 
USD 625,000 NOVELIS CORP 4.7500% 30/01/30 144A 613,688  579,614  0.13 
USD 565,000 LCM INVESTMEN 8.2500% 01/08/31 144A 571,625  578,915  0.13 
USD 600,000 PENN NATL GAM 5.6250% 15/01/27 144A 613,125  577,640  0.13 
USD 650,000 MPH ACQUISITI 5.5000% 01/09/28 144A 608,048  577,109  0.12 
USD 605,000 OWENS & MINOR 6.6250% 01/04/30 144A 575,391  576,248  0.12 
USD 600,000 LAND O LAKES CAP 7.4500% 15/03/28 697,700  573,000  0.12 
USD 550,000 DISH NETWORK 11.7500% 15/11/27 144A 556,500  571,842  0.12 
USD 705,000 PARK RIVER HO 5.6250% 01/02/29 144A 691,802  570,542  0.12 
USD 558,000 HCA INC 5.875% 15/02/26 630,455  563,544  0.12 
USD 540,000 MAXIM CRANE 11.5000% 01/09/28 144A 532,413  562,950  0.12 
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USD 550,000 TALOS PRODUCT 9.3750% 01/02/31 144A 554,069  562,480  0.12 
USD 573,000 SRM ESCROW IS 6.0000% 01/11/28 144A 592,801  559,372  0.12 
USD 626,000 CP ATLAS BUYE 7.0000% 01/12/28 144A 595,351  557,178  0.12 
USD 605,000 COMSTOCK RE I 6.7500% 01/03/29 144A 586,663  555,555  0.12 
USD 585,000 NEON HLDGS I 10.1250% 01/04/26 144A 635,463  552,094  0.12 
USD 575,000 NEPTUNE BIDCO 9.2900% 15/04/29 144A 557,553  550,617  0.12 
USD 625,000 CENTRAL GARDE 4.1250% 30/04/31 144A 624,833  548,598  0.12 
USD 545,000 CAESARS ENT 6.2500% 01/07/25 144A 542,113  547,486  0.12 
USD 545,000 VERSCEND ESCR 9.7500% 15/08/26 144A 558,325  547,430  0.12 
USD 565,000 CENTURY ALUMI 7.5000% 01/04/28 144A 575,686  545,627  0.12 
USD 550,000 HAT HOLDINGS 6.0000% 15/04/25 144A 562,500  545,419  0.12 
USD 550,000 PRIME HEALTHC 7.2500% 01/11/25 144A 579,581  543,507  0.12 
USD 575,000 SINCLAIR TELE 5.125% 15/02/27 144A 558,757  540,858  0.12 
USD 500,000 TRIDENT TPI 12.7500% 31/12/28 144A 499,287  534,938  0.12 
USD 575,000 HUNT COS INC 5.2500% 15/04/29 144A 546,389  534,005  0.12 
USD 575,000 SOUTHWESTERN ENE 4.7500% 01/02/32 511,919  532,962  0.12 
USD 525,000 STL HOLDING C 7.5000% 15/02/26 144A 541,800  529,550  0.11 
USD 575,000 PATRICK INDS 4.7500% 01/05/29 144A 575,208  527,639  0.11 
USD 525,000 NAVIENT CORP 6.7500% 15/06/26 538,107  527,460  0.11 
USD 575,000 NAVIENT CORP 5.5000% 15/03/29 566,375  524,294  0.11 
USD 525,000 BREAD FINANCI 9.7500% 15/03/29 144A 535,124  524,150  0.11 
USD 550,000 COMPASS GRP L 5.2500% 15/04/29 144A 566,793  522,730  0.11 
USD 520,000 TALLGRASS NRG 7.3750% 15/02/29 144A 520,000  520,132  0.11 
USD 575,000 ALBERTSONS CO 3.5000% 15/03/29 144A 533,250  519,126  0.11 
USD 408,000 ASCENT RESOUR 9.0000% 01/11/27 144A 476,316  517,140  0.11 
USD 524,000 AMSTED INDS 5.6250% 01/07/27 144A 549,838  515,690  0.11 
USD 495,000 FTAI INFRA E 10.5000% 01/06/27 144A 471,355  513,361  0.11 
USD 515,000 CHESAPEAKE EN 5.5000% 01/02/26 144A 533,375  512,176  0.11 
USD 525,000 CHURCHILL DOW 5.7500% 01/04/30 144A 517,219  507,021  0.11 
USD 510,000 TAYLOR MORRIS 5.7500% 15/01/28 144A 566,738  506,133  0.11 
USD 485,000 TRINITY IND 7.7500% 15/07/28 144A 485,000  505,705  0.11 
USD 585,000 SIMMONS FOODS 4.6250% 01/03/29 144A 572,621  503,307  0.11 
USD 515,000 WHITE CAP BUY 6.8750% 15/10/28 144A 510,563  502,054  0.11 
USD 470,000 WERNER LP/IN 11.5000% 15/06/28 144A 480,427  501,598  0.11 
USD 550,000 PRIMO WATER H 4.3750% 30/04/29 144A 486,063  500,968  0.11 
USD 500,000 BOXER PARENT 7.1250% 02/10/25 144A 538,750  500,625  0.11 
USD 525,000 ASBURY AUTO GRP 4.5000% 01/03/28 WI 521,438  494,813  0.11 
USD 500,000 IQVIA INC 5.0000% 15/10/26 144A 518,000  491,283  0.11 
USD 500,000 WINNEBAGO IND 6.2500% 15/07/28 144A 509,631  490,641  0.11 
USD 490,000 GOLDEN ENTERT 7.6250% 15/04/26 144A 521,953  490,613  0.11 
USD 500,000 GO DADDY OP/F 5.2500% 01/12/27 144A 498,844  490,515  0.11 
USD 600,000 LD HOLDINGS G 6.1250% 01/04/28 144A 457,666  490,158  0.11 
USD 525,000 WEEKLEY HM LL 4.8750% 15/09/28 144A 538,625  489,513  0.11 
USD 450,000 FORD MOTOR CO 7.4000% 01/11/46 622,125  487,971  0.11 
USD 500,000 FERRELLGAS LP 5.8750% 01/04/29 144A 455,469  487,746  0.11 
USD 500,000 FORD MOTOR CR 4.3890% 08/01/26 GMTN 530,218  487,461  0.11 
USD 700,000 SWF ESCROW IS 6.5000% 01/10/29 144A 672,344  485,366  0.11 
USD 600,000 WOLVERINE WOR 4.0000% 15/08/29 144A 540,938  483,480  0.10 
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USD 450,000 CIVITAS RESOU 8.6250% 01/11/30 144A 451,719  483,401  0.10 
USD 500,000 FORD MOTOR CRED 3.3750% 13/11/25 462,330  479,955  0.10 
USD 525,000 UNITED RENTAL NA 4.0000% 15/07/30 525,000  479,515  0.10 
USD 550,000 CLEARWAY ENER 3.7500% 15/02/31 144A 522,500  476,557  0.10 
USD 525,000 LBM ACQUISITI 6.2500% 15/01/29 144A 488,594  476,342  0.10 
USD 475,000 SUMMIT MATERI 6.5000% 15/03/27 144A 504,688  473,861  0.10 
USD 500,000 BLACK KNIGHT 3.6250% 01/09/28 144A 485,475  473,750  0.10 
USD 460,000 WESCO DISTRIB 7.2500% 15/06/28 144A 489,287  472,844  0.10 
USD 525,000 ICAHN ENTERP/FINANCE 5.25% 15/05/27 487,125  471,497  0.10 
USD 500,000 ENCOMPASS HLTH 4.7500% 01/02/30 523,188  471,306  0.10 
USD 475,000 RAIN CARBON 12.2500% 01/09/29 144A 483,938  470,293  0.10 
USD 500,000 CQP HOLDCO LP/BI 5.5000% 15/06/31 500,000  466,487  0.10 
USD 1,100,000 RADIATE HOLDC 6.5000% 15/09/28 144A 777,013  465,996  0.10 
USD 545,000 CSC HOLDINGS 6.5000% 01/02/29 144A 513,239  463,156  0.10 
USD 500,000 TERRAFORM POW 4.7500% 15/01/30 144A 442,000  462,510  0.10 
USD 500,000 ASBURY AUTO GRP 4.7500% 01/03/30 WI 470,953  462,397  0.10 
USD 500,000 TRANSMONTAIGE 6.1250% 15/02/26 510,180  459,825  0.10 
USD 495,000 KEN GARFF AUT 4.8750% 15/09/28 144A 500,717  459,359  0.10 
USD 450,000 UBER TECHNOLO 8.0000% 01/11/26 144A 477,300  457,961  0.10 
USD 425,000 LIFEPOINT HE 11.0000% 15/10/30 144A 425,000  453,486  0.10 
USD 500,000 LPL HOLDINGS 4.3750% 15/05/31 144A 500,000  453,260  0.10 
USD 450,000 NAVIENT CORP 6.75% 25/06/25 440,563  452,835  0.10 
USD 445,000 CSC HOLDINGS 11.7500% 31/01/29 144A 445,000  452,174  0.10 
USD 435,000 AG TTMT ESCRO 8.6250% 30/09/27 144A 441,913  450,986  0.10 
USD 450,000 TRANSDIGM INC 7.5000% 15/03/27 WI 450,500  450,626  0.10 
USD 500,000 BLOCK COMMUNI 4.8750% 01/03/28 144A 510,060  449,365  0.10 
USD 510,000 OUTFRONT MEDI 4.2500% 15/01/29 144A 484,353  449,304  0.10 
USD 440,000 NABORS INDS I 9.1250% 31/01/30 144A 439,938  449,240  0.10 
USD 500,000 PILGRIM'S PRIDE 4.2500% 15/04/31 431,250  449,166  0.10 
USD 425,000 GREYSTAR REAL 7.7500% 01/09/30 144A 427,406  448,486  0.10 
USD 465,000 SUMMIT MATERI 5.2500% 15/01/29 144A 441,600  447,563  0.10 
USD 450,000 L BRANDS 6.75% 01/07/36 456,406  444,233  0.10 
USD 500,000 OWENS & MINOR 4.5000% 31/03/29 144A 430,500  441,250  0.10 
USD 450,000 SERVICE CORP 5.1250% 01/06/29 432,000  438,750  0.10 
USD 445,000 CENTENNIAL RE 5.3750% 15/01/26 144A 423,863  438,279  0.09 
USD 475,000 SUNOCO LP/FIN 4.5000% 30/04/30 466,000  437,291  0.09 
USD 450,000 WASH MULT ACQ 5.7500% 15/04/26 144A 444,858  436,462  0.09 
USD 500,000 COMSTOCK RE I 5.8750% 15/01/30 144A 506,938  435,556  0.09 
USD 430,000 LIKEWIZE CORP 9.7500% 15/10/25 144A 468,275  435,404  0.09 
USD 450,000 PG&E CORP 5.0000% 01/07/28 454,920  434,972  0.09 
USD 450,000 CHENIERE ENERGY 4.6250% 15/10/28 WI 471,938  434,869  0.09 
USD 460,000 BROADSTREET P 5.8750% 15/04/29 144A 443,330  434,740  0.09 
USD 435,000 CENTENNIAL RE 6.8750% 01/04/27 144A 417,600  434,093  0.09 
USD 415,000 B&G FOODS INC 8.0000% 15/09/28 144A 412,933  433,494  0.09 
USD 425,000 NGL EN OP/FIN 7.5000% 01/02/26 144A 419,063  432,709  0.09 
USD 425,000 TALOS PRODUCT 9.0000% 01/02/29 144A 426,625  431,980  0.09 
USD 400,000 CHART INDUSTR 9.5000% 01/01/31 144A 406,484  428,944  0.09 
USD 430,000 NORTONLIFELOC 5.0000% 15/04/25 144A 435,762  428,370  0.09 
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USD 474,000 ACRISURE LLC 4.2500% 15/02/29 144A 468,765  425,285  0.09 
USD 450,000 UNITED WHOLES 5.5000% 15/04/29 144A 400,178  424,581  0.09 
USD 450,000 MURPHY OIL USA 4.7500% 15/09/29 415,313  423,758  0.09 
USD 425,000 HILCORP ENERG 6.2500% 01/11/28 144A 404,938  423,215  0.09 
USD 425,000 BLUE RACER MI 6.6250% 15/07/26 144A 414,375  422,812  0.09 
USD 425,000 LIFE TIME INC 5.7500% 15/01/26 144A 436,458  421,439  0.09 
USD 500,000 PILGRIM'S PRIDE 3.5000% 01/03/32 423,313  420,706  0.09 
USD 400,000 KNIFE RIVER C 7.7500% 01/05/31 144A 401,896  420,042  0.09 
USD 400,000 LAREDO PETROLEUM 10.1250% 15/01/28 401,313  418,176  0.09 
USD 425,000 HILCORP ENERG 6.0000% 15/04/30 144A 425,000  412,758  0.09 
USD 460,000 CENTURY COMMU 3.8750% 15/08/29 144A 458,137  412,583  0.09 
USD 405,000 UNIVISION COM 8.0000% 15/08/28 144A 407,150  411,234  0.09 
USD 425,000 SOUTHWESTERN ENE 5.3750% 15/03/30 417,047  410,832  0.09 
USD 400,000 CAESARS ENT 8.1250% 01/07/27 144A 401,895  409,971  0.09 
USD 475,000 REAL HERO MER 6.2500% 01/02/29 144A 494,660  409,702  0.09 
USD 475,000 MOLINA HEALTH 3.8750% 15/05/32 144A 449,686  407,981  0.09 
USD 406,000 NRG ENERGY 6.625% 15/01/27 WI 421,285  407,127  0.09 
USD 425,000 M/I HOMES INC 4.9500% 01/02/28 431,720  405,990  0.09 
USD 400,000 BEACON ROOFIN 6.5000% 01/08/30 144A 405,000  405,425  0.09 
USD 450,000 MINERVA MERGE 6.5000% 15/02/30 144A 428,411  405,096  0.09 
USD 450,000 AMN HEALTHCAR 4.0000% 15/04/29 144A 428,835  404,366  0.09 
USD 410,000 INSTALLED BUI 5.7500% 01/02/28 144A 431,578  402,539  0.09 
USD 425,000 WYNN RESORTS 5.1250% 01/10/29 144A 403,849  402,161  0.09 
USD 400,000 LIVE NATION E 4.8750% 01/11/24 144A 390,275  397,600  0.09 
USD 400,000 TEMPO ACQ LLC 5.7500% 01/06/25 144A 399,000  397,376  0.09 
USD 425,000 CCO HOLDINGS 5.3750% 01/06/29 144A 398,563  397,226  0.09 
USD 450,000 WR GRACE HOLD 5.6250% 15/08/29 144A 387,194  397,127  0.09 
USD 400,000 RADIAN GROUP INC 4.5000% 01/10/24 414,185  394,844  0.09 
USD 445,000 TRONOX INC 4.6250% 15/03/29 144A 414,284  393,610  0.09 
USD 431,000 CIENA CORP 4.0000% 31/01/30 144A 397,940  392,409  0.08 
USD 425,000 VECTOR GROUP 5.7500% 01/02/29 144A 431,077  392,225  0.08 
USD 505,000 TERRIER MEDIA 8.8750% 15/12/27 144A 505,699  390,956  0.08 
USD 400,000 CARS.COM INC 6.3750% 01/11/28 144A 398,377  390,804  0.08 
USD 375,000 PERMIAN RESR 7.0000% 15/01/32 144A 374,375  386,378  0.08 
USD 400,000 ADVANCED DRAI 5.0000% 30/09/27 144A 420,375  386,119  0.08 
USD 425,000 ATLAS LUXCO 4 4.6250% 01/06/28 144A 423,750  385,496  0.08 
USD 375,000 AVIENT CORP 7.1250% 01/08/30 144A 374,615  384,635  0.08 
USD 425,000 ATLAS LUXCO 4 4.6250% 01/06/28 144A 425,000  383,549  0.08 
USD 375,000 ADAMS HOMES I 9.2500% 15/10/28 144A 378,781  383,367  0.08 
USD 400,000 LABL INC 10.5000% 15/07/27 144A 372,274  381,901  0.08 
USD 450,000 NINE ENERG SRVC 13.0000% 01/02/28 427,365  379,530  0.08 
USD 350,000 YUM! BRANDS INC 6.8750% 15/11/37 428,750  379,084  0.08 
USD 400,000 CHEMOURS CO 5.7500% 15/11/28 144A 352,671  377,348  0.08 
USD 375,000 PGT INNOVATIO 4.3750% 01/10/29 144A 332,488  376,450  0.08 
USD 375,000 GENESIS ENERGY 7.7500% 01/02/28 370,809  376,031  0.08 
USD 410,000 GROUP 1 AUTO 4.0000% 15/08/28 144A 387,883  375,947  0.08 
USD 450,000 SIRIUS XM RAD 3.8750% 01/09/31 144A 377,712  375,765  0.08 
USD 400,000 CLD SFTWR GRP 6.5000% 31/03/29 144A 344,625  373,181  0.08 
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USD 360,000 DIRECTV FINAN 8.8750% 01/02/30 144A 360,819  367,421  0.08 
USD 355,000 HUB INTL LTD 7.2500% 15/06/30 144A 360,600  366,481  0.08 
USD 425,000 NRG ENERGY IN 3.6250% 15/02/31 144A 354,360  364,090  0.08 
USD 400,000 ACCO BRANDS C 4.2500% 15/03/29 144A 379,250  363,716  0.08 
USD 425,000 PENN NATL GAM 4.1250% 01/07/29 144A 378,125  363,400  0.08 
USD 350,000 RANGE RESOURCES 8.2500% 15/01/29 WI 359,000  362,988  0.08 
USD 350,000 FORTRESS TRAN 9.7500% 01/08/27 144A 380,806  362,726  0.08 
USD 350,000 BELLRING DIST 7.0000% 15/03/30 144A 347,769  362,250  0.08 
USD 355,145 FIVE PT OP C 10.5000% 15/01/28 144A 447,031  362,245  0.08 
USD 550,000 CHS/COMMUNITY 6.1250% 01/04/30 144A 541,500  361,645  0.08 
USD 350,000 ZF NA CAPITAL 6.8750% 14/04/28 144A 349,314  360,031  0.08 
USD 355,000 VAREX IMAGING 7.8750% 15/10/27 144A 353,225  359,431  0.08 
USD 400,000 CABLEVISION L 3.8750% 15/09/27 144A 397,500  358,366  0.08 
USD 400,000 SUBURBAN PROP 5.0000% 01/06/31 144A 360,946  357,986  0.08 
USD 419,000 KAISER ALUMIN 4.5000% 01/06/31 144A 337,295  357,797  0.08 
USD 360,000 POLYONE CORP 5.7500% 15/05/25 144A 360,975  357,796  0.08 
USD 375,000 KORN/FERRY IN 4.6250% 15/12/27 144A 388,594  355,395  0.08 
USD 425,000 SCOTTS MIRACLE 4.3750% 01/02/32 331,466  354,875  0.08 
USD 350,000 ALBERTSONS CO 6.5000% 15/02/28 144A 350,000  354,519  0.08 
USD 350,000 CALIFORNIA RE 7.1250% 01/02/26 144A 358,050  352,937  0.08 
USD 391,000 AMSTED INDS 4.6250% 15/05/30 144A 364,480  352,644  0.08 
USD 350,000 HF SINCLAIR C 6.3750% 15/04/27 144A 348,420  351,375  0.08 
USD 425,000 GAP INC/THE 3.8750% 01/10/31 144A 406,128  351,004  0.08 
USD 350,000 OWENS-BROCKWA 6.6250% 13/05/27 144A 350,438  348,840  0.08 
USD 375,000 RHP HOTEL PPT 4.5000% 15/02/29 144A 364,125  347,910  0.08 
USD 350,000 ANTERO MIDSTR 5.7500% 01/03/27 144A 349,000  346,818  0.08 
USD 340,000 CHOBANI LLC/F 7.6250% 01/07/29 144A 341,496  344,748  0.07 
USD 344,000 CNX RESOURCES 7.2500% 14/03/27 144A 369,853  344,702  0.07 
USD 390,000 PAPA JOHN'S I 3.8750% 15/09/29 144A 335,891  343,879  0.07 
USD 350,000 AMERIGAS PART/FIN 5.5% 20/05/25 387,369  343,763  0.07 
USD 400,000 CSC HOLDINGS 5.3750% 01/02/28 144A 368,000  343,444  0.07 
USD 345,000 DEALER TIRE L 8.0000% 01/02/28 144A 365,797  342,275  0.07 
USD 350,000 RADIAN GROUP INC 4.8750% 15/03/27 372,156  342,125  0.07 
USD 475,000 PREMIER ENTER 5.8750% 01/09/31 144A 468,599  341,807  0.07 
USD 350,000 HOSPITALITY PROP 4.5000% 15/03/25 346,061  341,227  0.07 
USD 340,000 BOEING CO 5.8050% 01/05/50 369,081  340,671  0.07 
USD 325,000 NAVIENT CORP 9.3750% 25/07/30 328,395  339,884  0.07 
USD 350,000 KRONOS ACQ / 7.0000% 31/12/27 144A 339,031  338,625  0.07 
USD 385,000 ITT HOLDINGS 6.5000% 01/08/29 144A 336,898  337,168  0.07 
USD 400,000 UNITED NATURA 6.7500% 15/10/28 144A 423,947  337,064  0.07 
USD 380,000 CORNERSTONE 6.1250% 15/01/29 144A 371,250  336,887  0.07 
USD 375,000 BUILDERS FIRS 4.2500% 01/02/32 144A 366,594  336,311  0.07 
USD 350,000 STANDARD INDS 4.7500% 15/01/28 144A 358,724  334,545  0.07 
USD 350,000 LAMAR MEDIA CORP 4.8750% 15/01/29 338,905  334,250  0.07 
USD 425,000 ADAPTHEALTH L 4.6250% 01/08/29 144A 399,216  333,358  0.07 
USD 325,000 TENET HEALTHC 6.7500% 15/05/31 144A 325,000  331,500  0.07 
USD 375,000 VENTURE GLOBA 4.1250% 15/08/31 144A 349,525  331,067  0.07 
USD 325,000 VENTURE GLOBA 8.3750% 01/06/31 144A 325,625  330,302  0.07 
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USD 350,000 NEWS CORP 5.1250% 15/02/32 144A 344,000  329,000  0.07 
USD 350,000 STAPLES INC 7.5000% 15/04/26 144A 293,719  328,945  0.07 
USD 400,000 CCO HOLDINGS 4.5000% 01/06/33 144A 372,052  328,576  0.07 
USD 412,000 CHS/COMMUNITY 4.7500% 15/02/31 144A 372,277  328,284  0.07 
USD 350,000 INTERFACE INC 5.5000% 01/12/28 144A 365,750  328,273  0.07 
USD 325,000 CLEVELAND-CLI 6.7500% 15/04/30 144A 318,875  325,893  0.07 
USD 325,000 CITGO PETROLE 6.3750% 15/06/26 144A 320,625  324,261  0.07 
USD 300,000 HILCORP ENERG 8.3750% 01/11/33 144A 300,000  322,422  0.07 
USD 325,000 ASHTON WOODS 6.6250% 15/01/28 144A 343,518  321,096  0.07 
USD 321,000 FORTRESS TRAN 6.5000% 01/10/25 144A 306,610  320,594  0.07 
USD 350,000 MATTEL INC 3.7500% 01/04/29 144A 357,875  319,686  0.07 
USD 425,000 COINBASE GLOB 3.6250% 01/10/31 144A 303,500  318,825  0.07 
USD 352,000 PENNYMAC FIN 4.2500% 15/02/29 144A 323,990  318,243  0.07 
USD 325,000 NEWELL BRANDS I 6.3750% 15/09/27 328,750  318,100  0.07 
USD 375,000 LSF11 A5 HOLD 6.6250% 15/10/29 144A 354,938  317,167  0.07 
USD 350,000 HILTON DOMEST 4.0000% 01/05/31 144A 354,875  314,420  0.07 
USD 300,000 BRINKER INTL 8.2500% 15/07/30 144A 299,375  313,737  0.07 
USD 325,000 MERCER INTL INC 5.5000% 15/01/26 WI 309,250  313,630  0.07 
USD 300,000 LINDBAD EXP H 9.0000% 15/05/28 144A 298,750  311,076  0.07 
USD 325,000 ALTA EQUIPMEN 5.6250% 15/04/26 144A 334,344  311,018  0.07 
USD 325,000 AVANTOR FUNDI 4.6250% 15/07/28 144A 316,875  309,837  0.07 
USD 430,000 CSC HOLDINGS 4.1250% 01/12/30 144A 430,538  309,569  0.07 
USD 300,000 KB HOME 7.2500% 15/07/30 295,500  309,300  0.07 
USD 400,000 AMC NETWORKS INC 4.2500% 15/02/29 261,000  306,116  0.07 
USD 300,000 UNITI / CSL 10.5000% 15/02/28 144A 300,000  305,170  0.07 
USD 300,000 NEW ENTERPRIS 9.7500% 15/07/28 144A 320,750  301,741  0.07 
USD 300,000 G-III APPAREL 7.8750% 15/08/25 144A 271,623  300,806  0.07 
USD 300,000 NFP CORP 6.8750% 15/08/28 144A 291,211  300,375  0.07 
USD 350,000 LEVEL 3 FIN I 3.4000% 01/03/27 144A 303,438  299,250  0.06 
USD 300,000 GATES GLOBAL 6.2500% 15/01/26 144A 295,188  298,897  0.06 
USD 300,000 POST HLDGS 5.75% 01/03/27   144A 295,500  298,743  0.06 
USD 400,000 GRAFTECH GLOB 9.8750% 15/12/28 144A 379,384  298,526  0.06 
USD 325,000 ADT SEC CORP 4.1250% 01/08/29 144A 307,750  298,188  0.06 
USD 325,000 CAESARS ENT 4.6250% 15/10/29 144A 274,864  297,213  0.06 
USD 325,000 DORNOCH DEBT 6.6250% 15/10/29 144A 291,816  297,209  0.06 
USD 325,000 ALLEGHENY TECH 5.1250% 01/10/31 290,500  296,658  0.06 
USD 300,000 NEXTERA ENERG 4.2500% 15/07/24 144A 316,500  296,176  0.06 
USD 300,000 CCM MERGER IN 6.3750% 01/05/26 144A 313,170  295,600  0.06 
USD 300,000 PENNYMAC FIN 5.3750% 15/10/25 144A 279,750  295,434  0.06 
USD 295,000 BOEING CO 5.9300% 01/05/60 383,067  294,610  0.06 
USD 325,000 ENERGIZER HLD 4.3750% 31/03/29 144A 289,906  293,313  0.06 
USD 280,000 NOBLE FIN II 8.0000% 15/04/30 144A 280,650  291,557  0.06 
USD 300,000 CNX RESOURCES 6.0000% 15/01/29 144A 293,012  290,597  0.06 
USD 350,000 CLEAR CHANNEL 7.5000% 01/06/29 144A 298,375  289,714  0.06 
USD 325,000 UNIVISION COM 4.5000% 01/05/29 144A 326,990  289,397  0.06 
USD 300,000 LPL HOLDINGS 4.6250% 15/11/27 144A 281,097  288,835  0.06 
USD 300,000 NEW ENTERPRIS 5.2500% 15/07/28 144A 274,125  288,675  0.06 
USD 300,000 RHP HOTEL PPTY 4.7500% 15/10/27 279,969  288,255  0.06 
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USD 300,000 IRON MOUNTAIN 5.0000% 15/07/28 144A 308,940  286,918  0.06 
USD 300,000 ENTEGRIS ESCR 4.7500% 15/04/29 144A 267,750  286,782  0.06 
USD 275,000 ACRISURE LLC 10.1250% 01/08/26 144A 285,656  286,479  0.06 
USD 275,000 VISTRA OPERAT 7.7500% 15/10/31 144A 276,688  286,092  0.06 
USD 300,000 LSB INDUSTRIE 6.2500% 15/10/28 144A 292,649  285,998  0.06 
USD 275,000 CRESCENT ENRG 9.2500% 15/02/28 144A 269,781  285,806  0.06 
USD 275,000 WINDSOR HOLDI 8.5000% 15/06/30 144A 275,000  284,964  0.06 
USD 300,000 MGM RESORTS 4.7500% 15/10/28 284,063  284,120  0.06 
USD 300,000 CLD SFTWR GRP 9.0000% 30/09/29 144A 241,844  284,063  0.06 
USD 300,000 TEREX CORP 5.0000% 15/05/29 144A 273,597  284,001  0.06 
USD 300,000 FORESTAR GROU 5.0000% 01/03/28 144A 291,250  283,959  0.06 
USD 300,000 VICI PROPERTI 4.6250% 01/12/29 144A 309,230  283,076  0.06 
USD 300,000 WESTERN MIDSTRM 4.0500% 01/02/30 274,695  281,104  0.06 
USD 300,000 PATTERN ENERG 4.5000% 15/08/28 144A 313,125  279,950  0.06 
USD 295,000 BRINK'S CO/TH 4.6250% 15/10/27 144A 277,380  279,920  0.06 
USD 275,000 SPRINGLEAF FIN 7.1250% 15/03/26 261,486  279,048  0.06 
USD 260,000 NEOGEN FOOD 8.6250% 20/07/30 144A 268,681  278,207  0.06 
USD 250,000 FREEDOM MORT 12.2500% 01/10/30 144A 245,000  277,768  0.06 
USD 355,000 APACHE CORP 4.7500% 15/04/43 321,675  277,351  0.06 
USD 300,000 LPL HOLDINGS 4.0000% 15/03/29 144A 299,813  276,951  0.06 
USD 275,000 ADVANCED DRAI 6.3750% 15/06/30 144A 275,044  276,415  0.06 
USD 300,000 MIDWEST GMNG 4.8750% 01/05/29 144A 299,625  276,000  0.06 
USD 300,000 SCIH SALT HOL 4.8750% 01/05/28 144A 263,500  275,954  0.06 
USD 300,000 LFS TOPCO LLC 5.8750% 15/10/26 144A 282,000  275,889  0.06 
USD 265,000 SUMMIT MATERI 7.2500% 15/01/31 144A 265,000  275,003  0.06 
USD 275,000 TENET HEALTHCARE 6.1250% 15/06/30 268,181  274,990  0.06 
USD 275,000 AET UNI/AET F 8.2500% 15/02/26 144A 284,375  274,913  0.06 
USD 274,000 SPRINGLEAF FINANCE 6.8750% 15/03/25 269,293  274,749  0.06 
USD 350,000 ADAPTHEALTH L 5.1250% 01/03/30 144A 319,549  274,498  0.06 
USD 250,000 FREEDOM MORT 12.0000% 01/10/28 144A 245,000  274,144  0.06 
USD 255,000 MERCER INTL 12.8750% 01/10/28 144A 255,050  273,637  0.06 
USD 275,000 ENDEAVOR ENER 5.7500% 30/01/28 144A 282,909  273,550  0.06 
USD 290,000 JACOBS ENTE 6.7500% 15/02/29 FI144A 260,150  272,081  0.06 
USD 300,000 EDGEWELL PERS 4.1250% 01/04/29 144A 276,560  271,500  0.06 
USD 275,000 RANGE RESOURCES 4.8750% 15/05/25 272,429  271,205  0.06 
USD 350,000 STAPLES INC 10.7500% 15/04/27 144A 345,776  269,701  0.06 
USD 275,000 NEXTERA ENERG 4.2500% 15/09/24 144A 279,813  268,813  0.06 
USD 300,000 CHEMOURS CO 4.6250% 15/11/29 144A 294,476  264,966  0.06 
USD 260,000 DELTA AIR LIN 7.0000% 01/05/25 144A 301,275  264,583  0.06 
USD 300,000 ARKO CORP 5.1250% 15/11/29 144A 253,232  264,459  0.06 
USD 325,000 C&S GROUP 5.0000% 15/12/28 144A 272,472  263,933  0.06 
USD 275,000 ICAHN ENTER/FIN 6.2500% 15/05/26 WI 279,848  263,715  0.06 
USD 263,000 SUNOCO LP/FIN 6.0000% 15/04/27 WI 265,750  263,062  0.06 
USD 250,000 CIVITAS RESOU 8.3750% 01/07/28 144A 251,525  263,057  0.06 
USD 260,000 UKG INC 6.8750% 01/02/31 144A 260,000  262,600  0.06 
USD 275,000 ANTERO RESOUR 5.3750% 01/03/30 144A 269,875  261,690  0.06 
USD 260,000 ACRISURE LLC 8.2500% 01/02/29 144A 260,000  261,245  0.06 
USD 280,000 HAWAIIAN BRAN 5.7500% 20/01/26 144A 275,971  260,930  0.06 
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USD 250,000 LIGHT & WONDE 7.5000% 01/09/31 144A 251,179  260,452  0.06 
USD 280,000 ARETEC GROUP 7.5000% 01/04/29 144A 238,888  260,149  0.06 
USD 300,000 PLAYTIKA HOLD 4.2500% 15/03/29 144A 258,750  258,551  0.06 
USD 275,000 SHEA HOMES 4.7500% 01/04/29 257,875  258,084  0.06 
USD 275,000 SRS DISTRIBUT 6.0000% 01/12/29 144A 258,271  257,813  0.06 
USD 250,000 TENET HEALTHCARE 6.8750% 15/11/31 245,000  257,188  0.06 
USD 277,000 SUNOCO LP/FIN 4.5000% 15/05/29 276,860  257,048  0.06 
USD 300,000 DANA INC 4.5000% 15/02/32 277,188  256,781  0.06 
USD 300,000 MATCH GROUP I 3.6250% 01/10/31 144A 248,888  256,500  0.06 
USD 250,000 CENTRAL PAR/C 7.2500% 15/06/29 144A 246,938  255,347  0.06 
USD 245,000 TRANSDIGM INC 7.1250% 01/12/31 144A 243,163  255,131  0.06 
USD 250,000 REGAL REXNORD 6.0500% 15/04/28 144A 248,388  253,855  0.05 
USD 250,000 PERMIAN RESR 7.7500% 15/02/26 144A 255,420  253,368  0.05 
USD 275,000 MERITAGE HOME 3.8750% 15/04/29 144A 277,500  253,195  0.05 
USD 275,000 TALLGRASS NRG 6.0000% 01/09/31 144A 232,375  253,114  0.05 
USD 250,000 NUSTAR LOGISTICS 6.3750% 01/10/30 246,875  250,867  0.05 
USD 250,000 MATTEL INC 5.8750% 15/12/27 144A 274,373  250,748  0.05 
USD 325,000 RADIATE HOLDC 4.5000% 15/09/26 144A 328,835  249,986  0.05 
USD 275,000 MIWD HLD/MIWD 5.5000% 01/02/30 144A 253,712  249,662  0.05 
USD 250,000 CHESAPEAKE EN 5.8750% 01/02/29 144A 260,200  248,180  0.05 
USD 250,000 CEC ENTERTAIN 6.7500% 01/05/26 144A 249,022  248,073  0.05 
USD 250,000 DARLING INGRE 6.0000% 15/06/30 144A 248,500  247,750  0.05 
USD 250,000 VISTRA OPERAT 5.5000% 01/09/26 144A 247,408  247,722  0.05 
USD 250,000 LAREDO PETROL 7.7500% 31/07/29 144A 236,333  246,573  0.05 
USD 250,000 VIPER ENERGY 5.3750% 01/11/27 144A 257,853  245,915  0.05 
USD 240,000 HUB INTL LTD 7.3750% 31/01/32 144A 240,000  245,714  0.05 
USD 275,000 GRAHAM PKG CO 7.1250% 15/08/28 144A 282,276  245,438  0.05 
USD 300,000 LABL INC 8.2500% 01/11/29 144A 288,744  245,250  0.05 
USD 250,000 ENLINK MIDSTREAM PRT 4.85% 15/07/26 224,375  244,761  0.05 
USD 250,000 PETSMART INC/ 7.7500% 15/02/29 144A 246,875  244,660  0.05 
USD 250,000 TENET HEALTHCARE 5.1250% 01/11/27 261,200  243,591  0.05 
USD 250,000 PRESTIGE BRAN 5.1250% 15/01/28 144A 236,063  242,647  0.05 
USD 240,000 CHURCHILL DOW 6.7500% 01/05/31 144A 238,215  241,500  0.05 
USD 279,743 WERNER FINCO 14.5000% 15/10/28 144A 275,000  240,623  0.05 
USD 235,000 XPO INC 7.1250% 01/02/32 235,000  238,972  0.05 
USD 250,000 ACADIA HEALTH 5.0000% 15/04/29 144A 232,625  238,125  0.05 
USD 234,055 TPC GRP INC EXIT 13.0000% 16/12/27 39,600  237,896  0.05 
USD 250,000 CHURCHILL DOW 4.7500% 15/01/28 144A 257,188  237,503  0.05 
USD 250,000 US FOODS INC 4.7500% 15/02/29 144A 228,750  236,885  0.05 
USD 225,000 CHS/COMMUNIT 10.8750% 15/01/32 144A 225,000  236,452  0.05 
USD 225,000 HOWARD MIDSTR 8.8750% 15/07/28 144A 225,000  236,305  0.05 
USD 275,000 TMS INTERNATI 6.2500% 15/04/29 144A 236,000  236,017  0.05 
USD 235,000 ECO MATERIAL 7.8750% 31/01/27 144A 232,744  235,116  0.05 
USD 235,000 FREEDOM MORTG 7.6250% 01/05/26 144A 225,939  233,924  0.05 
USD 230,000 ENERSYS 6.6250% 15/01/32 144A 230,350  233,273  0.05 
USD 235,000 ACI WORLDWIDE 5.7500% 15/08/26 144A 227,566  232,782  0.05 
USD 250,000 HAT HOLDINGS 3.3750% 15/06/26 144A 239,635  232,600  0.05 
USD 230,000 REGAL REXNORD 6.0500% 15/02/26 144A 229,836  232,509  0.05 
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USD 235,000 TRI POINTE GROUP 5.7000% 15/06/28 232,750  232,110  0.05 
USD 250,000 IMOLA MERGER 4.7500% 15/05/29 144A 242,243  231,632  0.05 
USD 250,000 AVIS BUDGET C 4.7500% 01/04/28 144A 253,519  230,370  0.05 
USD 250,000 ROLLER BEARIN 4.3750% 15/10/29 144A 220,313  230,137  0.05 
USD 250,000 CINEMARK USA 5.2500% 15/07/28 144A 242,730  230,062  0.05 
USD 450,000 CSC HOLDINGS 4.6250% 01/12/30 144A 455,313  229,917  0.05 
USD 225,000 BUILDERS FIRS 6.3750% 15/06/32 144A 220,813  229,683  0.05 
USD 225,000 USI INC/NY 7.5000% 15/01/32 144A 225,000  228,363  0.05 
USD 230,000 SUBURBAN PROPANE 5.8750% 01/03/27 232,991  227,972  0.05 
USD 230,000 UNIVISION COM 6.6250% 01/06/27 144A 238,100  227,425  0.05 
USD 250,000 PARK-OHIO INDUST 6.6250% 15/04/27 238,671  227,232  0.05 
USD 223,000 ALLEGHENY LUDLUM 6.9500% 15/12/25 241,676  226,399  0.05 
USD 250,000 LAMAR MEDIA CORP 4.0000% 15/02/30 222,813  226,250  0.05 
USD 225,000 WYNDHAM INC 6.6250% 31/07/26 144A 235,033  226,182  0.05 
USD 225,000 CRESTWOOD MID 6.0000% 01/02/29 144A 214,991  226,096  0.05 
USD 550,000 LEVEL 3 FIN I 4.2500% 01/07/28 144A 537,517  225,500  0.05 
USD 250,000 IRON MTN INFO 5.0000% 15/07/32 144A 226,938  225,495  0.05 
USD 225,000 GLOB PART/GLP F 7.0000% 01/08/27 WI 239,063  225,074  0.05 
USD 275,000 EMBECTA CORP 5.0000% 15/02/30 144A 242,000  225,016  0.05 
USD 250,000 LEEWARD RENEW 4.2500% 01/07/29 144A 253,646  224,930  0.05 
USD 225,000 TITAN INTL INC 7.0000% 30/04/28 WI 230,575  224,426  0.05 
USD 250,000 LITHIA MOTORS 3.8750% 01/06/29 144A 253,141  224,254  0.05 
USD 225,000 PROVIDENCE SE 5.8750% 15/11/25 144A 237,818  223,425  0.05 
USD 250,000 CENTENE CORP 3.3750% 15/02/30 WI 253,000  223,224  0.05 
USD 225,000 OCEANEERING INTL 6.0000% 01/02/28 205,875  221,172  0.05 
USD 275,000 HERTZ CORP/TH 5.0000% 01/12/29 144A 275,000  219,187  0.05 
USD 225,000 CCO HOLDINGS 6.3750% 01/09/29 144A 225,000  219,081  0.05 
USD 225,000 MACY'S RETAIL 5.8750% 01/04/29 144A 228,671  218,968  0.05 
USD 225,000 STANDARD IND 5% 15/02/27    144A 223,656  218,336  0.05 
USD 275,000 DISH DBS CORP 5.2500% 01/12/26 144A 267,846  217,594  0.05 
USD 230,000 NCR VOYIX COR 5.0000% 01/10/28 144A 231,813  217,175  0.05 
USD 300,000 GLATFELTER CO 4.7500% 15/11/29 144A 204,750  216,391  0.05 
USD 238,600 ANYWHERE RE/C 7.0000% 15/04/30 144A 254,969  215,992  0.05 
USD 245,000 VIRTUSA CORP 7.1250% 15/12/28 144A 252,690  214,834  0.05 
USD 325,000 UNIFRAX ESC I 5.2500% 30/09/28 144A 279,960  214,351  0.05 
USD 250,000 VERITAS US/BM 7.5000% 01/09/25 144A 234,779  213,791  0.05 
USD 250,000 CCO HOLDINGS 4.7500% 01/02/32 144A 219,438  213,750  0.05 
USD 225,000 AMN HEALTHCAR 4.6250% 01/10/27 144A 225,000  213,469  0.05 
USD 275,000 HLF FIN SARL 4.8750% 01/06/29 144A 201,438  213,469  0.05 
USD 250,000 VALVOLINE INC 3.6250% 15/06/31 144A 246,020  212,675  0.05 
USD 225,000 SC GAMES HLD/ 6.6250% 01/03/30 144A 216,750  211,500  0.05 
USD 225,000 IRON MOUNTAIN 5.6250% 15/07/32 144A 186,967  211,493  0.05 
USD 200,000 BRAND INDUST 10.3750% 01/08/30 144A 200,000  211,000  0.05 
USD 210,000 VICI PROPERTI 5.7500% 01/02/27 144A 213,812  210,820  0.05 
USD 220,000 HILCORP ENERG 6.0000% 01/02/31 144A 206,500  210,791  0.05 
USD 230,000 BOYNE USA 4.7500% 15/05/29 144A 205,543  210,693  0.05 
USD 220,000 BUILDERS FIRS 5.0000% 01/03/30 144A 226,584  210,558  0.05 
USD 221,000 ADTALEM GLOBA 5.5000% 01/03/28 144A 214,158  209,923  0.05 

－ 386 －

02_添付ファンド_9pt_1022962.indd   38602_添付ファンド_9pt_1022962.indd   386 2024/09/02   11:54:142024/09/02   11:54:14



 

        
USD 210,000 NATIONSTAR MT 7.1250% 01/02/32 144A 208,427  208,289  0.05 
USD 225,000 ENCOMPASS HLTH 4.6250% 01/04/31 212,250  205,892  0.04 
USD 200,000 REGAL REXNORD 6.3000% 15/02/30 199,998  205,702  0.04 
USD 200,000 FORD MOTOR CRED 6.9500% 10/06/26 200,000  205,274  0.04 
USD 250,000 HAT HOLDINGS 3.7500% 15/09/30 144A 253,906  205,112  0.04 
USD 250,000 COINBASE GLOB 3.3750% 01/10/28 144A 185,500  204,704  0.04 
USD 218,000 MOLINA HEALTH 4.3750% 15/06/28 144A 219,417  204,159  0.04 
USD 200,000 AMERICAN AIRL 7.2500% 15/02/28 144A 200,000  203,659  0.04 
USD 200,000 IQVIA INC 5.7000% 15/05/28 144A 199,986  203,484  0.04 
USD 200,000 HOWMET AEROSPACE 5.9000% 01/02/27 231,859  203,208  0.04 
USD 205,000 NRG ENERGY INC 5.7500% 15/01/28 WI 208,521  202,888  0.04 
USD 175,000 FORD HOLDINGS 9.3000% 01/03/30 238,551  202,418  0.04 
USD 200,000 CSC HOLDINGS 11.2500% 15/05/28 144A 200,000  201,935  0.04 
USD 225,000 LABL INC 5.8750% 01/11/28 144A 206,714  201,583  0.04 
USD 200,000 CINEMARK USA 8.7500% 01/05/25 144A 203,000  201,061  0.04 
USD 200,000 MERLIN ENTERT 7.3750% 15/02/31 144A 200,000  200,255  0.04 
USD 200,000 VENTURE GLOBA 6.2500% 15/01/30 144A 198,313  200,000  0.04 
USD 200,000 ENPRO INC 5.7500% 15/10/26 210,600  198,352  0.04 
USD 200,000 NFP CORP 4.8750% 15/08/28 144A 187,625  197,860  0.04 
USD 200,000 CINEMARK USA 5.8750% 15/03/26 144A 195,625  197,484  0.04 
USD 195,000 CHESAPEAKE EN 6.7500% 15/04/29 144A 205,859  197,307  0.04 
USD 200,000 ALLIED UNIVER 6.6250% 15/07/26 144A 196,000  197,146  0.04 
USD 225,000 SIRIUS XM RAD 4.1250% 01/07/30 144A 192,375  197,057  0.04 
USD 205,000 FRONTIER COMM 5.8750% 15/10/27 144A 184,863  196,917  0.04 
USD 200,000 FERRELLGAS LP 5.3750% 01/04/26 144A 195,781  196,881  0.04 
USD 200,000 TRI POINTE GROUP 5.2500% 01/06/27 215,900  196,267  0.04 
USD 250,000 SENIOR HOUSING 4.7500% 15/02/28 249,084  195,458  0.04 
USD 205,000 MATTEL INC 3.3750% 01/04/26 144A 193,763  195,444  0.04 
USD 200,000 SOUTHWESTERN EN 5.3750% 01/02/29 WI 199,600  195,351  0.04 
USD 200,000 VORNADO RLTY LP 3.5000% 15/01/25 192,250  195,266  0.04 
USD 200,000 UNITED RENTAL NA 4.8750% 15/01/28 212,250  195,229  0.04 
USD 200,000 BONANZA CREEK 5.0000% 15/10/26 144A 187,750  194,741  0.04 
USD 200,000 CHARTER COMM OPT 6.4840% 23/10/45 188,934  194,343  0.04 
USD 195,000 SM ENERGY CO 6.75% 15/09/26 193,875  193,775  0.04 
USD 200,000 NEW FORTRESS 6.5000% 30/09/26 144A 193,500  193,731  0.04 
USD 200,000 CENTRAL GARDEN 5.1250% 01/02/28 211,500  193,465  0.04 
USD 225,000 LGI HOMES INC 4.0000% 15/07/29 144A 186,750  192,719  0.04 
USD 185,000 GENESIS ENERGY 8.2500% 15/01/29 183,078  190,460  0.04 
USD 220,000 GREAT LAKES D 5.2500% 01/06/29 144A 222,761  189,949  0.04 
USD 175,000 ARETEC GROUP 10.0000% 15/08/30 144A 175,000  189,000  0.04 
USD 200,000 SIRIUS XM RAD 3.1250% 01/09/26 144A 200,000  186,509  0.04 
USD 200,000 PACTIV EVERGR 4.3750% 15/10/28 144A 199,844  186,248  0.04 
USD 200,000 VERTIV GROUP 4.1250% 15/11/28 144A 180,000  186,138  0.04 
USD 186,000 HECLA MINING CO 7.2500% 15/02/28 198,180  185,978  0.04 
USD 200,000 GENTING NEW Y 3.3000% 15/02/26 144A 178,978  185,853  0.04 
USD 175,000 AMERICAN AIRL 8.5000% 15/05/29 144A 175,000  185,785  0.04 
USD 200,000 CHS/COMMUNITY 5.6250% 15/03/27 144A 171,000  185,000  0.04 
USD 200,000 DT MIDSTREAM 4.1250% 15/06/29 144A 174,000  183,172  0.04 
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USD 225,000 P&L DEV/PLD F 7.7500% 15/11/25 144A 189,852  182,813  0.04 
USD 175,000 ARSENAL AIC P 8.0000% 01/10/30 144A 175,000  182,487  0.04 
USD 200,000 OLYMPUS WTR H 4.2500% 01/10/28 144A 200,000  182,314  0.04 
USD 200,000 COMMERCIAL METAL 4.1250% 15/01/30 195,781  182,026  0.04 
USD 175,000 RHP HOTEL PPT 7.2500% 15/07/28 144A 175,000  180,217  0.04 
USD 180,000 ANTERO MIDSTR 6.6250% 01/02/32 144A 180,000  179,946  0.04 
USD 200,000 CSC HOLDINGS 5.5% 15/04/27   144A 179,500  179,496  0.04 
USD 200,000 CONSENSUS CLO 6.5000% 15/10/28 144A 188,000  178,974  0.04 
USD 175,000 ENLINK MIDSTR 6.5000% 01/09/30 144A 174,500  178,677  0.04 
USD 175,000 WR GRACE HOLD 7.3750% 01/03/31 144A 175,063  178,187  0.04 
USD 265,000 CSC HOLDINGS 7.5000% 01/04/28 144A 196,138  177,423  0.04 
USD 175,000 MAUSER PACKAG 7.8750% 15/08/26 144A 175,000  177,417  0.04 
USD 185,000 AVIS BUDGET C 5.7500% 15/07/27 144A 170,200  177,394  0.04 
USD 175,000 HANESBRANDS I 9.0000% 15/02/31 144A 176,500  176,595  0.04 
USD 175,000 WESCO DISTRIB 7.1250% 15/06/25 144A 176,750  175,788  0.04 
USD 200,000 FORD MOTOR CRED 2.9000% 10/02/29 166,000  175,433  0.04 
USD 175,000 CSC HOLDINGS 5.25% 01/06/24 173,156  174,725  0.04 
USD 2,495,000 DIAMOND SPORT 6.6250% 15/08/27 144A (2) 1,218,350  174,650  0.04 
USD 200,000 COVANTA HOLDI 4.8750% 01/12/29 144A 166,313  174,519  0.04 
USD 200,000 QUICKEN LOANS 3.8750% 01/03/31 144A 153,168  174,500  0.04 
USD 175,000 SPRINGLEAF FIN 6.6250% 15/01/28 182,239  174,196  0.04 
USD 170,000 NEWMARK GROUP 7.5000% 12/01/29 144A 170,000  173,493  0.04 
USD 205,000 CABLEVISION L 5.6250% 15/09/28 144A 205,000  173,288  0.04 
USD 200,000 FORD MOTOR CRED 3.6250% 17/06/31 200,000  172,225  0.04 
USD 175,000 PBF HOLDING CO 6.0000% 15/02/28 150,642  171,110  0.04 
USD 175,000 ENLINK MIDSTREA 5.3750% 01/06/29 170,100  170,627  0.04 
USD 170,000 EQM MIDSTREAM 6.0000% 01/07/25 144A 174,550  169,942  0.04 
USD 425,000 LOGAN MERGER 5.5000% 01/09/27 144A 358,921  169,389  0.04 
USD 200,000 ROCKET MTGE L 4.0000% 15/10/33 144A 149,031  169,296  0.04 
USD 160,000 SMYRNA READY 8.8750% 15/11/31 144A 160,000  168,234  0.04 
USD 175,000 FREEDOM MORTG 6.6250% 15/01/27 144A 175,000  168,123  0.04 
USD 168,000 OWENS-BROCKWAY 6.375% 15/08/25 144A 186,900  168,037  0.04 
USD 200,000 CHS/COMMUNITY 5.2500% 15/05/30 144A 200,000  166,374  0.04 
USD 155,000 CALDERYS FIN 11.2500% 01/06/28 144A 156,125  165,743  0.04 
USD 340,000 WW INTERNATIO 4.5000% 15/04/29 144A 337,324  164,057  0.04 
USD 165,000 DIVERSIFIED HLTH 9.7500% 15/06/25 177,492  164,028  0.04 
USD 175,000 MCGRAW-HILL E 8.0000% 01/08/29 144A 175,000  163,625  0.04 
USD 175,000 CLEVELAND-CLI 4.6250% 01/03/29 144A 177,217  163,313  0.04 
USD 200,000 ENLINK MIDSTREAM 5.05% 01/04/45 132,500  162,774  0.04 
USD 175,000 HILTON GRAND 5.0000% 01/06/29 144A 175,000  161,617  0.03 
USD 175,000 POST HOLDINGS 4.6250% 15/04/30 144A 160,906  161,226  0.03 
USD 175,000 EVERI HOLDING 5.0000% 15/07/29 144A 165,550  160,249  0.03 
USD 150,000 OCCIDENTAL PETE 6.6250% 01/09/30 170,813  159,215  0.03 
USD 150,000 ONEMAIN FINANCE 9.0000% 15/01/29 149,500  158,157  0.03 
USD 150,000 ZF NA CAPITAL 7.1250% 14/04/30 144A 149,390  158,099  0.03 
USD 175,000 CROCS INC 4.2500% 15/03/29 144A 151,813  158,041  0.03 
USD 175,000 ASHTON WOODS 4.6250% 01/04/30 144A 172,813  157,456  0.03 
USD 150,000 HELIX ENERGY 9.7500% 01/03/29 144A 149,289  157,389  0.03 
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USD 175,000 VENTURE GLOBA 3.8750% 15/08/29 144A 177,344  157,166  0.03 
USD 175,000 GRAPHIC PACKA 3.5000% 01/03/29 144A 156,188  157,045  0.03 
USD 150,000 GENESIS ENERGY 8.8750% 15/04/30 150,151  156,842  0.03 
USD 175,000 HERTZ CORP/TH 4.6250% 01/12/26 144A 172,000  156,539  0.03 
USD 150,000 REGAL REXNORD 6.4000% 15/04/33 144A 149,541  156,095  0.03 
USD 150,000 WAND NEWCO 3 7.6250% 30/01/32 144A 150,000  154,688  0.03 
USD 175,000 FRONTIER COMM 6.7500% 01/05/29 144A 149,625  154,571  0.03 
USD 150,000 ATI INC 7.2500% 15/08/30 150,000  154,257  0.03 
USD 150,000 CAMELOT RETUR 8.7500% 01/08/28 144A 135,444  153,954  0.03 
USD 150,000 LIGHT & WONDE 7.2500% 15/11/29 144A 151,711  153,563  0.03 
USD 150,000 MATADOR RESOU 6.8750% 15/04/28 144A 148,440  153,542  0.03 
USD 150,000 COTY/HFC PRES 6.6250% 15/07/30 144A 150,094  152,371  0.03 
USD 150,000 CCO HOLDINGS 7.3750% 01/03/31 144A 147,420  151,750  0.03 
USD 150,000 OWENS-BROCKWA 7.2500% 15/05/31 144A 150,000  151,355  0.03 
USD 150,000 WARRIOR MET C 7.8750% 01/12/28 144A 148,735  150,596  0.03 
USD 320,000 UNIFRAX ESC I 7.5000% 30/09/29 144A 263,361  150,224  0.03 
USD 150,000 CRESTWOOD MID 5.6250% 01/05/27 144A 150,938  149,729  0.03 
USD 150,000 TAYLOR MORRIS 5.8750% 15/06/27 144A 166,688  149,716  0.03 
USD 150,000 USA PART/USA FI 6.8750% 01/04/26 WI 153,303  149,263  0.03 
USD 175,000 SPIRIT AEROSYSTE 4.6000% 15/06/28 150,594  148,875  0.03 
USD 150,000 MURPHY OIL USA 5.6250% 01/05/27 144,105  148,763  0.03 
USD 150,000 NUSTAR LOGISTICS 5.625% 28/04/27 148,688  148,743  0.03 
USD 150,000 EQT MIDSTREAM PARTNERS 4% 01/08/24 149,250  148,547  0.03 
USD 150,000 NEW FORTRESS 6.7500% 15/09/25 144A 147,375  148,207  0.03 
USD 150,000 PRIME SEC/FIN 6.2500% 15/01/28 144A 146,750  148,056  0.03 
USD 150,000 ACADIA HEALTH 5.5000% 01/07/28 144A 146,541  146,706  0.03 
USD 150,000 IRON MOUNTAIN 5.2500% 15/03/28 144A 144,488  145,470  0.03 
USD 150,000 FORTRESS TRAN 5.5000% 01/05/28 144A 136,500  144,876  0.03 
USD 160,000 ASBURY AUTO G 5.0000% 15/02/32 144A 160,000  144,718  0.03 
USD 150,000 POST HOLDINGS 5.5000% 15/12/29 144A 143,535  144,570  0.03 
USD 147,000 AMER AXLE & MFG 6.2500% 15/03/26 151,190  144,310  0.03 
USD 140,000 TRANSDIGM INC 6.8750% 15/12/30 144A 140,000  143,491  0.03 
USD 150,000 LIVE NATION E 4.7500% 15/10/27 144A 140,250  143,438  0.03 
USD 150,000 ENCOMPASS HLTH 4.5000% 01/02/28 138,188  143,243  0.03 
USD 150,000 CLYDESDALE AC 8.7500% 15/04/30 144A 133,125  143,223  0.03 
USD 150,000 PG&E CORP 5.2500% 01/07/30 134,051  143,162  0.03 
USD 150,000 VICI PROPERTI 4.5000% 15/01/28 144A 156,563  142,936  0.03 
USD 150,000 APX GROUP 5.7500% 15/07/29 144A 132,750  142,515  0.03 
USD 150,000 ENERSYS 4.3750% 15/12/27 144A 137,295  141,705  0.03 
USD 150,000 CLEAR CHANNEL 5.1250% 15/08/27 144A 150,000  141,315  0.03 
USD 175,000 COMMSCOPE TECH FIN 6% 15/06/25 144A 157,938  140,000  0.03 
USD 139,000 MERITAGE HOMES CORP 6% 01/06/25 141,027  138,405  0.03 
USD 175,000 GPS HOSPITALI 7.0000% 15/08/28 144A 175,000  138,304  0.03 
USD 150,000 KAISER ALUMIN 4.6250% 01/03/28 144A 138,375  138,126  0.03 
USD 150,000 PRIME SEC/FIN 3.3750% 31/08/27 144A 150,000  137,980  0.03 
USD 150,000 COEUR MINING 5.1250% 15/02/29 144A 145,538  137,615  0.03 
USD 200,000 CHS/COMMUNITY 6.8750% 15/04/29 144A 203,750  137,000  0.03 
USD 140,000 MIDCONTINENT 5.3750% 15/08/27 144A 129,486  135,353  0.03 
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USD 150,000 COMMERCIAL METAL 4.3750% 15/03/32 150,000  133,972  0.03 
USD 1,840,000 DIAMOND SPORT 5.3750% 15/08/26 144A (2) 819,435  133,400  0.03 
USD 175,000 NEWFOLD DIGIT 6.0000% 15/02/29 144A 168,928  133,000  0.03 
USD 129,000 ANTERO RESOUR 7.6250% 01/02/29 144A 136,762  132,849  0.03 
USD 150,000 SCOTTS MIRACLE 4.5000% 15/10/29 124,500  132,765  0.03 
USD 150,000 OUTFRONT MEDI 4.6250% 15/03/30 144A 115,125  132,456  0.03 
USD 125,000 TRIUMPH GROUP 9.0000% 15/03/28 144A 125,000  132,122  0.03 
USD 150,000 SONIC AUTOMOT 4.8750% 15/11/31 144A 116,750  131,362  0.03 
USD 150,000 WESTERN GAS PART 5.3000% 01/03/48 118,625  131,028  0.03 
USD 185,000 BOEING CO 3.3750% 15/06/46 158,576  130,512  0.03 
USD 450,000 LEVEL 3 FIN I 3.7500% 15/07/29 144A 298,250  130,500  0.03 
USD 125,000 OUTFRONT MEDI 7.3750% 15/02/31 144A 125,000  129,933  0.03 
USD 125,000 CNT PAR/CDK G 8.0000% 15/06/29 144A 125,000  129,688  0.03 
USD 125,000 CITGO PETROLE 8.3750% 15/01/29 144A 125,000  129,667  0.03 
USD 125,000 HAT HOLDINGS 8.0000% 15/06/27 144A 126,375  129,637  0.03 
USD 125,000 NORTONLIFELOC 7.1250% 30/09/30 144A 125,000  129,443  0.03 
USD 125,000 BALL CORP 6.8750% 15/03/28 125,000  129,187  0.03 
USD 125,000 CANTOR FITZGE 7.2000% 12/12/28 144A 124,758  129,183  0.03 
USD 125,000 PENNYMAC FIN 7.8750% 15/12/29 144A 124,259  128,820  0.03 
USD 130,000 LEVEL 3 FIN 10.5000% 15/05/30 144A 283,907  128,717  0.03 
USD 125,000 AMERITEX HOL 10.2500% 15/10/28 144A 124,518  128,575  0.03 
USD 125,000 OSAIC HOLDIN 10.7500% 01/08/27 144A 125,475  128,364  0.03 
USD 125,000 EQM MIDSTREAM 7.5000% 01/06/27 144A 125,000  128,331  0.03 
USD 125,000 CARROLS RESTA 5.8750% 01/07/29 144A 119,350  127,974  0.03 
USD 125,000 IRON MOUNTAIN 7.0000% 15/02/29 144A 125,000  127,815  0.03 
USD 125,000 EQT MIDSTREAM PT 6.5000% 15/07/48 112,813  127,806  0.03 
USD 150,000 COVANTA HOLDING 5.0000% 01/09/30 124,156  127,771  0.03 
USD 150,000 BALL CORP 3.1250% 15/09/31 121,125  127,063  0.03 
USD 125,000 KEHE DIS/FIN/ 9.0000% 15/02/29 144A 125,000  126,282  0.03 
USD 125,000 NGL EN OP/FIN 8.3750% 15/02/32 144A 125,000  126,094  0.03 
USD 130,000 NEXSTAR ESCRO 5.6250% 15/07/27 144A 119,052  126,014  0.03 
USD 125,000 CARPENTER TECH 6.3750% 15/07/28 124,375  124,851  0.03 
USD 150,000 SUNNOVA ENERG 5.8750% 01/09/26 144A 150,908  124,500  0.03 
USD 130,000 YUM! BRANDS I 4.7500% 15/01/30 144A 143,488  124,313  0.03 
USD 125,000 RAND PARENT L 8.5000% 15/02/30 144A 125,000  124,112  0.03 
USD 125,000 DELEK LOG PT/FI 6.7500% 15/05/25 WI 124,056  123,698  0.03 
USD 125,000 SUGAR HSP GAM 5.8750% 15/05/25 144A 118,813  123,376  0.03 
USD 125,000 NATIONSTAR MT 6.0000% 15/01/27 144A 115,483  122,638  0.03 
USD 125,000 UNIVISION COM 7.3750% 30/06/30 144A 126,314  122,576  0.03 
USD 125,000 GRIFFON CORP 5.7500% 01/03/28 WI 133,750  122,518  0.03 
USD 125,000 KINETIK HLDIN 5.8750% 15/06/30 144A 124,485  122,497  0.03 
USD 125,000 MATTHEWS INTE 5.2500% 01/12/25 144A 125,000  122,268  0.03 
USD 125,000 BEAZER HOMES USA 5.8750% 15/10/27 115,462  121,891  0.03 
USD 165,000 ACPRODUCTS HL 6.3750% 15/05/29 144A 137,619  121,275  0.03 
USD 135,000 PENSKE AUTO GRP 3.7500% 15/06/29 119,475  120,234  0.03 
USD 125,000 ANTERO MIDSTR 5.3750% 15/06/29 144A 112,124  120,079  0.03 
USD 125,000 HILCORP ENERG 6.2500% 15/04/32 144A 125,000  119,886  0.03 
USD 125,000 NRG ENERGY IN 5.2500% 15/06/29 144A 133,594  119,743  0.03 
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USD 125,000 STATION CAS 4.5000% 15/02/28 144A 108,438  118,038  0.03 
USD 119,000 B&G FOODS INC 5.25% 01/04/25 105,794  116,811  0.03 
USD 125,000 APACHE CORP 4.2500% 15/01/30 132,813  116,494  0.03 
USD 125,000 LAMAR MEDIA CORP 3.7500% 15/02/28 125,000  116,250  0.03 
USD 150,000 HOSPITALITY PROP 4.3750% 15/02/30 140,250  115,800  0.03 
USD 116,000 ADAMS HOMES I 7.5000% 15/02/25 144A 121,119  115,357  0.02 
USD 125,000 NEXSTAR BROAD 4.7500% 01/11/28 144A 125,000  114,504  0.02 
USD 125,000 GARTNER GROUP 3.6250% 15/06/29 144A 125,000  113,588  0.02 
USD 125,000 ASHTON WOODS 4.6250% 01/08/29 144A 116,500  113,544  0.02 
USD 150,000 PREMIER ENTER 5.6250% 01/09/29 144A 148,803  112,875  0.02 
USD 125,000 CLEVELAND-CLI 4.8750% 01/03/31 144A 125,000  112,503  0.02 
USD 125,000 SCRIPPS ESCRO 5.8750% 15/07/27 144A 91,913  112,452  0.02 
USD 125,000 TRIMAS CORP 4.1250% 15/04/29 144A 127,031  111,656  0.02 
USD 125,000 ENLINK MIDSTREAM 5.6000% 01/04/44 104,438  110,944  0.02 
USD 150,000 DIVERSIFIED HLTH 4.3750% 01/03/31 127,583  110,882  0.02 
USD 225,000 CASTLE US HOL 9.5000% 15/02/28 144A 225,000  110,813  0.02 
USD 128,638 IHEARTCOMMUNICAT 6.3750% 01/05/26 138,716  110,575  0.02 
USD 125,000 TOPBUILD CORP 4.1250% 15/02/32 144A 125,000  110,299  0.02 
USD 125,000 CATALENT PHAR 3.5000% 01/04/30 144A 100,000  109,781  0.02 
USD 100,000 NAVIENT CORP 11.5000% 15/03/31 99,810  109,697  0.02 
USD 100,000 SPIRIT AEROSY 9.3750% 30/11/29 144A 100,000  108,424  0.02 
USD 240,000 DISH DBS CORP 7.3750% 01/07/28 239,513  106,800  0.02 
USD 100,000 VITAL ENERGY INC 9.7500% 15/10/30 98,742  106,294  0.02 
USD 108,000 CROWNROCK LP/ 5.0000% 01/05/29 144A 108,000  105,890  0.02 
USD 125,000 VENTURE GLOBA 3.8750% 01/11/33 144A 125,000  105,842  0.02 
USD 100,000 NRG ENERGY IN 7.0000% 15/03/33 144A 98,749  105,433  0.02 
USD 100,000 LGI HOMES INC 8.7500% 15/12/28 144A 100,000  105,424  0.02 
USD 105,000 CROWNROCK LP/ 5.6250% 15/10/25 144A 101,913  104,738  0.02 
USD 100,000 SPIRIT AEROSY 9.7500% 15/11/30 144A 100,000  104,509  0.02 
USD 100,000 WILLIAMS SCOT 7.3750% 01/10/31 144A 100,000  103,990  0.02 
USD 104,000 WYNN LAS VEGAS 5.5% 01/03/25  144A 97,500  103,750  0.02 
USD 125,000 HOSPITALITY PROP 4.9500% 01/10/29 112,438  103,740  0.02 
USD 100,000 VT TOPCO INC 8.5000% 15/08/30 144A 100,000  103,500  0.02 
USD 100,000 PBF HOLDING C 7.8750% 15/09/30 144A 99,324  103,435  0.02 
USD 100,000 RXO INC 7.5000% 15/11/27 144A 99,481  103,344  0.02 
USD 100,000 GLOB PART/GLP 8.2500% 15/01/32 144A 100,000  102,257  0.02 
USD 100,000 XPO INC 7.1250% 01/06/31 144A 100,000  102,162  0.02 
USD 100,000 GEN DIGITAL I 6.7500% 30/09/27 144A 100,000  101,617  0.02 
USD 100,000 EQM MIDSTREAM 6.5000% 01/07/27 144A 100,000  101,509  0.02 
USD 100,000 L BRANDS INC 6.6250% 01/10/30 144A 100,000  101,063  0.02 
USD 100,000 LIFE TIME INC 8.0000% 15/04/26 144A 100,209  101,000  0.02 
USD 100,000 NGL EN OP/FIN 8.1250% 15/02/29 144A 100,000  100,797  0.02 
USD 200,000 CSC HOLDINGS 5.0000% 15/11/31 144A 200,000  100,678  0.02 
USD 100,000 PATRICK INDS 7.5000% 15/10/27 144A 95,280  100,641  0.02 
USD 125,000 CABLE ONE INC 4.0000% 15/11/30 144A 124,203  100,625  0.02 
USD 100,000 FORD MOTOR CO 6.1000% 19/08/32 100,000  100,333  0.02 
USD 100,000 AVIS BUDGET C 8.0000% 15/02/31 144A 98,250  99,705  0.02 
USD 100,000 ENTEGRIS ESCR 5.9500% 15/06/30 144A 94,875  98,849  0.02 
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USD 100,000 MURPHY OIL CORP 5.8750% 01/12/27 96,708  98,796  0.02 
USD 125,000 GRAY ESCROW I 5.3750% 15/11/31 144A 118,906  98,561  0.02 
USD 153,000 GRAFTECH FINA 4.6250% 15/12/28 144A 156,775  98,245  0.02 
USD 130,000 BOEING CO 3.7500% 01/02/50 114,256  97,231  0.02 
USD 100,000 ALBERTSONS CO 4.6250% 15/01/27 144A 101,000  97,060  0.02 
USD 100,000 JELD-WEN INC 4.6250% 15/12/25 144A 97,250  96,977  0.02 
USD 125,000 SINCLAIR TELE 4.1250% 01/12/30 144A 125,000  96,259  0.02 
USD 100,000 CENTENE CORP 4.2500% 15/12/27 WI 103,125  96,119  0.02 
USD 100,000 ALBERTSONS CO 4.8750% 15/02/30 144A 100,000  95,723  0.02 
USD 100,000 CHENIERE ENERGYP 4.5000% 01/10/29 104,853  95,665  0.02 
USD 100,000 CDW LLC/CDW FIN 4.2500% 01/04/28 100,235  95,573  0.02 
USD 100,000 DELEK LOG PT/ 7.1250% 01/06/28 144A 100,000  95,352  0.02 
USD 100,000 NATIONSTAR MT 5.5000% 15/08/28 144A 100,000  94,932  0.02 
USD 100,000 CALPINE CORP 4.5000% 15/02/28 144A 93,750  94,856  0.02 
USD 100,000 CONSENSUS CLO 6.0000% 15/10/26 144A 100,000  94,630  0.02 
USD 100,000 OLIN CORP 5.0000% 01/02/30 87,000  94,537  0.02 
USD 125,000 IHEARTCOMMUNI 4.7500% 15/01/28 144A 125,000  94,405  0.02 
USD 100,000 LIFEPOINT HEA 4.3750% 15/02/27 144A 82,438  93,785  0.02 
USD 100,000 API GROUP DE 4.7500% 15/10/29 144A 100,000  93,523  0.02 
USD 100,000 ENERGIZER HLD 4.7500% 15/06/28 144A 102,287  92,755  0.02 
USD 150,000 MPT OP PTNR/FINL 3.5000% 15/03/31 111,845  92,402  0.02 
USD 100,000 PENNYMAC FIN 5.7500% 15/09/31 144A 81,125  92,377  0.02 
USD 100,000 FERTITTA ENT 4.6250% 15/01/29 144A 100,000  92,289  0.02 
USD 389,000 POLAR US BORR 6.7500% 15/05/26 144A 230,040  91,501  0.02 
USD 90,000 FREE MTGE HOL 9.2500% 01/02/29 144A 90,000  91,403  0.02 
USD 100,000 SIRIUS XM RAD 4.0000% 15/07/28 144A 96,757  90,896  0.02 
USD 100,000 ARCHES BUYER 4.2500% 01/06/28 144A 99,255  90,260  0.02 
USD 100,000 KONTOOR BRAND 4.1250% 15/11/29 144A 99,250  89,000  0.02 
USD 100,000 KB HOME 4.0000% 15/06/31 100,000  88,181  0.02 
USD 75,000 FORD MOTOR CO 9.6250% 22/04/30 75,000  87,965  0.02 
USD 115,000 BOEING CO 3.9000% 01/05/49 107,228  87,097  0.02 
USD 100,000 ADAPTHEALTH L 6.1250% 01/08/28 144A 95,063  87,094  0.02 
USD 125,000 COMMSCOPE INC 4.7500% 01/09/29 144A 106,526  82,976  0.02 
USD 79,000 K HOVNANIAN 13.5000% 01/02/26 144A 97,761  81,765  0.02 
USD 75,000 RAISING CANE' 9.3750% 01/05/29 144A 75,000  80,502  0.02 
USD 75,000 EQM MIDSTREAM 7.5000% 01/06/30 144A 75,000  80,329  0.02 
USD 110,000 BOEING CO 3.6250% 01/03/48 96,724  79,055  0.02 
USD 75,000 CREDIT ACCEPTANC 9.2500% 15/12/28 75,000  78,844  0.02 
USD 75,000 DREAM FINDERS 8.2500% 15/08/28 144A 75,000  78,562  0.02 
USD 75,000 NORTHERN OIL 8.7500% 15/06/31 144A 73,926  78,293  0.02 
USD 75,000 EARTHSTONE NR 8.0000% 15/04/27 144A 77,625  77,705  0.02 
USD 75,000 LIFEPOINT HEA 9.8750% 15/08/30 144A 75,000  77,250  0.02 
USD 75,000 KB HOME 6.8750% 15/06/27 74,813  77,165  0.02 
USD 75,000 ICAHN ENTER/F 9.7500% 15/01/29 144A 75,156  76,969  0.02 
USD 75,000 US FOODS INC 6.8750% 15/09/28 144A 75,000  76,875  0.02 
USD 75,000 ASCENT RESOUR 8.2500% 31/12/28 144A 75,000  76,734  0.02 
USD 75,000 SUNOCO LP/FIN 7.0000% 15/09/28 144A 75,000  76,690  0.02 
USD 150,000 ALLEN MEDIA 10.5000% 15/02/28 144A 150,000  76,500  0.02 
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USD 75,000 SEALED AIR/US 6.1250% 01/02/28 144A 75,000  75,435  0.02 
USD 75,000 UBER TECHNOLO 6.2500% 15/01/28 144A 75,000  75,030  0.02 
USD 75,000 HILTON DOMEST 5.7500% 01/05/28 144A 75,000  74,993  0.02 
USD 75,000 SYNCHRONY FINANC 7.2500% 02/02/33 74,737  74,927  0.02 
USD 75,000 NAVIENT CORP 5.875% 25/10/24 75,281  74,869  0.02 
USD 75,000 LABL INC 9.5000% 01/11/28 144A 75,000  74,807  0.02 
USD 75,000 HOWARD MIDSTR 6.7500% 15/01/27 144A 75,000  74,700  0.02 
USD 75,000 GRAPHIC PACKAGE 4.1250% 15/08/24 72,188  74,227  0.02 
USD 75,000 OLIN CORP 5.6250% 01/08/29 75,000  73,432  0.02 
USD 75,000 VISTA OUTDOOR 4.5000% 15/03/29 144A 74,599  73,125  0.02 
USD 75,000 AVIS BUDGET C 5.7500% 15/07/27 144A 78,938  73,052  0.02 
USD 75,000 OCCIDENTAL PETE 3.5000% 15/06/25 52,688  72,990  0.02 
USD 75,000 NEWELL BRANDS I 6.6250% 15/09/29 75,000  72,847  0.02 
USD 75,000 VICI PROPERTI 4.2500% 01/12/26 144A 75,000  72,093  0.02 
USD 75,000 PRA GROUP INC 8.3750% 01/02/28 144A 75,000  71,477  0.02 
USD 75,000 TENET HEALTHCARE 4.6250% 15/06/28 75,000  71,131  0.02 
USD 78,423 CORNERSTONE 15.0000% 06/12/28 144A 70,581  70,581  0.02 
USD 75,000 EQM MIDSTREAM 4.5000% 15/01/29 144A 75,000  70,330  0.02 
USD 75,000 CALPINE CORP 4.6250% 01/02/29 144A 75,000  69,153  0.01 
USD 75,000 GOODYEAR TIRE 5.2500% 15/07/31 76,928  68,168  0.01 
USD 75,000 AVANTOR FUNDI 3.8750% 01/11/29 144A 71,384  67,907  0.01 
USD 75,000 MATTEL INC 5.4500% 01/11/41 62,975  67,439  0.01 
USD 75,000 CHS/COMMUNITY 6.0000% 15/01/29 144A 75,000  67,313  0.01 
USD 75,000 WESTERN MIDSTRM 5.2500% 01/02/50 58,350  66,960  0.01 
USD 75,000 THOR INDUSTRI 4.0000% 15/10/29 144A 75,000  66,549  0.01 
USD 75,000 ONEMAIN FINANCE 3.8750% 15/09/28 66,563  65,757  0.01 
USD 75,000 DANA INC 4.2500% 01/09/30 75,000  65,578  0.01 
USD 75,000 ENLINK MIDSTREAM 5.4500% 01/06/47 65,813  65,257  0.01 
USD 75,000 CHENIERE ENERGY 3.2500% 31/01/32 WI 75,000  63,512  0.01 
USD 75,000 ICAHN ENTER/FIN 4.3750% 01/02/29 75,000  62,708  0.01 
USD 50,000 NFP CORP 8.5000% 01/10/31 144A 50,000  55,035  0.01 
USD 2,650,000 DIG INTL FIN 8.0000% 31/12/26 144A 2,577,938  53,000  0.01 
USD 50,000 PIKE CORP 8.6250% 31/01/31 144A 50,000  52,849  0.01 
USD 50,000 STAR PARENT I 9.0000% 01/10/30 144A 50,000  52,627  0.01 
USD 50,000 NFP CORP 7.5000% 01/10/30 144A 50,000  52,568  0.01 
USD 50,000 CUSHMAN & WAK 8.8750% 01/09/31 144A 49,647  52,500  0.01 
USD 50,000 SEALED AIR/US 7.2500% 15/02/31 144A 50,000  52,325  0.01 
USD 50,000 US FOODS INC 7.2500% 15/01/32 144A 50,000  52,130  0.01 
USD 50,000 IQVIA INC 6.2500% 01/02/29 144A 49,929  51,969  0.01 
USD 50,000 ACUSHNET 7.3750% 15/10/28 144A 50,000  51,873  0.01 
USD 50,000 L BRANDS INC 7.5000% 15/06/29 50,688  51,688  0.01 
USD 50,000 FORTREA HOLDI 7.5000% 01/07/30 144A 50,000  51,012  0.01 
USD 75,000 MPT OP PTNR/FINL 4.6250% 01/08/29 71,571  50,385  0.01 
USD 50,000 CLEVELAND-CLI 6.7500% 15/03/26 144A 49,392  50,178  0.01 
USD 50,000 LINDBLAD EXPE 6.7500% 15/02/27 144A 50,000  50,001  0.01 
USD 50,000 CRESCENT ENRG 7.2500% 01/05/26 144A 48,500  50,000  0.01 
USD 50,000 BRINKER INTL 5.0000% 01/10/24 144A 52,456  49,590  0.01 
USD 50,000 UNITED CONT HLDG 4.8750% 15/01/25 48,813  49,375  0.01 
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USD 50,000 UNITED WHOLES 5.7500% 15/06/27 144A 50,000  48,969  0.01 
USD 50,000 HESS MIDSTREA 5.5000% 15/10/30 144A 50,000  48,658  0.01 
USD 50,000 MGM RESORTS INTL 4.625% 01/09/26 46,125  48,490  0.01 
USD 100,000 PECF USS INTE 8.0000% 15/11/29 144A 90,250  48,250  0.01 
USD 50,000 TAYLOR MORRIS 5.1250% 01/08/30 144A 46,050  47,608  0.01 
USD 50,000 MACY'S RETAIL 6.1250% 15/03/32 144A 50,000  47,221  0.01 
USD 50,000 SERVICE PROP 5.5000% 15/12/27 50,000  47,016  0.01 
USD 50,000 ASSUREDPARTNE 5.6250% 15/01/29 144A 50,000  46,911  0.01 
USD 50,000 RANGE RESOURC 4.7500% 15/02/30 144A 50,000  46,500  0.01 
USD 50,000 NATIONSTAR MT 5.7500% 15/11/31 144A 50,000  45,933  0.01 
USD 50,000 HILTON DOMEST 3.7500% 01/05/29 144A 50,000  45,697  0.01 
USD 50,000 VICI PROPERTI 4.1250% 15/08/30 144A 50,000  45,442  0.01 
USD 50,000 TEMPUR SEALY 4.0000% 15/04/29 144A 43,900  45,163  0.01 
USD 50,000 TARGA RES PRTNRS 4.0000% 15/01/32 50,000  44,961  0.01 
USD 50,000 LADDER CAP FI 4.7500% 15/06/29 144A 50,000  44,837  0.01 
USD 50,000 CNX MID PART 4.7500% 15/04/30 144A 50,000  43,596  0.01 
USD 50,000 CLEARWAY ENER 3.7500% 15/01/32 144A 50,000  42,491  0.01 
USD 50,000 PARK RIVER HO 6.7500% 01/08/29 144A 34,500  41,956  0.01 
USD 79,000 K HOVNANIAN E 5.0000% 01/02/40 144A 52,239  39,500  0.01 
USD 50,000 SINCLAIR TELE 5.5000% 01/03/30 144A 50,000  38,010  0.01 
USD 75,000 LEVEL 3 FIN I 4.6250% 15/09/27 144A 70,313  37,500  0.01 
USD 36,732 FRONTIER COMMUN 5.8750% 01/11/29 47,380  31,120  0.01 
USD 125,000 CURO GROUP HL 7.5000% 01/08/28 144A 50,188  30,202  0.01 
USD 30,000 AMERIGAS PART/FIN 5.75% 20/05/27 33,462  28,564  0.01 
USD 25,000 FORTRESS TRAN 7.8750% 01/12/30 144A 24,833  26,378  0.01 
USD 25,000 OCCIDENTAL PETE 6.2000% 15/03/40 15,813  25,819  0.01 
USD 25,000 WYNN RESORTS 7.1250% 15/02/31 144A 23,688  25,747  0.01 
USD 25,000 CLEAN HARBORS 6.3750% 01/02/31 144A 25,000  25,260  0.01 
USD 25,000 RADIAN GROUP INC 6.6250% 15/03/25 25,000  25,098  0.01 
USD 25,000 UNITED CONTINENTAL 5% 01/02/24 17,375  25,000  0.01 
USD 25,000 CALLON PETROLEU 6.3750% 01/07/26 WI 25,000  24,997  0.01 
USD 25,000 CRESTWOOD MID PA 5.7500% 01/04/25 25,000  24,989  0.01 
USD 25,000 CLYDESDALE AC 6.6250% 15/04/29 144A 25,000  24,889  0.01 
USD 25,000 NABORS INDS I 7.3750% 15/05/27 144A 25,000  24,703  0.01 
USD 25,000 CHEMOURS CO 5.3750% 15/05/27 19,424  24,353  0.01 
USD 25,000 SEALED AIR CO 5.0000% 15/04/29 144A 25,000  24,094  0.01 
USD 25,000 MACY'S RETAIL 5.8750% 15/03/30 144A 25,000  23,750  0.01 
USD 25,000 NEXTERA ENERG 4.5000% 15/09/27 144A 24,500  23,734  0.01 
USD 25,000 CLIFFS NATURAL R 6.2500% 01/10/40 19,625  22,012  0.00 
USD 400,000 SANCHEZ ENERGY ESC 0.0000% 15/01/23 321,876  22,000  0.00 
USD 25,000 MSCI INC 3.6250% 01/11/31 144A 21,063  21,916  0.00 
USD 25,000 CALPINE CORP 3.7500% 01/03/31 144A 20,844  21,813  0.00 
USD 25,000 EMBECTA CORP 6.7500% 15/02/30 144A 24,629  21,781  0.00 
USD 25,000 NOVELIS CORP 3.8750% 15/08/31 144A 25,140  21,643  0.00 
USD 25,000 GAP INC/THE 3.6250% 01/10/29 144A 17,438  21,386  0.00 
USD 20,000 FREEPORT-MCMORAN 5.4% 14/11/34 24,225  19,949  0.00 
USD 25,000 MACYS RETAIL HLD 5.1250% 15/01/42 16,688  19,767  0.00 
USD 25,000 VIASAT INC 7.5000% 30/05/31 144A 16,250  18,769  0.00 
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USD 12,500 PACIFIC GAS&ELEC 3.4500% 01/07/25 11,007  12,196  0.00 
USD 12,500 PACIFIC GAS&ELEC 3.7500% 01/07/28 11,191  11,774  0.00 
USD 200,000 SANCHEZ ENERGY ESC 0.0000% 15/06/21 165,944  11,000  0.00 
USD 9,000 RAIN CII CARB 7.2500% 01/04/25 144A 9,318  8,770  0.00 
USD 100,000 ENVISION HEAL ESC 0.0000% 15/10/26 0  8,500  0.00 
USD 8,000 PRIME SEC/FIN 5.2500% 15/04/24 144A 8,000  7,952  0.00 
USD 10,000 BOEING CO 3.8500% 01/11/48 9,107  7,435  0.00 
USD 8,000 REALOGY GRP / 5.2500% 15/04/30 144A 8,000  5,656  0.00 
USD 300,000 CLOUD PEAK NRJ ESC 0.0000% 15/03/24 172,125  3,000  0.00 
USD 2,443 GULFPORT ENERGY 8.0000% 17/05/26 2,928  2,455  0.00 
USD 125,000 ASP AMC MERGER SUB 8% 15/05/25 144A (2) 124,844  625  0.00 
USD 50,000 BASIC ENERGY S 0.0000% 15/10/23 ESC 49,521  250  0.00 
USD 250,000 GENON ENERGY INC E 0.0000% 15/10/18 0  0  0.00 
USD 400,000 APPVION INC ESC 0.0000% 01/06/20 (2) 250,200  0  0.00 
   349,303,390  326,891,853  70.78 

        
-- 31,685 DIGICEL HDGS PFD 12.0000% 31/12/49 316,850  316,850  0.07 
   316,850  316,850  0.07 

        
USD 4,600,000 US TREASURY N/B 4.1250% 31/07/28 4,543,039  4,644,562  1.01 
USD 3,200,000 US TREASURY N/B 3.8750% 30/11/27 3,214,625  3,193,000  0.69 
USD 1,100,000 US TREASURY N/B 3.7500% 31/12/28 1,089,000  1,093,984  0.24 
USD 970,000 US TREASURY N/B 4.2500% 30/09/24 971,794  965,150  0.21 
USD 758,000 US TREASURY N/B 3.0000% 31/07/24 754,121  750,065  0.16 
   10,572,579  10,646,761  2.31 

        
-- 1,215 VISTRA COR-CW24 0  9  0.00 
   0  9  0.00 
  377,034,883  353,756,017  76.61 
        
   473,040,316  443,011,208  95.93 
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JPY 13,345,143,634 USD 92,990,340 2024 22  (2,169,937) 
USD 155,712 JPY 22,692,060 2024 22  1,281 
USD 14,047 JPY 2,047,215 2024 22  116 
USD 3,040 JPY 443,115 2024 22  25 
USD 1,464 JPY 213,435 2024 22  12 
USD 241,577 JPY 35,540,000 2024 22  (290) 
USD 385,731 JPY 56,760,000 2024 22  (548) 
JPY 13,740,000 USD 93,201 2024 22  306 
JPY 10,470,000 USD 71,168 2024 22  85 

      
     (2,168,950) 

     
 

 
 

      
      

USD 11 FUT US 10YR NOTE (CBT) 2024  1,236,469 15,625 
USD 41 FUT US 2YR NOTE (CBT) 2024  8,435,109 64,472 

    9,671,578 80,097 
      
      

USD (4) FUT US LONG BOND(CBT) 2024  (490,375) (30,007) 
USD (5) FUT US ULTRA BOND CBT 2024  (648,125) (29,344) 
USD (20) FUT US 5YR NOTE (CBT) 2024  (2,169,219) (11,282) 

    (3,307,719) (70,633) 
      
     9,464 
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USD 16,120,000 CDX NA IG S41 5Y 1% 20/12/28 2028 12 20  (322,643) 
    (322,643) 
     
     

USD 7,170,000 CDX NA HY S41 V2 5Y 5% 20/12/28 2028 12 20  411,250 
    411,250 
     
    88,607 
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49,735,373 

 
2,014,477 

4,918 
723,911 

97 
 

52,478,776 
 
 
 

1,347 
41,230 
6,827 

649,849 
106,127 

 
805,380 

 
 

51,673,396 

   
8,230 16,762 137,948,586 

12,173 621,847 7,569,862,300 

 
14,017 

2,453,137 
236 

 
2,467,390 

 
 
 

321,037 
53,509 
16,317 

2,139 
5,878 

21,981 
10,709 

3,525 
10,699 
18,800 

91 
 

464,685 
 

2,002,705 
 

(3,022,102) 
16,440 

(108,778) 
 

(3,114,440) 
 
 

772,254 
(3,384) 

(18,375) 
 

750,495 
 

(361,240) 
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56,742,721 
 

2,002,705 
(3,114,440) 

750,495 
 

(361,240) 
 

2,433,518 
(2,870,534) 

 
(437,016) 

 
(4,271,069) 

 
 

51,673,396 

 
 

22,927 
 

809 
(6,974) 

 
16,762 

 
 
 

622,362 
 

28,887 
(29,402) 

 
621,847 

2023 2022 2021 
51,673,396 56,742,721 44,512,341 

   
   
   

137,948,586 208,739,423 202,640,770 
8,230 9,105 10,409 

   
   
   

7,569,862,300 7,573,478,775 5,759,078,351 
12,173 12,169 13,510 
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EUR  100,000  BENTELER INTE 9.3750% 15/05/28 REGS 100,000  101,250  0.20 

     100,000  101,250  0.20 
     100,000  101,250  0.20 
          
         

       
EUR  100,000  SOLVAY SA FRN 02/03/70 99,376  89,757  0.17 

     99,376  89,757  0.17 
       

EUR  200,000  AZELIS FINAN 5.7500% 15/03/28 REGS 201,610  202,020  0.40 
EUR  100,000  SARENS FINANCE 5.7500% 21/02/27 89,625  84,846  0.16 

     291,235  286,866  0.56 
     390,611  376,623  0.73 
          
         

       
EUR  200,000  FORTUNE STAR 3.9500% 02/10/26 195,090  124,000  0.24 

     195,090  124,000  0.24 
     195,090  124,000  0.24 
          
         

       
EUR  375,000  PRIMO WATER H 3.8750% 31/10/28 REGS 349,567  325,316  0.63 
EUR  200,000  PANTHER BF AG 4.3750% 15/05/26 REGS 192,500  191,250  0.37 

     542,067  516,566  1.00 
     542,067  516,566  1.00 
          
         

       
EUR  300,000  EP INFRASTRUCTUR 1.8160% 02/03/31 208,290  212,304  0.41 

     208,290  212,304  0.41 
     208,290  212,304  0.41 
          
         

       
EUR  150,000  PHM GROUP 4.7500% 18/06/26 141,038  135,000  0.26 
EUR  100,000  TEOLLISUUDEN  2.6250% 31/03/27 EMTN 99,511  94,409  0.18 
EUR  100,000  TEOLLISUUDEN  1.3750% 23/06/28 EMTN 99,696  86,759  0.17 

     340,245  316,168  0.61 
     340,245  316,168  0.61 
          
         

       
EUR  400,000  EDF FRN 22/01/49               EMTN 412,277  371,500  0.73 
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EUR  300,000  ELEC DE FRANCE FRN 29/12/49    317,138  290,685  0.56 
EUR  200,000  BPCE FRN 13/01/42 NC5. 199,716  168,708  0.33 
EUR  200,000  ELEC DE FRANCE FRN 31/12/72 198,566  168,500  0.33 
GBP  100,000  CRED AGRICOLE SA FRN 23/06/70 REGS 139,782  110,168  0.21 
EUR  100,000  SOLVAY FINANCE FRN 29/06/49 100,000  99,486  0.19 
GBP  100,000  ELEC DE FRANCE FRN 22/07/69 EMTN 115,037  94,968  0.18 
EUR  100,000  IQERA GROUP FRN 15/02/27 100,375  90,000  0.17 
EUR  100,000  VEOLIA ENVRNMT FRN 20/04/70 100,000  89,900  0.17 
EUR  100,000  VEOLIA ENVRNMT FRN 15/02/71 81,500  83,000  0.16 

     1,764,391  1,566,915  3.03 
       

EUR  100,000  CASINO GUICHARD  3.248% 7/3/24 EMTN 81,000  21,908  0.04 
     81,000  21,908  0.04 

       
EUR  524,000  ALTICE FRANCE 8.0000% 15/05/27 REGS 506,891  297,555  0.57 
EUR  300,000  GETLINK SE 3.5000% 30/10/25 299,099  290,939  0.56 
EUR  300,000  FORVIA 3.7500% 15/06/28 285,347  269,925  0.52 
EUR  275,000  EMERIA SASU 7.7500% 31/03/28 REGS 275,000  261,404  0.51 
EUR  200,000  FORVIA 7.2500% 15/06/26 201,569  207,582  0.40 
EUR  200,000  TEREOS FIN GR 7.2500% 15/04/28 REGS 200,000  200,035  0.39 
EUR  200,000  ILIAD HOLDING 5.1250% 15/10/26 REGS 204,125  190,454  0.37 
EUR  200,000  AIR FRANCE-KLM 3.8750% 01/07/26 198,319  187,032  0.36 
EUR  200,000  CONSTELLIUM S 3.1250% 15/07/29 REGS 193,313  167,332  0.32 
EUR  226,000  ALTICE FRANCE 4.1250% 15/01/29 REGS 201,689  164,980  0.32 
EUR  200,000  LA FINAC ATALIAN 4% 15/05/24   REGS 175,500  149,139  0.29 
EUR  200,000  ALTICE FRANCE 3.3750% 15/01/28 REGS 181,000  146,798  0.28 
EUR  133,000  FORVIA 2.7500% 15/02/27 133,000  119,489  0.23 
EUR  125,000  IM GROUP 8.0000% 01/03/28 EMTN 125,625  116,343  0.23 
EUR  116,000  LOXAM SAS 3.2500% 14/01/25 116,000  113,100  0.22 
EUR  125,000  ALTICE FRANCE 2.1250% 15/02/25 REGS 115,625  112,969  0.22 
EUR  125,000  LOXAM SAS 5.7500% 15/07/27 111,250  111,885  0.22 
EUR  100,000  AIR FRANCE-KL 7.2500% 31/05/26 EMTN 99,697  102,212  0.20 
EUR  100,000  VALEO SA 5.3750% 28/05/27 EMTN 99,483  100,177  0.19 
EUR  100,000  PARTS EUROPE  6.5000% 16/07/25 REGS 101,000  100,067  0.19 
EUR  100,000  ILIAD 5.3750% 14/06/27 100,000  98,990  0.19 
EUR  100,000  PAPREC HOLDIN 4.0000% 31/03/25 REGS 94,313  97,375  0.19 
EUR  100,000  ILIAD 5.6250% 15/02/30 99,296  96,084  0.19 
EUR  100,000  ILIAD 1.5000% 14/10/24 95,670  95,876  0.19 
EUR  100,000  ILIAD 1.8750% 25/04/25 91,200  94,724  0.18 
EUR  100,000  FORVIA 3.1250% 15/06/26 100,000  94,253  0.18 
EUR  100,000  AIR FRANCE-KLM 1.8750% 16/01/25 93,250  94,216  0.18 
EUR  100,000  SPCM SA 2.0000% 01/02/26 REGS 100,000  92,875  0.18 
EUR  100,000  ILIAD 2.3750% 17/06/26 89,500  92,473  0.18 
EUR  100,000  ILIAD HOLDING 5.6250% 15/10/28 REGS 103,000  91,250  0.18 
EUR  100,000  KAPLA HOLDING 3.3750% 15/12/26 REGS 100,163  90,685  0.18 
EUR  100,000  PAPREC HOLDIN 3.5000% 01/07/28 REGS 101,215  89,542  0.17 
EUR  100,000  RENAULT 2.5000% 02/06/27 EMTN 100,000  89,260  0.17 
EUR  100,000  VERALLIA SA 1.6250% 14/05/28 102,875  88,001  0.17 
EUR  100,000  FORVIA 2.3750% 15/06/27 101,500  87,850  0.17 
EUR  100,000  REXEL SA 2.1250% 15/06/28 100,000  87,791  0.17 
EUR  100,000  SECHE ENVIRONNEM 2.2500% 15/11/28 100,313  86,520  0.17 
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EUR  100,000  CGG SA 7.7500% 01/04/27 REGS 85,500  85,976  0.17 
EUR  100,000  ILIAD 1.8750% 11/02/28 94,625  85,464  0.17 
EUR  100,000  ELIOR GROUP SA 3.7500% 15/07/26 100,000  85,246  0.16 
EUR  100,000  VERALLIA SA 1.8750% 10/11/31 81,875  81,485  0.16 
EUR  100,000  ALTICE FRANCE 4.2500% 15/10/29 REGS 100,000  72,259  0.14 
EUR  100,000  ALTICE FRANCE 4.0000% 15/07/29 REGS 100,000  71,890  0.14 
EUR  100,000  LABORATOIRE 5.0000% 01/02/29 REGS 103,469  69,500  0.13 
EUR  100,000  LA FIN ATALIA 5.1250% 15/05/25 REGS 90,273  69,000  0.13 

     6,251,569  5,598,002  10.83 
     8,096,960  7,186,825  13.90 
          
         

       
EUR  400,000  DEUTSCHE BANK AG FRN 24/06/32 EMTN 364,341  354,645  0.69 
EUR  200,000  DEUTSCHE BANK AG FRN 30/04/71 200,226  194,733  0.38 
EUR  200,000  COMMERZBANK AG FRN 05/12/30 EMTN 204,961  189,008  0.37 
EUR  200,000  BAYER AG FRN 25/03/82 N5.5 189,979  188,000  0.36 
EUR  200,000  COMMERZBANK AG FRN 29/12/31 EMTN 182,141  167,069  0.32 
EUR  100,000  COMMERZBANK AG FRN 06/12/32 EMTN 99,778  100,714  0.19 
EUR  100,000  DEUTSCHE BANK AG FRN 19/05/31 EMTN 97,250  96,852  0.19 
EUR  100,000  BAYER AG FRN 12/11/79 88,125  86,536  0.17 

     1,426,801  1,377,557  2.67 
       

EUR  213,703  KIRK BEAUTY SUN PIK 01/10/26 REGS 144,000  157,452  0.30 
EUR  100,000  TECHEM VERWLT 6.0000% 30/07/26 REGS 90,411  85,461  0.17 

     234,411  242,913  0.47 
PIK         

EUR  265,000  IHO VERWALTUNGS PIK 15/05/28 REGS 262,244  268,644  0.52 
EUR  225,000  IHO VERWALTUNGS PIK 15/09/26 REGS 217,344  207,000  0.40 

     479,588  475,644  0.92 
       

EUR  400,000  GRUENENTHAL G 3.6250% 15/11/26 REGS 385,247  377,999  0.72 
EUR  300,000  TECHEM VERWAL 2.0000% 15/07/25 REGS 287,877  284,309  0.55 
EUR  355,000  PEACH PROPERT 4.3750% 15/11/25 REGS 343,866  264,475  0.51 
EUR  225,000  TK ELEVATOR M 4.3750% 15/07/27 REGS 205,125  199,688  0.39 
EUR  200,000  ZF FINANCE 3.0000% 21/09/25 EMTN 191,930  190,197  0.37 
EUR  200,000  DT LUFTHANSA  3.0000% 29/05/26 EMTN 190,640  189,000  0.37 
EUR  200,000  DT LUFTHANSA  2.8750% 16/05/27 EMTN 198,772  183,000  0.35 
EUR  200,000  DOUGLAS 6.0000% 08/04/26 REGS 192,500  182,500  0.35 
EUR  200,000  CT INVESTMENT 5.5000% 15/04/26 REGS 202,125  182,304  0.35 
EUR  200,000  MAHLE GMBH 2.3750% 14/05/28 EMTN 170,500  152,989  0.30 
EUR  125,000  ADLER PELZER  9.5000% 01/04/27 REGS 115,625  112,238  0.22 
EUR  100,000  ZF FINANCE GM 5.7500% 03/08/26 EMTN 100,875  100,427  0.19 
EUR  100,000  CHEPLAPHARM A 7.5000% 15/05/30 REGS 100,000  99,568  0.19 
EUR  100,000  NIDDA HEALTHC 7.5000% 21/08/26 REGS 95,838  98,750  0.19 
EUR  100,000  DT LUFTHANSA AG 2.8750% 11/02/25 99,535  96,625  0.19 
EUR  100,000  CHEPLAPHARM A 4.3750% 15/01/28 REGS 100,000  91,053  0.18 
EUR  100,000  CHEPLAPHARM A 3.5000% 11/02/27 REGS 88,999  91,005  0.18 
EUR  100,000  NOVELIS SHEET 3.3750% 15/04/29 REGS 101,250  86,660  0.17 
EUR  100,000  STYROLUTION 2.2500% 16/01/27 REGS 98,655  86,614  0.17 
EUR  100,000  PCF GMBH 4.7500% 15/04/26 REGS 100,938  82,500  0.16 
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EUR  100,000  ADLER REAL EST 3.0000% 27/04/26 80,625  78,200  0.15 
EUR  100,000  STANDARD PROF 6.2500% 30/04/26 REGS 65,250  66,200  0.13 
EUR  125,000  SENVION HLDG  3.875% 25/10/22 REGS 101,048  313  0.00 

     3,617,220  3,296,614  6.38 
     5,758,020  5,392,728  10.44 
          
         

       
EUR  250,000  888 ACQUISITI 7.5580% 15/07/27 REGS 213,269  228,750  0.44 

     213,269  228,750  0.44 
     213,269  228,750  0.44 
          
         

       
EUR  132,000  EUROBANK FRN 26/01/29 EMTN 131,325  134,203  0.26 
EUR  100,000  EUROBANK FRN 05/05/27 EMTN 86,375  87,758  0.17 

     217,700  221,961  0.43 
       

EUR  100,000  NATL BK GREEC 7.2500% 22/11/27 EMTN 102,000  104,531  0.20 
     102,000  104,531  0.20 
     319,700  326,492  0.63 
          
         

       
EUR  140,000  AIB GROUP PLC FRN 30/05/31 EMTN 128,816  127,086  0.25 
EUR  100,000  PERM TSB GRP FRN 25/04/28 99,612  101,158  0.20 
EUR  100,000  BANK OF IRELAND FRN 14/10/29 EMTN 103,879  95,250  0.18 
EUR  100,000  AIB GROUP PLC FRN 19/11/29 EMTN 103,362  93,920  0.18 

     435,669  417,414  0.81 
       

EUR  382,000  EIRCOM FINANCE 3.5000% 15/05/26 375,135  355,748  0.69 
GBP  200,000  VIRGIN MEDIA  4.8750% 15/07/28 REGS 230,888  181,802  0.35 
EUR  150,000  JAMES HARDIE  3.6250% 01/10/26 REGS 147,069  142,050  0.27 

     753,092  679,600  1.31 
     1,188,761  1,097,014  2.12 
          
         

       
EUR  340,000  TEVA PHARM FNC 3.7500% 09/05/27 320,090  307,201  0.60 
EUR  325,000  TEVA PHARM FNC 4.3750% 09/05/30 289,825  270,553  0.52 

     609,915  577,754  1.12 
     609,915  577,754  1.12 
          
         

       
EUR  200,000  UNICREDIT SPA FRN 23/09/29 EMTN 178,000  187,627  0.37 
EUR  200,000  UNICREDIT SPA FRN 15/01/32 173,000  175,046  0.34 
GBP  100,000  ASSICURAZIONI FRN 16/06/65 136,261  113,413  0.22 
EUR  100,000  MONTE DEI PASCHI FRN 02/03/26 EMTN 100,000  99,494  0.19 
EUR  100,000  INTESA SANPAOLO FRN 12/07/29 EMTN 107,500  98,404  0.19 
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EUR  100,000  MONTE DEI PASCHI FRN 22/01/30 91,500  89,130  0.17 
     786,261  763,114  1.48 

       
EUR  300,000  MUNDYS SPA 1.8750% 12/02/28 282,699  252,343  0.48 
EUR  250,000  INTESA SANPAO 3.9280% 15/09/26 EMTN 278,850  246,135  0.48 
EUR  246,000  TELECOM ITALIA 6.8750% 15/02/28 246,855  245,972  0.47 
EUR  250,000  INTESA SANPAO 2.8550% 23/04/25 EMTN 236,508  242,958  0.47 
EUR  275,000  DOBANK SPA 3.3750% 31/07/26 REGS 277,865  232,140  0.45 
EUR  200,000  LOTTO SPA/ROM 9.7500% 30/09/27 REGS 200,000  215,843  0.42 
EUR  256,000  NEXI 2.1250% 30/04/29 227,875  215,148  0.42 
EUR  225,000  TELECOM ITALIA SPA 3.625% 25/5/26 E 220,938  212,658  0.41 
EUR  250,000  INTESA SANPAO 2.9250% 14/10/30 EMTN 218,520  205,418  0.40 
EUR  200,000  LOTTO SPA/ROM 7.1250% 01/06/28 REGS 200,000  201,000  0.39 
EUR  200,000  INTER MEDIA C 6.7500% 09/02/27 REGS 193,850  190,000  0.37 
EUR  200,000  REKEEP SPA 7.2500% 01/02/26 REGS 186,500  180,600  0.35 
EUR  200,000  MARCOLIN 6.1250% 15/11/26 REGS 174,250  177,055  0.34 
EUR  200,000  TELECOM ITALI 1.6250% 18/01/29 EMTN 153,054  154,000  0.30 
EUR  125,000  TELECOM ITALI 2.3750% 12/10/27 EMTN 111,907  107,395  0.21 
EUR  100,000  FIBER BIDCO  11.0000% 25/10/27 REGS 107,450  105,566  0.20 
EUR  116,000  FIS GROUP 5.6250% 01/08/27 REGS 116,000  104,264  0.20 
EUR  100,000  LOTTO SPA/ROM 6.2500% 15/07/25 REGS 101,250  101,400  0.20 
EUR  104,000  INTL DESIGN G 6.5000% 15/11/25 REGS 104,000  99,886  0.19 
EUR  100,000  ITALMATCH CH 10.0000% 06/02/28 REGS 100,000  97,504  0.19 
EUR  100,000  MONTE DEI PAS 3.6250% 24/09/24 EMTN 102,375  96,511  0.19 
EUR  100,000  UNIPOLSAI ASS 3.8750% 01/03/28 EMTN 110,000  94,506  0.18 
EUR  100,000  TELECOM ITALI 2.7500% 15/04/25 EMTN 95,625  94,250  0.18 
EUR  100,000  TELECOM ITALI 2.8750% 28/01/26 EMTN 93,500  93,018  0.18 
EUR  100,000  NEXI 1.6250% 30/04/26 99,613  91,691  0.18 
EUR  100,000  IMA INDUSTRIA 3.7500% 15/01/28 REGS 100,000  87,875  0.17 
EUR  100,000  GUALA CLOSURE 3.2500% 15/06/28 REGS 88,825  86,500  0.17 
EUR  100,000  TELECOM ITALI 5.2500% 17/03/55 EMTN 79,000  79,625  0.15 
EUR  400,000  WASTE ITALIA 10.5% 15/11/19    REGS 346,351  40  0.00 

     4,853,660  4,311,301  8.34 
     5,639,921  5,074,415  9.82 
          
         

       
EUR  200,000  SOFTBANK GRP COR 4.0000% 19/09/29 205,269  164,500  0.32 
EUR  150,000  SOFTBANK GRP COR 3.3750% 06/07/29 112,875  119,985  0.23 

     318,144  284,485  0.55 
     318,144  284,485  0.55 
          
         

       
EUR  100,000  ADIENT GLB HDGS 3.5% 15/08/24  REGS 11,060  14,671  0.03 

     11,060  14,671  0.03 
PIK         

EUR  270,230  LINX CAP LTD PIK 01/04/25 REGS 235,784  229,696  0.44 
     235,784  229,696  0.44 

       
GBP  150,000  TVL FINANCE 10.2500% 28/04/28 REGS 167,706  168,074  0.32 
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GBP  125,000  KANE BIDCO LT 6.5000% 15/02/27 REGS 149,689  127,396  0.25 
EUR  130,000  AVIS BUDGET F 4.7500% 30/01/26 REGS 130,000  126,748  0.25 
EUR  100,000  KANE BIDCO LT 5.0000% 15/02/27 REGS 100,000  92,246  0.18 

     547,395  514,464  1.00 
     794,239  758,831  1.47 
          
         

       
EUR  100,000  EUROFINS SCIEN FRN 13/11/71 93,000  91,750  0.18 

     93,000  91,750  0.18 
       

EUR  406,250  CODERE FIN 2 PIK 30/11/27 REGS 102,873  33,220  0.06 
EUR  100,000  CIRSA FINANCE 6.2500% 20/12/23 REGS 23,589  24,073  0.05 
EUR  100,000  GALAPAGOS SA 5.3750% 15/06/21 REGS 9,925  50  0.00 

     136,387  57,343  0.11 
PIK         

EUR  275,000  ARD FINANCE SA PIK 30/06/27 REGS 220,295  208,313  0.40 
EUR  208,326  LHMC FINCO 2 PIK 02/10/25 REGS 186,492  201,765  0.39 
EUR  71,806  CODERE NEW HOLDC PIK 30/11/27 REGS 84,804  3,590  0.01 

     491,591  413,668  0.80 
       

EUR  63,617  CODERE FIN 2 PIK 30/09/26 REGS 60,583  50,894  0.10 
     60,583  50,894  0.10 

       
EUR  350,000  INTRALOT CAPI 5.2500% 15/09/24 REGS 295,062  329,700  0.64 
EUR  300,000  CIRSA FINANC 10.3750% 30/11/27 REGS 297,209  321,750  0.62 
EUR  302,000  INPOST SA 2.2500% 15/07/27 REGS 285,232  262,360  0.51 
EUR  300,000  ALTICE FINANC 4.2500% 15/08/29 REGS 266,750  228,750  0.44 
EUR  225,000  MOTION FINCO 7.3750% 15/06/30 REGS 224,850  223,646  0.43 
EUR  250,000  SUMMER BC HOL 5.7500% 31/10/26 REGS 227,177  220,000  0.43 
EUR  250,000  CONS ENERGY F 5.0000% 15/10/28 REGS 234,196  211,565  0.41 
EUR  200,000  TELENET FIN L 3.5000% 01/03/28 REGS 188,488  183,277  0.35 
GBP  215,000  GARFUNKELUX H 7.7500% 01/11/25 REGS 238,276  177,612  0.34 
EUR  300,000  SIGNA 5.5000% 23/07/26 REGS 278,677  174,000  0.34 
EUR  225,000  ALTICE FINANC 3.0000% 15/01/28 REGS 195,563  172,457  0.33 
EUR  200,000  CONTOURGLOB P 3.1250% 01/01/28 REGS 173,675  156,816  0.30 
EUR  200,000  VIVION 3.0000% 08/08/24 177,500  154,916  0.30 
EUR  200,000  HERENS MIDCO 5.2500% 15/05/29 REGS 147,125  124,500  0.24 
EUR  150,000  DANA FIN LUX  3.0000% 15/07/29 REGS 139,688  116,686  0.23 
GBP  100,000  B&M EUROPEAN 3.6250% 15/07/25 110,907  109,196  0.21 
EUR  100,000  MONITCHEM HOL 8.7500% 01/05/28 REGS 100,000  100,058  0.19 
EUR  100,000  DANA FIN LUX  8.5000% 15/07/31 REGS 100,000  99,750  0.19 
EUR  100,000  LOARRE INVEST 6.5000% 15/05/29 REGS 96,605  95,197  0.18 
EUR  100,000  ALTICE FINANC 2.2500% 15/01/25 REGS 100,000  92,500  0.18 
EUR  100,000  SANI/IKOS 5.6250% 15/12/26 REGS 100,000  92,475  0.18 
EUR  100,000  MATTERHORN TE 4.0000% 15/11/27 REGS 96,650  92,375  0.18 
EUR  100,000  FOUR FINANCE SA 10.7500% 26/10/26 100,000  86,713  0.17 
EUR  100,000  KLEOPATRA FIN 4.2500% 01/03/26 REGS 87,950  86,320  0.17 
EUR  100,000  LUNE HOLDINGS 5.6250% 15/11/28 REGS 87,188  84,002  0.16 
EUR  100,000  ARENA LUX FIN 1.8750% 01/02/28 REGS 96,750  81,115  0.16 
EUR  103,000  GARFUNKELUX H 6.7500% 01/11/25 REGS 103,000  74,963  0.15 
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EUR  100,000  ALTICE FINCO  4.7500% 15/01/28 REGS 95,450  66,130  0.13 
EUR  100,000  VIVION 3.5000% 01/11/25 98,350  65,556  0.13 
EUR  100,000  KLEOPATRA HLD 6.5000% 01/09/26 REGS 64,000  64,792  0.13 
EUR  100,000  AGPS BONDCO PLC 5.0000% 14/01/29 45,250  33,250  0.06 

     4,851,568  4,382,427  8.48 
     5,633,129  4,996,082  9.67 
          
         

       
EUR  300,000  PETROLEOS MEX 2.7500% 21/04/27 EMTN 231,824  224,832  0.45 
EUR  200,000  NEMAK SAB DE  2.2500% 20/07/28 REGS 182,100  157,090  0.30 
EUR  175,000  PETROLEOS MEX 3.7500% 16/04/26 EMTN 176,610  150,920  0.29 
EUR  200,000  PETROLEOS MEX 4.7500% 26/02/29 10.7 156,442  147,196  0.28 
EUR  100,000  PETROLEOS MEX 3.75% 21/02/24   EMTN 101,000  98,000  0.19 
EUR  100,000  PETROLEOS MEX 4.8750% 21/02/28 EMTN 77,863  78,520  0.15 
EUR  100,000  CREDITO REAL  5.0000% 01/02/27 REGS 104,375  12,510  0.02 

     1,030,214  869,068  1.68 
     1,030,214  869,068  1.68 
          
         

       
EUR  300,000  TELEFONICA EUROP FRN 31/12/70 . 307,736  277,044  0.53 
EUR  200,000  REPSOL INTL FIN FRN 22/03/70 199,125  174,000  0.34 
EUR  200,000  COOPERATIEVE RAB FRN 29/12/69 221,750  173,995  0.34 
EUR  100,000  TELEFONICA EUROP FRN 23/11/71 100,000  101,750  0.20 
EUR  100,000  TELEFONICA EUROP FRN 14/03/2168 100,000  97,480  0.19 
EUR  100,000  GAS NAT FENOSA F FRN 24/04/71 95,750  96,750  0.19 
EUR  100,000  TELEFONICA EUROP FRN 24/05/70 100,000  83,804  0.16 
EUR  100,000  TRIODOS BANK FRN 05/02/32 . 99,497  73,500  0.14 

     1,223,858  1,078,323  2.09 
          

--  21,851  SELECTA CLASS A2 (SELCA2DUM) 4,080  10,051  0.02 
--  10,926  SELECTA CLASS A1 (SELCA1DUM 2,040  5,026  0.01 

     6,120  15,077  0.03 
       

EUR  185,078  SELECTA GROUP BV PIK 01/07/26 REGS 141,073  119,190  0.23 
EUR  96,684  SELECTA GROUP BV PIK 01/04/26 REGS 72,537  84,236  0.16 

     213,610  203,426  0.39 
PIK         

EUR  100,000  SUMMER BIDCO PIK 15/11/25 REGS 107,628  104,450  0.20 
EUR  100,000  SUMMER BIDCO PIK 15/11/25 REGS 105,500  102,558  0.20 

     213,128  207,008  0.40 
       

EUR  345,000  UNITED GROUP 3.1250% 15/02/26 REGS 283,312  302,634  0.59 
EUR  275,000  SIGMA HOLDCO 5.7500% 15/05/26 REGS 189,645  228,960  0.44 
EUR  225,000  TEVA PHARM FNC 4.5000% 01/03/25 WI 220,725  222,750  0.43 
EUR  200,000  TEVA PHARM FNC 7.3750% 15/09/29 200,000  201,750  0.39 
EUR  200,000  TMNL HOLD 3.7500% 15/01/29 REGS 181,000  170,020  0.33 
EUR  200,000  COMPACT BIDCO 5.7500% 01/05/26 REGS 189,500  139,295  0.27 
EUR  100,000  OI EUROPEAN G 6.2500% 15/05/28 REGS 101,375  102,016  0.20 
EUR  100,000  AXALTA COATIN 3.7500% 15/01/25 REGS 98,450  98,504  0.19 
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EUR  100,000  DARLING GLBL  3.6250% 15/05/26 REGS 98,094  97,750  0.19 
EUR  100,000  OI EUROPEAN G 2.8750% 15/02/25 REGS 97,100  97,611  0.19 
EUR  100,000  VILLA DUTCH B 9.0000% 03/11/29 REGS 92,826  96,627  0.19 
EUR  100,000  PPF ARENA 1 B 2.1250% 31/01/25 EMTN 99,638  95,315  0.18 
EUR  100,000  Q-PARK HOLDIN 1.5000% 01/03/25 REGS 96,419  94,873  0.18 
EUR  100,000  PFF TELECOM G 3.2500% 29/09/27 EMTN 106,750  92,451  0.18 
EUR  100,000  ZF EUROPE 2.0000% 23/02/26 94,350  91,035  0.18 
EUR  100,000  TRIVIUM PACK  3.7500% 15/08/26 REGS 97,000  90,972  0.18 
EUR  100,000  DUFRY ONE BV 3.3750% 15/04/28 100,000  88,089  0.17 
EUR  100,000  ASHLAND SERVI 2.0000% 30/01/28 REGS 100,000  86,347  0.17 
EUR  100,000  Q-PARK HOLDIN 2.0000% 01/03/27 REGS 97,500  84,500  0.16 
EUR  100,000  ZF EUROPE 3.0000% 23/10/29 83,500  83,550  0.16 
EUR  100,000  NOBEL BIDCO B 3.1250% 15/06/28 REGS 100,000  78,236  0.15 
EUR  100,000  VZ SECURED FI 3.5000% 15/01/32 REGS 100,000  75,749  0.15 
EUR  100,000  VZ VENDOR 2.8750% 15/01/29 REGS 96,042  74,364  0.14 
EUR  100,000  MAXEDA DIY 5.8750% 01/10/26 REGS 65,000  71,632  0.14 
EUR  103,000  DIEBOLD NIXDO 9.0000% 15/07/25 REGS 96,650  41,715  0.08 

     3,084,876  2,906,745  5.63 
     4,741,592  4,410,579  8.54 
          
         

       
EUR  100,000  CARNIVAL CORP 7.6250% 01/03/26 REGS 104,145  93,000  0.18 

     104,145  93,000  0.18 
     104,145  93,000  0.18 
          
         

       
EUR  100,000  CANPACK SA 2.3750% 01/11/27 REGS 100,000  80,162  0.16 

     100,000  80,162  0.16 
     100,000  80,162  0.16 
          
         

       
EUR  100,000  CAIXA GERAL DEPO FRN 31/10/28 EMTN 100,946  103,045  0.21 
EUR  100,000  EDP SA FRN 23/04/83 EMTN 100,000  99,077  0.19 
EUR  100,000  EDP SA FRN 14/03/82 NC5. 99,481  84,875  0.16 

     300,427  286,997  0.56 
       

EUR  100,000  TAP SA 5.6250% 02/12/24 REGS 86,971  98,024  0.18 
EUR  200,000  BANCO ESPIRITO 4% 21/01/19     EMTN 202,125  44,000  0.09 
EUR  200,000  BANCO ESPIRITO 2.625% 08/05/17 193,500  44,000  0.09 

     482,596  186,024  0.36 
     783,023  473,021  0.92 
          
         

       
EUR  100,000  RCS & RDS SA 2.5000% 05/02/25 REGS 95,500  94,920  0.18 

     95,500  94,920  0.18 
     95,500  94,920  0.18 

－ 408 －

02_添付ファンド_9pt_1022962.indd   40802_添付ファンド_9pt_1022962.indd   408 2024/09/02   11:54:202024/09/02   11:54:20



 

          
          
         

       
EUR  200,000  CAIXABANK FRN 13/09/67 210,400  194,484  0.39 
EUR  200,000  BANCO SABADELL FRN 07/02/29 EMTN 200,704  193,000  0.37 
EUR  100,000  BANCO SABADELL FRN 15/04/31 EMTN 94,075  85,105  0.16 
EUR  100,000  BANCO CRED SOC C FRN 09/03/28 EMTN 95,170  79,415  0.15 

     600,349  552,004  1.07 
       

EUR  138,000  OHL OPERACIONES PIK 31/03/26 REGS 115,230  120,907  0.23 
     115,230  120,907  0.23 

       
EUR  420,000  LORCA TELECOM 4.0000% 18/09/27 REGS 416,762  382,201  0.75 
EUR  300,000  GRIFOLS ESCRO 3.8750% 15/10/28 REGS 267,075  249,451  0.48 
EUR  200,000  CELLNEX FINAN 1.0000% 15/09/27 EMTN 178,645  172,940  0.33 
EUR  200,000  CELLNEX FINAN 1.5000% 08/06/28 EMTN 178,335  172,414  0.33 
EUR  125,000  GRIFOLS SA 2.2500% 15/11/27 REGS 113,125  110,911  0.21 
EUR  100,000  BANCO SABADEL 1.7500% 10/05/24 EMTN 98,070  97,211  0.19 
EUR  100,000  GRIFOLS SA 3.2% 01/05/25       REGS 100,500  95,886  0.19 
EUR  100,000  GRIFOLS SA 1.6250% 15/02/25 REGS 88,750  95,706  0.19 
EUR  100,000  CELLNEX TELECOM 1.0000% 20/04/27 83,580  88,380  0.17 
EUR  100,000  KAIXO BONDCO  5.1250% 30/09/29 REGS 100,000  86,885  0.17 
EUR  100,000  CELLNEX TELECOM 1.8750% 26/06/29 82,750  85,042  0.16 
EUR  100,000  CELLNEX FINAN 2.0000% 15/02/33 EMTN 98,086  78,357  0.15 
EUR  100,000  FOODCO BONDCO 6.2500% 15/05/26 REGS 75,000  46,100  0.09 

     1,880,678  1,761,484  3.41 
     2,596,257  2,434,395  4.71 
          
         

       
EUR  200,000  HEIMSTADEN BOSTA FRN 01/05/70 184,798  98,792  0.19 
EUR  100,000  HEIMSTADEN BOSTA FRN 15/04/70 102,543  52,000  0.10 
EUR  100,000  SAMHALLSBYGG FRN 30/01/70 52,000  20,515  0.04 

     339,341  171,307  0.33 
       

EUR  325,000  VERISURE HOLD 7.1250% 01/02/28 REGS 325,499  324,114  0.63 
EUR  200,000  INTRUM AB 4.8750% 15/08/25 REGS 182,625  174,530  0.34 
EUR  100,000  VERISURE HOLD 9.2500% 15/10/27 REGS 100,000  106,486  0.21 
EUR  100,000  VERISURE HOLD 3.8750% 15/07/26 REGS 92,563  92,980  0.18 
EUR  101,000  VERISURE HOLD 3.2500% 15/02/27 REGS 101,050  89,116  0.17 
EUR  100,000  VERISURE MIDH 5.2500% 15/02/29 REGS 100,000  85,000  0.16 
EUR  100,000  SAMHALLSBYGG 1.0000% 12/08/27 EMTN 71,250  66,719  0.13 

     972,987  938,945  1.82 
     1,312,328  1,110,252  2.15 
          
         

       
GBP  200,000  HSBC HOLDINGS FRN 28/03/70 264,249  205,569  0.40 
GBP  200,000  BARCLAYS PLC FRN 15/03/70 264,044  198,042  0.38 
EUR  191,000  VODAFONE GROUP FRN 30/08/84 EMTN 189,883  190,216  0.37 
GBP  100,000  BARCLAYS PLC FRN 14/11/32 EMTN 113,987  117,489  0.23 
GBP  100,000  VODAFONE GROUP FRN 03/10/78 127,487  109,352  0.21 
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GBP  100,000  CO-OPERATIVE FIN FRN 06/04/27 117,872  106,835  0.21 
EUR  100,000  VODAFONE GROUP FRN 03/01/79 104,225  99,300  0.19 
EUR  100,000  BP CAPITAL PLC FRN 22/06/70 100,000  92,375  0.18 
EUR  100,000  VODAFONE GROUP FRN 03/10/78 113,550  90,260  0.17 
EUR  100,000  VODAFONE GROUP FRN 27/08/80 NC6 103,450  89,286  0.17 

     1,498,747  1,298,724  2.51 
       

GBP  100,000  CO-OPERATIVE GP STUP 6.25% 08/07/26 140,981  109,155  0.21 
     140,981  109,155  0.21 

       
GBP  350,000  PINEWOOD FINA 3.2500% 30/09/25 REGS 391,144  377,177  0.72 
GBP  319,000  BELLIS ACQUIS 3.2500% 16/02/26 REGS 351,640  313,567  0.61 
GBP  300,000  DEUCE FINCO 5.5000% 15/06/27 REGS 323,404  290,707  0.56 
GBP  250,000  IRON MOUNTAIN 3.8750% 15/11/25 REGS 278,540  273,610  0.53 
EUR  500,000  CARNIVAL PLC 1.0000% 28/10/29 315,131  263,900  0.51 
GBP  277,000  ZENITH FINCO  6.5000% 30/06/27 REGS 328,511  247,424  0.48 
EUR  300,000  VIRGIN MEDIA  3.7500% 15/07/30 REGS 234,500  231,000  0.45 
GBP  225,000  JERROLD FINCO 5.2500% 15/01/27 REGS 233,579  220,633  0.43 
EUR  268,000  VMED O2 UK FI 3.2500% 31/01/31 REGS 247,375  212,121  0.41 
GBP  200,000  PINEWOOD FINA 3.6250% 15/11/27 REGS 205,740  205,570  0.40 
EUR  200,000  ALLWYN ENTERT 7.2500% 30/04/30 REGS 200,000  200,140  0.39 
GBP  200,000  VIRGIN MEDIA  5.2500% 15/05/29 REGS 231,004  191,167  0.37 
EUR  200,000  INTL PERSONAL FI 9.7500% 12/11/25 210,425  180,500  0.35 
EUR  200,000  INTL GAME TEC 2.3750% 15/04/28 REGS 191,150  179,994  0.35 
EUR  200,000  VICTORIA PLC 3.6250% 24/08/26 180,700  163,222  0.32 
EUR  200,000  TI AUTOMOTIVE 3.7500% 15/04/29 REGS 151,450  158,518  0.31 
EUR  150,000  EG GLOBAL 3.6250% 07/02/24 REGS 146,250  148,875  0.29 
GBP  124,000  ROLLS-ROYCE P 5.7500% 15/10/27 REGS 133,647  136,070  0.26 
GBP  113,000  NEWDAY BONDC 13.2500% 15/12/26 REGS 128,653  130,352  0.25 
EUR  150,000  ROLLS-ROYCE P 1.6250% 09/05/28 EMTN 144,780  125,641  0.24 
GBP  100,000  NATWEST MARKE 6.3750% 08/11/27 EMTN 116,259  117,193  0.23 
GBP  100,000  STONEGATE PUB 8.2500% 31/07/25 REGS 106,356  107,509  0.21 
GBP  100,000  STONEGATE PUB 8.0000% 13/07/25 105,889  106,549  0.21 
GBP  100,000  MARKS & SPENC 3.7500% 19/05/26 EMTN 122,485  105,493  0.20 
GBP  100,000  PREMIER FOODS 3.5000% 15/10/26 105,102  104,401  0.20 
GBP  100,000  ROLLS-ROYCE P 3.3750% 18/06/26 EMTN 96,659  103,904  0.20 
GBP  100,000  JERROLD FINCO 4.8750% 15/01/26 REGS 112,530  102,061  0.20 
EUR  100,000  JAGUAR LAND R 5.8750% 15/11/24 REGS 108,440  100,600  0.19 
GBP  100,000  PUNCH FINANCE 6.1250% 30/06/26 REGS 99,363  100,156  0.19 
EUR  100,000  INEOS FINANCE 6.6250% 15/05/28 REGS 100,000  99,256  0.19 
EUR  100,000  JAGUAR LAND R 6.8750% 15/11/26 REGS 114,065  98,890  0.19 
EUR  100,000  PINNACLE BIDC 5.5000% 15/02/25 REGS 102,602  97,761  0.19 
EUR  100,000  JAGUAR LAND R 4.5000% 15/01/26 REGS 87,750  95,252  0.18 
GBP  100,000  SHERWOOD FINA 6.0000% 15/11/26 REGS 117,084  94,244  0.18 
EUR  104,000  INEOS QUATTRO 2.5000% 15/01/26 REGS 101,933  93,937  0.18 
EUR  100,000  EC FINANCE 3.0000% 15/10/26 REGS 100,000  93,500  0.18 
EUR  100,000  INEOS FINANCE 3.3750% 31/03/26 REGS 102,801  93,129  0.18 
EUR  100,000  SYNTHOMER PLC 3.8750% 01/07/25 REGS 89,000  92,726  0.18 
GBP  100,000  MAISON FINCO  6.0000% 31/10/27 REGS 118,517  92,436  0.18 
GBP  100,000  BELLIS FINCO  4.0000% 16/02/27 REGS 83,204  87,104  0.17 
EUR  100,000  JAGUAR LAND R 4.5000% 15/07/28 REGS 100,000  86,125  0.17 

－ 410 －

02_添付ファンド_9pt_1022962.indd   41002_添付ファンド_9pt_1022962.indd   410 2024/09/02   11:54:212024/09/02   11:54:21



 

          
          

EUR  102,000  SHERWOOD FINA 4.5000% 15/11/26 REGS 102,000  85,808  0.17 
EUR  100,000  BCP MODULAR 4.7500% 30/11/28 REGS 100,000  83,000  0.16 
GBP  100,000  BOPARAN FINAN 7.6250% 30/11/25 REGS 111,697  76,428  0.15 
EUR  100,000  BCP V MODULAR 6.7500% 30/11/29 REGS 100,000  74,020  0.14 

     7,231,359  6,641,670  12.85 
     8,871,087  8,049,549  15.57 
          
         

       
EUR  117,732  TOPCO PIK  FRN 01/12/26 2ND LIEN TL 85,830  60,828  0.11 
EUR  55,109  TOPCO PIK  FRN 01/08/26 1ST LIEN TL 49,959  45,006  0.09 

     135,789  105,834  0.20 
          

--  2,677,303  TEIDE LTD 43,744  26,773  0.05 
--  2,496  CODERE NEW HOLDCO SA 0  0  0.00 

     43,744  26,773  0.05 
        

EUR  461,000  FORD MOTOR CRED 4.8670% 03/08/27 460,985  448,796  0.88 
EUR  335,000  IQVIA INC 2.2500% 15/01/28 REGS 315,897  294,263  0.58 
EUR  300,000  ARDAGH METAL  2.0000% 01/09/28 REGS 276,703  248,786  0.48 
EUR  250,000  FORD MOTOR CR 3.2500% 15/09/25 EMTN 242,125  238,992  0.46 
EUR  225,000  OLYMPUS WTR H 9.6250% 15/11/28 REGS 225,000  225,563  0.44 
EUR  225,000  BOXER PARENT  6.5000% 02/10/25 REGS 237,587  219,847  0.43 
EUR  200,000  SPECTRUM BRANDS INC 4% 01/10/26 REG 190,250  194,536  0.38 
GBP  200,000  MPT OP PTNR/FINL 2.5000% 24/03/26 220,726  180,670  0.35 
GBP  200,000  ATLAS LUXCO 4 4.8750% 01/06/28 REGS 188,084  178,655  0.35 
EUR  220,000  CATALENT PHAR 2.3750% 01/03/28 REGS 209,725  174,031  0.34 
EUR  175,000  UGI INTL LLC 2.5000% 01/12/29 REGS 173,906  140,219  0.27 
GBP  123,000  FORD MOTOR CR 4.5350% 06/03/25 EMTN 133,625  135,332  0.26 
GBP  115,000  FORD MOTOR CR 6.8600% 05/06/26 EMTN 130,240  131,435  0.25 
GBP  100,000  FORD MOTOR CR 2.7480% 14/06/24 EMTN 110,619  110,381  0.21 
EUR  100,000  EMERALD DEBT 6.3750% 15/12/30 REGS 100,000  99,080  0.19 
EUR  100,000  FORD MOTOR CR 3.0210% 06/03/24 EMTN 98,625  98,463  0.19 
EUR  100,000  IQVIA INC 2.8750% 15/09/25 REGS 97,350  97,008  0.19 
EUR  100,000  AVANTOR FUNDI 2.6250% 01/11/25 REGS 100,950  95,744  0.19 
EUR  100,000  FORD MOTOR CRED 2.3300% 25/11/25 86,375  93,346  0.18 
EUR  100,000  FORD MOTOR CRED 2.3860% 17/02/26 104,600  93,107  0.18 
EUR  103,000  GRAPHIC PACKA 2.6250% 01/02/29 REGS 90,589  90,147  0.17 
EUR  100,000  IQVIA INC 2.8750% 15/06/28 REGS 102,485  89,487  0.17 
EUR  100,000  STANDARD INDS 2.2500% 21/11/26 REGS 94,357  88,625  0.17 
EUR  100,000  ORGANON & CO/ 2.8750% 30/04/28 REGS 101,175  86,987  0.17 
EUR  100,000  SILGAN HOLDINGS 2.2500% 01/06/28 100,000  85,147  0.16 
EUR  100,000  OLYMPUS WTR H 3.8750% 01/10/28 REGS 96,813  80,284  0.16 
GBP  100,000  MPT OP PTNR/FINL 3.6920% 05/06/28 125,728  78,754  0.15 
GBP  100,000  MPT OP PTNR/FINL 3.3750% 24/04/30 72,109  73,542  0.14 
EUR  100,000  ARDAGH METAL  3.0000% 01/09/29 REGS 89,500  73,375  0.14 
USD  55,000  OCCIDENTAL PETE 8.8750% 15/07/30 64,787  59,239  0.11 
USD  44,000  OCCIDENTAL PETE 6.6250% 01/09/30 47,007  42,944  0.08 
USD  29,000  OCCIDENTAL PETE 7.8750% 15/09/31 32,943  30,016  0.06 
USD  20,000  OCCIDENTAL PETE 8.5000% 15/07/27 21,963  20,517  0.04 
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USD  21,000  OCCIDENTAL PETE 6.3750% 01/09/28 21,417  20,215  0.04 
     4,764,245  4,417,533  8.56 
     4,943,778  4,550,140  8.81 
          
    54,926,285  49,735,373  96.25 

     
EUR 100,139 GBP 87,400 2023 26  (980) 
JPY 141,136,016 EUR 953,685 2023 26  (5,059) 
GBP 15,478 EUR 17,756 2023  164 
USD 2,671 EUR 2,418 2023  83 
USD 1,438 EUR 1,314 2023  33 
EUR 988 USD 1,070 2023  (15) 
EUR 854 USD 932 2023  (19) 
EUR 759 USD 840 2023  (27) 
EUR 8,698 GBP 7,563 2023  (59) 
EUR 2,736 USD 3,008 2023  (81) 
EUR 33,586 GBP 29,273 2023  (309) 
EUR 59,068 GBP 51,809 2023  (913) 
EUR 291,429 USD 322,266 2023  (10,375) 
EUR 1,003,799 GBP 887,378 2023  (23,673) 

      
     (41,230) 

    
    

USD (2) FUT US 10YR NOTE (CBT) (214,423) (1,347) 
     
    (1,347) 
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  438,420,892 

( 521,254,836 )   
  36,854,088 

  1,041,203 
  116,884 

  1,587,777 
  446,419 

  778,466 
  5,935,195 

  1,895 
   

  485,182,819 
   

   
  17,947,967 

  166,118 
  1,947,142 

  578 
  356,178 

  625,696 
  743,456 

   
  21,787,135 

   
  463,395,684 

   
   

    
FC  6,130 2,122,690 13,012,584,927 
FD  10,063 5,003,080 50,345,228,867 

   
  492,203 

  23,736,046 
  50,678 

  11,259 
   

  24,290,186 
   

   
  2,301,096 

  183,854 
  184,260 

  56,298 
  18,315 

  109,510 
  242,820 

  91,988 
  8,422 

  321 
  45,960 

  49,369 
  1,912 

  4,021 
  19,026 

   
  3,317,172 

   
  20,973,014 

   
  (52,900,292) 

  627,314 
  (15,165,944) 

  (754,960) 
  72,924 

   
  (68,120,958) 

   
  (15,030,241) 

  202,175 
  5,052 

  435,530 
  (2,663,886) 

   
  (17,051,370) 

   
  (64,199,314) 
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  519,851,179 
   

  20,973,014 
  (68,120,958) 
  (17,051,370) 

   
  (64,199,314) 

   
  103,182,244 
  (59,857,109) 

   
  43,325,135 
   

  (35,581,316) 
   

  463,395,684 

 1,739,468 
  

 618,254 
 (235,032) 

  
 2,122,690 

 4,662,217 
  

 982,304 
 (641,441) 

  
 5,003,080 

 2023 2022 2021 
 463,395,684 519,851,179 49,809,405 

    
FC     
    

 13,012,584,927 13,004,918,854 190,900,159 
 6,130 7,476 8,753 

    
FD     
    

 50,345,228,867 47,071,679,497 5,095,376,014 
 10,063 10,096 10,846 
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 / 
       

        
       

       
EUR 200,000 ALBANIA 3.5000% 23/11/31 REGS 221,733  173,041  0.04 

   221,733  173,041  0.04 
   221,733  173,041  0.04 
        
       

       
USD 2,843,000 ANGOLA REP OF 8.7500% 14/04/32 REGS 2,564,649  2,562,355  0.55 
USD 2,024,000 ANGOLA REP OF 8.0000% 26/11/29 REGS 1,960,657  1,816,864  0.39 
USD 1,800,000 ANGOLA REP OF 9.3750% 08/05/48 REGS 1,765,828  1,532,218  0.33 
USD 1,400,000 ANGOLA REP OF 8.2500% 09/05/28 REGS 1,379,849  1,295,021  0.28 
USD 803,000 ANGOLA REP OF 9.5000% 12/11/25 REGS 774,138  812,026  0.18 
USD 722,000 ANGOLA REP OF 9.1250% 26/11/49 REGS 676,760  606,740  0.13 

   9,121,881  8,625,224  1.86 
   9,121,881  8,625,224  1.86 
        
       

       
USD 13,306,440 ARGENTINA 1.5000% 09/07/35 3,699,848  3,725,803  0.80 
USD 9,705,817 ARGENTINA 3.5000% 09/07/41 2,810,901  2,996,671  0.65 
USD 2,297,539 ARGENTINA 0.5000% 09/07/30 805,251  747,341  0.16 
USD 420,739 ARGENTINA 3.8750% 09/01/38 165,318  147,014  0.03 
USD 486,661 ARGENTINA 1.5000% 09/07/46 161,186  138,090  0.03 
USD 118,065 ARGENTINA 1.0000% 09/07/29 95,345  36,556  0.01 

   7,737,849  7,791,475  1.68 

USD 515,574 PROV BUENOS AIRE STUP 01/09/37 REGS 227,263  195,145  0.04 
   227,263  195,145  0.04 
   7,965,112  7,986,620  1.72 
        
       

       
USD 800,000 ARMENIA 3.6000% 02/02/31 REGS 738,820  615,041  0.13 
USD 260,000 ARMENIA 3.9500% 26/09/29 REGS 249,860  213,210  0.05 

   988,680  828,251  0.18 
   988,680  828,251  0.18 
        
       

      
USD 240,000 SUZANO AUSTRI 7.0000% 16/03/47 REGS 314,352  239,710  0.05 

   314,352  239,710  0.05 
   314,352  239,710  0.05 
        
       

       
USD 1,709,000 REPUBLIC OF A 5.1250% 01/09/29 REGS 1,874,164  1,634,214  0.35 
USD 150,000 REPUBLIC OF A 3.5000% 01/09/32 REGS 127,050  126,753  0.03 

   2,001,214  1,760,967  0.38 
      

USD 1,670,000 STATE OIL CO AZE 6.9500% 18/03/30 1,988,159  1,713,754  0.37 
   1,988,159  1,713,754  0.37 
   3,989,373  3,474,721  0.75 
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 / 
       

        
       

       
USD 450,000 BAHAMAS-COMMO 6.0000% 21/11/28 REGS 341,450  365,931  0.08 
USD 400,000 BAHAMAS-COMMO 9.0000% 16/06/29 REGS 320,096  358,000  0.08 

   661,546  723,931  0.16 
   661,546  723,931  0.16 
        
       

       
USD 3,471,000 BAHRAIN 5.4500% 16/09/32 REGS 3,453,605  3,128,315  0.67 
USD 800,000 BAHRAIN 7.0000% 12/10/28 REGS 867,537  819,000  0.18 
USD 400,000 BAHRAIN 6.7500% 20/09/29 REGS 410,500  398,208  0.09 
USD 337,000 BAHRAIN 6.0000% 19/09/44 REGS 339,150  268,333  0.06 
USD 201,000 BAHRAIN 7.3750% 14/05/30 REGS 201,000  206,890  0.04 

   5,271,792  4,820,746  1.04 
      

USD 2,300,000 BAHRAIN 4.2500% 25/01/28 REGS 2,286,921  2,120,618  0.45 
USD 917,000 CBB INTL SUK 3.8750% 18/05/29 REGS 885,237  819,389  0.18 
USD 800,000 BAHRAIN 5.2500% 25/01/33 REGS 775,450  698,000  0.15 
USD 670,000 OIL & GAS HLD 7.5000% 25/10/27 REGS 745,389  690,462  0.15 

   4,692,997  4,328,469  0.93 
   9,964,789  9,149,215  1.97 
        
       

       
EUR 249,000 BENIN INTL BO 4.9500% 22/01/35 REGS 244,598  191,157  0.04 
EUR 150,000 BENIN INTL BO 4.8750% 19/01/32 REGS 181,340  124,398  0.03 

   425,938  315,555  0.07 
   425,938  315,555  0.07 
        
       

       
USD 200,000 BERMUDA-GOVT 5.0000% 15/07/32 REGS 207,122  194,460  0.04 

   207,122  194,460  0.04 
      

USD 820,000 BERMUDA-GOVT 4.7500% 15/02/29 REGS 950,475  800,761  0.18 
USD 453,000 SAGICOR FINL 5.3000% 13/05/28 REGS 453,000  433,974  0.09 
USD 400,000 TENGIZCH FIN 3.2500% 15/08/30 REGS 408,860  300,916  0.06 

   1,812,335  1,535,651  0.33 
   2,019,457  1,730,111  0.37 
        
       

       
USD 200,000 BOLIVIA GOVT 7.5000% 02/03/30 REGS 189,000  172,250  0.04 

   189,000  172,250  0.04 
       

USD 400,000 BOLIVIA GOVT 4.5000% 20/03/28 REGS 345,398  284,000  0.06 
   345,398  284,000  0.06 
   534,398  456,250  0.10 
        
       

       
USD 2,767,000 BRAZIL REP OF 2.8750% 06/06/25 2,683,312  2,601,198  0.56 
USD 2,834,000 BRAZIL REP OF 4.7500% 14/01/50 2,136,363  2,031,250  0.44 
USD 1,402,000 FED REP OF BRAZIL 5.625% 07/01/41 1,351,036  1,209,225  0.26 
USD 400,000 BRAZIL REP OF 4.6250% 13/01/28 379,200  380,415  0.08 
USD 410,000 BRAZIL REP OF 5.6250% 21/02/47 317,650  334,663  0.07 
USD 252,000 FED REP OF BRAZIL 8.25% 20/01/34 270,279  285,705  0.06 
USD 264,000 REP OF BRAZIL 5% 27/01/45 194,199  201,939  0.04 
USD 200,000 BRAZIL REP OF 3.7500% 12/09/31 168,000  168,250  0.04 

   7,500,039  7,212,645  1.55 
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USD 2,260,000 BRAZIL MINAS 5.333% 15/02/28  REGS 1,197,540  1,102,597  0.24 
USD 345,000 MC BRAZIL 7.2500% 30/06/31 REGS 333,356  273,697  0.06 

   1,530,896  1,376,294  0.30 
   9,030,935  8,588,939  1.85 
        
       

       
USD 1,018,000 CN HUANENG GP HK FRN 09/06/70 1,032,825  995,604  0.21 
USD 1,000,000 MINMETALS BOUNTE FRN 03/09/69 1,017,450  965,000  0.21 
USD 260,000 DIANJIAN HAIYU FRN 20/12/69 EMTN 268,967  254,934  0.06 

   2,319,242  2,215,538  0.48 
      

USD 623,000 SINOCHEM OFFS 2.2500% 24/11/26 EMTN 622,471  550,414  0.11 
USD 552,000 STATE GRID OS 1.6250% 05/08/30 EMTN 484,060  447,437  0.09 
USD 468,000 SUNNY EXPRESS 3.1250% 23/04/30 421,111  413,305  0.09 
USD 249,000 HUARONG FIN I 4.8750% 22/11/26 EMTN 228,831  218,952  0.05 
USD 249,000 HUARONG FINANCE 4.7500% 27/04/27 225,345  215,362  0.05 
USD 200,000 HUARONG FIN I 5.0000% 19/11/25 EMTN 138,000  183,359  0.04 
USD 200,000 CHINALCO CAPITAL 2.1250% 03/06/26 198,890  179,871  0.04 
USD 200,000 CLP POWER HK 2.1250% 30/06/30 EMTN 194,484  162,944  0.04 
USD 200,000 HUARONG FINAN 4.9500% 07/11/47 EMTN 172,250  133,030  0.03 
EUR 100,000 FORTUNE STAR 4.3500% 06/05/23 61,506  102,975  0.02 
EUR 100,000 FORTUNE STAR 3.9500% 02/10/26 82,481  76,807  0.02 

   2,829,429  2,684,456  0.58 
   5,148,671  4,899,994  1.06 
        
       

       
EUR 417,000 REP OF CAMERO 5.9500% 07/07/32 REGS 496,397  331,794  0.07 

   496,397  331,794  0.07 
   496,397  331,794  0.07 
        
       

      
USD 490,000 PETRONAS ENER 2.1120% 23/03/28 REGS 486,695  426,947  0.09 

   486,695  426,947  0.09 
   486,695  426,947  0.09 
        
       

       
USD 1,587,000 BIOCEANICO SOV 0% 05/06/34 REGS 1,079,585  1,002,248  0.22 
USD 300,000 RUTAS 2 AND 7 0% 30/09/36 REGS 163,100  181,124  0.04 

   1,242,685  1,183,372  0.26 
      

USD 3,521,000 GACI FIRST INVST 5.1250% 14/02/53 3,270,312  3,160,097  0.67 
USD 2,450,000 GACI FIRST INVST 4.7500% 14/02/30 2,424,153  2,391,812  0.52 
USD 1,300,000 GACI FIRST INVST 5.0000% 13/10/27 1,303,433  1,287,039  0.28 
USD 1,032,000 GACI FIRST INVST 4.8750% 14/02/35 1,008,728  977,686  0.21 
USD 710,000 CSN ISLANDS X 6.7500% 28/01/28 REGS 768,625  675,502  0.15 
USD 650,000 SHARJAH SUKUK 3.2340% 23/10/29 636,000  572,865  0.12 
USD 500,000 KSA SUKUK LTD 5.2680% 25/10/28 REGS 500,000  512,500  0.11 
USD 500,000 XP INC 3.2500% 01/07/26 REGS 494,310  436,288  0.09 
USD 400,000 LAMAR FUNDING 3.9580% 07/05/25 REGS 376,500  379,960  0.08 
USD 400,000 SHARJAH SUKUK 2.9420% 10/06/27 367,800  359,886  0.08 
USD 300,000 MAF SUKUK LTD 4.6380% 14/05/29 336,600  293,738  0.06 
USD 300,000 SA GLOBAL SUK 1.6020% 17/06/26 REGS 300,000  270,298  0.06 
USD 300,000 GRUPO AVAL LT 4.3750% 04/02/30 REGS 302,400  225,597  0.05 
USD 229,000 LIBERTY COST 10.8750% 15/01/31 REGS 229,000  215,260  0.05 
USD 200,000 GACI FIRST INVST 5.2500% 13/10/32 197,660  199,553  0.04 
USD 200,000 QNB FINANCE L 1.3750% 26/01/26 EMTN 198,500  178,250  0.04 
USD 227,000 LONGFOR HOLDINGS 3.9500% 16/09/29 186,140  177,836  0.04 
USD 208,000 LONGFOR HOLDINGS 4.5000% 16/01/28 180,960  175,864  0.04 
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USD 200,000 COUNTRY GARDEN 6.1500% 17/09/25 182,000  140,449  0.03 
USD 200,000 TENCENT HOLD 3.2400% 03/06/50 REGS 183,812  126,938  0.03 
USD 400,000 KAISA GROUP 11.7000% 11/11/25 389,200  64,885  0.01 
USD 200,000 SUNAC CHINA HLDG 6.5000% 10/01/25 199,000  52,178  0.01 

   14,035,133  12,874,481  2.77 
   15,277,818  14,057,853  3.03 
        
       

       
USD 6,350,000 CHILE 2.5500% 27/07/33 6,052,407  5,008,563  1.08 
USD 1,769,000 CHILE 2.7500% 31/01/27 1,749,892  1,622,585  0.35 
USD 523,000 CHILE 3.1000% 07/05/41 510,386  380,396  0.08 
EUR 400,000 CHILE 1.8750% 27/05/30 370,717  363,263  0.08 
USD 400,000 CHILE 3.2500% 21/09/71 383,764  245,442  0.05 
USD 200,000 CHILE 3.2400% 06/02/28 217,750  185,062  0.04 
USD 200,000 CHILE 4.3400% 07/03/42 199,840  171,500  0.04 

   9,484,756  7,976,811  1.72 
      

USD 2,373,000 CODELCO INC 5.1250% 02/02/33 REGS 2,365,392  2,303,501  0.49 
USD 620,000 EMPRESA NACIONAL 3.75% 05/08/26 REG 654,275  575,473  0.11 
USD 500,000 CODELCO INC 4.25% 17/07/42   REGS 467,840  409,272  0.09 
USD 500,000 CODELCO INC 3.7000% 30/01/50 REGS 438,700  362,141  0.08 
USD 400,000 EMPRESA METRO 3.6500% 07/05/30 REGS 428,600  358,815  0.08 
USD 400,000 EMPRESA NACIO 4.5000% 14/09/47 REGS 396,250  301,800  0.07 
USD 400,000 EFE 3.8300% 14/09/61 REGS 393,400  270,329  0.06 
USD 250,000 CODELCO INC 3.1500% 14/01/30 REGS 262,854  217,532  0.05 
USD 300,000 CODELCO INC 3.1500% 15/01/51 REGS 282,990  203,627  0.04 
USD 200,000 CENCOSUD SA 4.3750% 17/07/27 REGS 218,900  187,260  0.04 
USD 200,000 CODELCO INC 3.7500% 15/01/31 REGS 169,000  177,969  0.04 
USD 200,000 EMPRESA METRO 4.7000% 07/05/50 REGS 229,200  170,500  0.04 
USD 200,000 EMPRESA NACIO 3.4500% 16/09/31 REGS 199,296  165,038  0.04 

   6,506,697  5,703,257  1.23 
   15,991,453  13,680,068  2.95 
        
       

       
USD 1,818,000 CHINA (PEOPLE 0.5500% 21/10/25 REGS 1,767,029  1,624,711  0.35 
USD 1,550,000 CHINA (PEOPLE'S) 3.2500% 19/10/23 1,655,092  1,534,237  0.33 
USD 1,384,000 CHINA (PEOPLE 0.4000% 21/10/23 REGS 1,370,747  1,345,701  0.29 

   4,792,868  4,504,649  0.97 
      

USD 300,000 ZHONGAN ONLINE 3.1250% 16/07/25 302,013  267,172  0.06 
   302,013  267,172  0.06 
   5,094,881  4,771,821  1.03 
        
       

       
USD 4,129,000 COLOMBIA REP OF 8.0000% 20/04/33 4,103,629  4,063,548  0.89 
USD 3,347,000 COLOMBIA REP OF 7.5000% 02/02/34 3,320,865  3,126,634  0.67 
USD 1,450,000 COLOMBIA REP OF 3.0000% 30/01/30 1,395,020  1,089,105  0.24 
USD 900,000 COLOMBIA REP OF 4.5000% 28/01/26 938,151  847,179  0.18 
USD 1,241,000 REP OF COLOMBIA 5% 15/06/45 1,036,778  809,471  0.17 
USD 980,000 COLOMBIA REP OF 5.2000% 15/05/49 934,608  643,851  0.14 
USD 800,000 COLOMBIA REP OF 3.1250% 15/04/31 759,453  576,589  0.12 
USD 708,000 REP OF COLOMBIA 6.125% 18/01/41 680,501  549,991  0.12 
USD 855,000 COLOMBIA REP OF 4.1250% 22/02/42 682,645  516,907  0.11 
USD 413,000 COLOMBIA REP OF 5.6250% 26/02/44 355,155  294,910  0.06 
USD 400,000 COLOMBIA REP OF 3.2500% 22/04/32 344,384  282,690  0.06 
USD 210,000 REP OF COLOMBIA 3.875% 25/04/27 183,750  186,066  0.04 

   14,734,939  12,986,941  2.80 
      

USD 600,000 ECOPETROL SA 4.125% 16/01/25 626,898  575,701  0.12 
USD 516,000 ECOPETROL SA 8.8750% 13/01/33 504,104  504,648  0.11 
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USD 200,000 ECOPETROL SA 6.8750% 29/04/30 246,360  177,500  0.04 
USD 200,000 ECOPETROL SA 4.6250% 02/11/31 200,000  149,100  0.03 
USD 200,000 ECOPETROL SA 5.875% 28/05/45 220,600  131,850  0.03 
USD 137,000 ECOPETROL SA 5.8750% 02/11/51 137,000  87,680  0.02 

   1,934,962  1,626,479  0.35 
   16,669,901  14,613,420  3.15 
        
       

       
USD 1,047,000 COSTA RICA GO 6.1250% 19/02/31 REGS 1,044,534  1,011,664  0.22 
USD 1,012,000 REP OF COSTA RICA 7% 4/04/44 REGS 880,780  965,195  0.21 
USD 450,000 COSTA RICA GO 7.1580% 12/03/45 REGS 423,500  435,375  0.09 
USD 300,000 COSTA RICA GO 4.3750% 30/04/25 REGS 304,500  288,000  0.06 
USD 200,000 COSTA RICA GO 5.6250% 30/04/43 REGS 158,650  165,000  0.04 

   2,811,964  2,865,234  0.62 
   2,811,964  2,865,234  0.62 
        
       

       
USD 4,170,000 DOMINICAN REP 6.0000% 22/02/33 REGS 3,895,499  3,784,274  0.83 
USD 2,583,000 DOMINICAN REP 7.0500% 03/02/31 REGS 2,586,681  2,576,542  0.56 
USD 1,587,000 DOMINICAN REP 6.4000% 05/06/49 REGS 1,654,587  1,318,897  0.28 
USD 1,250,000 DOMINICAN REP 5.95% 25/01/27  REGS 1,396,518  1,222,278  0.26 
USD 1,383,000 DOMINICAN REP 4.5000% 30/01/30 REGS 1,404,886  1,189,380  0.26 
USD 1,100,000 DOMINICAN REP 7.45% 30/04/44 REGS 1,028,162  1,058,530  0.23 
USD 1,350,000 DOMINICAN REP 5.8750% 30/01/60 REGS 1,287,452  1,012,500  0.22 
USD 1,243,000 DOMINICAN REP 5.3000% 21/01/41 REGS 1,169,492  974,201  0.21 
USD 895,000 DOMINICAN REP 4.8750% 23/09/32 REGS 897,915  749,563  0.16 
USD 570,000 DOMINICAN REP 6.0000% 19/07/28 REGS 614,064  550,050  0.12 
USD 300,000 DOMINICAN REP 5.5000% 22/02/29 REGS 300,000  277,875  0.06 
USD 300,000 DOMINICAN REP 6.5000% 15/02/48 REGS 238,050  254,250  0.05 
USD 200,000 DOMINICAN REP 5.5000% 27/01/25 REGS 220,700  196,776  0.04 
USD 166,000 DOMINICAN REP 6.85% 27/01/45  REGS 149,215  147,948  0.03 

   16,843,221  15,313,064  3.31 
   16,843,221  15,313,064  3.31 
        
       

       
USD 10,848,829 REPUBLIC OF E 2.5000% 31/07/35 REGS 6,691,930  4,068,311  0.87 
USD 2,860,363 REPUBLIC OF E 5.5000% 31/07/30 REGS 2,052,252  1,462,361  0.32 
USD 1,649,042 REPUBLIC OF E 1.5000% 31/07/40 REGS 934,497  548,306  0.12 

   9,678,679  6,078,978  1.31 
   9,678,679  6,078,978  1.31 
        
       

       
USD 4,529,000 ARAB REP EGYP 7.6250% 29/05/32 REGS 3,879,170  3,317,719  0.71 
USD 1,961,000 EGYPT SUKUK 10.8750% 28/02/26 REGS 1,954,319  1,935,507  0.41 
USD 1,505,000 ARAB REP EGYP 8.8750% 29/05/50 REGS 1,215,797  1,008,350  0.22 
USD 1,260,000 ARAB REPUBLIC EGYPT 8.5% 31/1/47 RE 1,156,812  836,287  0.18 
USD 1,070,000 ARAB REP EGYP 7.9030% 21/02/48 REGS 940,890  670,088  0.14 
USD 900,000 ARAB REP EGYP 7.0529% 15/01/32 REGS 840,730  626,868  0.14 
USD 1,000,000 ARAB REP EGYP 7.5000% 16/02/61 REGS 776,946  582,580  0.13 
USD 600,000 ARAB REP EGYP 8.1500% 20/11/59 REGS 563,435  364,877  0.08 
USD 400,000 ARAB REP EGYP 8.7002% 01/03/49 REGS 348,037  266,502  0.06 
USD 421,000 ARAB REP EGYP 6.8750% 30/04/40 REGS 333,008  262,603  0.06 
USD 200,000 ARAB REP EGYP 5.2500% 06/10/25 REGS 164,960  175,025  0.04 
USD 200,000 ARAB REP EGYP 8.7500% 30/09/51 REGS 180,200  128,488  0.03 

   12,354,304  10,174,894  2.20 
      

USD 2,895,000 ARAB REP EGYP 7.3000% 30/09/33 REGS 2,511,497  1,961,363  0.43 
EUR 2,450,000 ARAB REP EGYP 6.3750% 11/04/31 REGS 2,877,181  1,735,126  0.37 
EUR 600,000 ARAB REP EGYP 5.6250% 16/04/30 REGS 417,007  424,483  0.09 
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USD 300,000 AFREXIMBANK 2.6340% 17/05/26 REGS 300,000  268,458  0.06 
USD 200,000 ARAB REP EGYP 5.8750% 16/02/31 REGS 146,040  132,724  0.03 

   6,251,725  4,522,154  0.98 
   18,606,029  14,697,048  3.18 
        
       

       
USD 3,340,000 EL SALVADOR R 9.5000% 15/07/52 REGS 2,676,200  1,673,347  0.37 
USD 537,000 REP EL SALVADOR 7.65% 15/6/35 REGS 484,163  245,611  0.06 
USD 325,000 REP EL SALVADOR 8.625% 28/2/29 REG 159,581  161,162  0.03 
USD 300,000 EL SALVADOR R 7.1246% 20/01/50 REGS 196,688  132,000  0.03 
USD 228,000 EL SALVADOR R 8.2500% 10/04/32 REGS 103,789  112,105  0.02 
USD 200,000 EL SALVADOR R 7.6250% 01/02/41 REGS 71,020  90,000  0.02 
USD 130,000 REP EL SALVADOR 6.375% 18/01/27 REG 52,669  68,250  0.01 

   3,744,110  2,482,475  0.54 
   3,744,110  2,482,475  0.54 
        
       

       
USD 200,000 ETHIOPIA BOND 6.6250% 11/12/24 REGS 148,500  137,074  0.03 

   148,500  137,074  0.03 
   148,500  137,074  0.03 
        
       

       
USD 825,000 REPUBLIC OF G 7.0000% 24/11/31 REGS 777,500  672,406  0.15 
USD 600,000 GABONESE REP 6.95% 16/06/25  REGS 589,883  575,274  0.12 

   1,367,383  1,247,680  0.27 
   1,367,383  1,247,680  0.27 
        
       

       
USD 329,000 GEORGIA REP O 2.7500% 22/04/26 REGS 327,098  298,183  0.06 

   327,098  298,183  0.06 
      

USD 400,000 GEORGIAN RAIL 4.0000% 17/06/28 REGS 370,000  351,600  0.08 
   370,000  351,600  0.08 
   697,098  649,783  0.14 
        
       

       
USD 3,374,000 GHANA REP OF 8.6250% 07/04/34 REGS 2,288,319  1,261,032  0.26 
USD 2,946,000 GHANA REP OF 7.6250% 16/05/29 REGS 2,179,588  1,104,750  0.24 
USD 1,943,000 GHANA REP OF 7.8750% 11/02/35 REGS 1,481,124  728,625  0.16 
USD 900,000 GHANA REP OF 7.7500% 07/04/29 REGS 918,940  337,500  0.07 
USD 600,000 GHANA REP OF 8.7500% 04/02/25 REGS 581,240  218,250  0.05 
USD 473,000 GHANA REP OF 8.9500% 26/03/51 REGS 295,648  173,828  0.04 
USD 400,000 GHANA REP OF 6.3750% 11/02/27 REGS 262,065  152,000  0.03 
USD 300,000 GHANA REP OF 8.8750% 07/05/42 REGS 191,610  109,875  0.02 
USD 250,000 GHANA REP OF 0.0000% 07/04/25 REGS 198,125  83,871  0.02 
USD 200,000 GHANA REP OF 8.1250% 26/03/32 REGS 199,501  74,750  0.02 
USD 200,000 GHANA REP OF 8.6270% 16/06/49 REGS 172,628  72,750  0.02 

   8,768,788  4,317,231  0.93 
       

USD 1,460,000 GHANA REP OF 10.7500% 14/10/30 REGS 1,619,373  1,034,775  0.22 
USD 200,000 GHANA REP OF 8.1250% 18/01/26 REGS 75,000  81,494  0.02 

   1,694,373  1,116,269  0.24 
   10,463,161  5,433,500  1.17 
        
       

       
USD 1,667,000 REP OF GUATEM 5.2500% 10/08/29 REGS 1,660,132  1,600,320  0.36 
USD 400,000 REP OF GUATEM 4.3750% 05/06/27 REGS 428,900  379,000  0.08 
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USD 400,000 REP OF GUATEM 6.1250% 01/06/50 REGS 475,380  379,000  0.08 
USD 400,000 REP OF GUATEM 4.9000% 01/06/30 REGS 419,220  376,000  0.08 
USD 340,000 REP OF GUATEM 5.3750% 24/04/32 REGS 346,800  325,550  0.07 
USD 300,000 REP OF GUATEM 4.8750% 13/02/28 REGS 338,250  286,500  0.06 
USD 200,000 REP OF GUATEM 3.7000% 07/10/33 REGS 195,258  164,500  0.04 
USD 200,000 REP OF GUATEM 4.6500% 07/10/41 REGS 194,916  162,000  0.03 

   4,058,856  3,672,870  0.80 
      

USD 200,000 CT TRUST 5.1250% 03/02/32 REGS 200,000  157,683  0.03 
   200,000  157,683  0.03 
   4,258,856  3,830,553  0.83 
        
       

       
USD 616,000 HONDURAS GOVT 5.6250% 24/06/30 REGS 601,440  492,800  0.10 
USD 150,000 HONDURAS GVT 6.25% 19/01/27  REGS 165,135  130,875  0.03 

   766,575  623,675  0.13 
   766,575  623,675  0.13 
        
       

       
USD 300,000 AIRPORT AUTH 4.8750% 12/01/30 REGS 298,140  300,537  0.06 

   298,140  300,537  0.06 
      

USD 794,000 HONG KONG 4.3750% 11/01/26 REGS 791,372  784,697  0.17 
USD 625,000 CNAC HK FINBRID 4.1250% 19/07/27 601,156  584,897  0.13 
USD 294,000 CNAC HK FINBRID 3.8750% 19/06/29 287,794  262,272  0.06 
USD 240,000 HONG KONG 4.6250% 11/01/33 REGS 239,107  245,595  0.05 
USD 300,000 LENOVO GROUP 3.4210% 02/11/30 REGS 308,163  243,981  0.05 

   2,227,592  2,121,442  0.46 
   2,525,732  2,421,979  0.52 
        
       

       
USD 1,594,000 HUNGARY 6.7500% 25/09/52 REGS 1,548,575  1,633,562  0.35 
USD 1,111,000 HUNGARY 6.1250% 22/05/28 REGS 1,102,979  1,126,526  0.24 
USD 1,320,000 HUNGARY 2.1250% 22/09/31 REGS 1,164,042  1,010,537  0.22 
USD 1,024,000 HUNGARY 5.5000% 16/06/34 REGS 1,009,349  980,485  0.21 
USD 1,199,000 HUNGARY 3.1250% 21/09/51 REGS 1,094,448  727,375  0.16 
USD 600,000 HUNGARY 5.2500% 16/06/29 REGS 592,752  584,392  0.13 
EUR 300,000 HUNGARY 5.0000% 22/02/27 305,256  317,743  0.07 
USD 210,000 REP OF HUNGARY 7.625% 29/03/41 267,637  234,725  0.05 
EUR 100,000 HUNGARY 1.6250% 28/04/32 64,276  77,582  0.02 
USD 18,000 HUNGARY 5.3750% 25/03/24 20,461  17,947  0.00 

   7,169,775  6,710,874  1.45 
   7,169,775  6,710,874  1.45 
        
       

       
USD 608,000 EX-IM BK OF I 3.8750% 01/02/28 REGS 588,666  560,959  0.12 
USD 400,000 EX-IM BK OF I 3.3750% 05/08/26 REGS 423,824  370,944  0.08 

   1,012,490  931,903  0.20 
      

USD 1,550,000 EX-IM BK OF I 2.2500% 13/01/31 REGS 1,365,050  1,216,768  0.27 
USD 1,018,000 EX-IM BK OF I 3.2500% 15/01/30 REGS 995,536  879,164  0.19 
USD 504,000 RELIANCE INDU 3.6250% 12/01/52 REGS 497,004  345,751  0.07 
USD 200,000 ADANI GREEN/P 6.2500% 10/12/24 REGS 184,000  184,980  0.04 

   3,041,590  2,626,663  0.57 
   4,054,080  3,558,566  0.77 
        
       

       
USD 3,189,000 INDONESIA (REP) 2.8500% 14/02/30 3,240,417  2,802,089  0.61 
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USD 2,179,000 INDONESIA (REP) 4.6500% 20/09/32 2,102,989  2,109,856  0.47 
USD 1,165,000 INDONESIA (REP) 3.5000% 11/01/28 1,174,854  1,093,893  0.25 
USD 1,077,000 INDONESIA (REP) 4.5500% 11/01/28 1,065,153  1,053,223  0.23 
EUR 1,200,000 INDONESIA (REP) 1.4000% 30/10/31 1,267,383  994,881  0.21 
USD 750,000 INDONESIA (RE 5.2500% 17/01/42 REGS 919,529  736,129  0.16 
USD 750,000 INDONESIA (REP) 4.8500% 11/01/33 738,783  733,126  0.16 
USD 749,000 INDONESIA REP 4.6250% 15/04/43 REGS 790,787  683,874  0.15 
USD 800,000 INDONESIA (REP) 4.2000% 15/10/50 890,375  669,114  0.14 
USD 673,000 INDONESIA (REP) 5.4500% 20/09/52 664,877  666,247  0.14 
USD 629,000 INDONESIA (REP) 5.6500% 11/01/53 620,056  637,244  0.14 
EUR 600,000 INDONESIA (RE 3.7500% 14/06/28 REGS 686,129  622,629  0.13 
USD 472,000 INDONESIA (RE 6.6250% 17/02/37 REGS 598,152  531,571  0.11 
USD 414,000 REP OF INDONES 8.5% 12/10/35 654,805  523,983  0.11 
USD 481,000 INDONESIA (REP) 3.0500% 12/03/51 447,088  343,894  0.07 
USD 342,000 INDONESIA (REP) 4.1500% 20/09/27 338,200  329,255  0.07 
USD 260,000 INDONESIA (REP) 3.5500% 31/03/32 258,916  233,018  0.05 
EUR 300,000 INDONESIA (REP) 1.1000% 12/03/33 247,802  232,401  0.05 
USD 200,000 INDONESIA (REP) 4.4500% 15/04/70 198,018  166,523  0.04 
EUR 200,000 INDONESIA (REP) 1.3000% 23/03/34 155,669  153,661  0.03 

   17,059,982  15,316,611  3.32 
      

USD 1,693,000 INDONESIA (REP) 2.1500% 28/07/31 1,643,200  1,368,890  0.29 
EUR 900,000 PERUSAHAAN LI 1.8750% 05/11/31 REGS 1,072,608  700,042  0.15 
USD 700,000 SBSN INDO III 4.7000% 06/06/32 REGS 700,000  686,468  0.15 
USD 800,000 PERUSAHAAN LI 5.2500% 15/05/47 REGS 882,250  679,000  0.15 
USD 609,000 PERUSAHAAN LISTRIK 5.25% 24/10/42 531,353  534,239  0.12 
USD 400,000 PELABUHAN IND 4.5000% 02/05/23 REGS 425,000  398,501  0.09 
USD 400,000 PT PERTAMINA 1.4000% 09/02/26 REGS 390,360  357,002  0.08 
USD 383,000 HUTAMA KARYA 3.7500% 11/05/30 REGS 405,632  341,368  0.07 
USD 300,000 PT PERTAMINA 6.5000% 07/11/48 REGS 391,896  303,016  0.07 
USD 300,000 PELABUHAN IND 4.2500% 05/05/25 REGS 315,300  292,200  0.06 
USD 200,000 INDONESIA ASA 6.5300% 15/11/28 REGS 204,700  205,657  0.04 
USD 200,000 INDONESIA ASA 5.4500% 15/05/30 REGS 232,000  198,230  0.04 
USD 220,000 INDONESIA ASA 5.8000% 15/05/50 REGS 265,375  192,234  0.04 
USD 200,000 PERUSAHAAN LI 6.1500% 21/05/48 REGS 228,500  190,750  0.04 
USD 200,000 FREEPORT INDO 5.3150% 14/04/32 REGS 200,000  183,993  0.04 

   7,888,174  6,631,590  1.43 
   24,948,156  21,948,201  4.75 
        
       

       
USD 710,000 IRAQ REPUBLIC 5.8% 15/01/28 410,630  407,602  0.09 

   410,630  407,602  0.09 
   410,630  407,602  0.09 
        
       

       
USD 1,097,000 STATE OF ISRAEL 4.5000% 17/01/33 1,090,626  1,056,840  0.24 
ILS 3,200,000 ISRAEL FIXED 0.1500% 31/07/23 0723 915,127  855,433  0.18 
USD 736,000 STATE OF ISRAEL 4.5000% 03/04/20 904,182  591,124  0.13 

   2,909,935  2,503,397  0.55 
      

USD 500,000 LEVIATHAN BOND 6.5000% 30/06/27 562,050  473,750  0.10 
USD 200,000 ISRAEL ELECTRIC 5.0000% 12/11/24 6 225,000  196,578  0.04 
USD 200,000 LEVIATHAN BOND 6.7500% 30/06/30 227,200  186,444  0.04 

   1,014,250  856,772  0.18 
   3,924,185  3,360,169  0.73 
        
       

       
EUR 1,984,000 IVORY COAST-P 6.8750% 17/10/40 REGS 2,316,151  1,552,020  0.33 
EUR 1,400,000 IVORY COAST-P 5.2500% 22/03/30 REGS 1,372,338  1,244,608  0.27 
EUR 500,000 IVORY COAST-P 5.8750% 17/10/31 REGS 466,968  442,188  0.10 
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USD 400,000 IVORY COAST-P 6.1250% 15/06/33 REGS 347,833  347,000  0.07 
EUR 400,000 IVORY COAST-P 6.6250% 22/03/48 REGS 488,401  295,227  0.06 
EUR 300,000 IVORY COAST-P 4.8750% 30/01/32 REGS 357,727  242,701  0.05 

   5,349,418  4,123,744  0.88 
       

USD 900,000 IVORY COAST 5.7500% 31/12/32 REGS 543,622  486,883  0.11 
   543,622  486,883  0.11 
   5,893,040  4,610,627  0.99 
        
       

       
USD 700,000 JAMAICA GVT 7.875% 28/07/45 852,386  819,000  0.17 

   852,386  819,000  0.17 
       

USD 300,000 JAMAICA GOVT 8.0000% 15/03/39 345,865  360,000  0.08 
   345,865  360,000  0.08 
   1,198,251  1,179,000  0.25 
        
       

       
USD 600,000 MITSUB UFJ FIN FRN 12/09/25 600,000  594,072  0.13 

   600,000  594,072  0.13 
   600,000  594,072  0.13 
        
       

       
USD 4,430,000 GALAXY PIPELI 2.9400% 30/09/40 REGS 4,061,945  3,372,568  0.73 
USD 903,000 GALAXY PIPELI 2.1600% 31/03/34 REGS 824,948  704,240  0.15 
USD 240,000 GALAXY PIPELI 2.6250% 31/03/36 REGS 234,998  189,651  0.04 

   5,121,891  4,266,459  0.92 
   5,121,891  4,266,459  0.92 
        
       

       
USD 1,456,000 JORDAN 7.3750% 10/10/47 REGS 1,463,871  1,283,099  0.28 
USD 1,041,000 JORDAN 5.8500% 07/07/30 REGS 963,904  940,825  0.20 
USD 445,000 JORDAN 7.7500% 15/01/28 REGS 443,718  457,228  0.10 
USD 214,000 KINGDOM OF JORDAN 5.75% 31/01/27 RE 209,525  208,117  0.04 

   3,081,018  2,889,269  0.62 
   3,081,018  2,889,269  0.62 
        
       

       
USD 1,991,000 KAZAKHSTAN 4.8750% 14/10/44 REGS 1,916,643  1,806,614  0.39 
USD 832,000 REP KAZAKHSTAN 6.5% 21/07/45 REGS 967,793  879,081  0.19 

   2,884,436  2,685,695  0.58 
      

USD 2,280,000 KAZMUNAYGAS N 5.3750% 24/04/30 REGS 2,704,915  2,056,128  0.45 
USD 849,000 KAZTRANSGAS J 4.3750% 26/09/27 REGS 859,940  763,514  0.16 
USD 600,000 KAZMUNAYGAS N 4.7500% 24/04/25 REGS 659,100  582,809  0.13 
USD 400,000 KAZMUNAYGAS N 6.3750% 24/10/48 REGS 417,200  335,306  0.07 
EUR 360,000 KAZAKHSTAN 1.5000% 30/09/34 REGS 268,244  275,794  0.06 
EUR 240,000 KAZAKHSTAN 2.3750% 09/11/28 REGS 311,156  230,605  0.05 
USD 200,000 KAZMUNAYGAS NTL 5.75% 19/04/47 REGS 243,298  159,509  0.03 
USD 200,000 KAZMUNAYGAS N 3.5000% 14/04/33 REGS 149,500  149,492  0.03 

   5,613,353  4,553,157  0.98 
   8,497,789  7,238,852  1.56 
        
       

       
USD 1,763,000 KENYA REP OF 7.0000% 22/05/27 REGS 1,805,471  1,586,824  0.34 
USD 900,000 KENYA REP OF 6.3000% 23/01/34 REGS 813,937  682,898  0.15 
USD 700,000 KENYA REP OF 6.8750% 24/06/24 REGS 646,100  660,709  0.14 
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USD 200,000 KENYA REP OF 7.2500% 28/02/28 REGS 156,750  174,508  0.04 

   3,422,258  3,104,939  0.67 
      

USD 500,000 EASTN/STHN AF 4.1250% 30/06/28 EMTN 498,941  425,000  0.09 
   498,941  425,000  0.09 
   3,921,199  3,529,939  0.76 
        
       

       
USD 2,872,000 LEBANESE REP 6.6000% 27/11/26 GMTN 384,281  191,706  0.05 
USD 2,731,000 LEBANESE REP 6.1000% 04/10/22 EMTN 452,859  189,122  0.04 
USD 2,360,000 LEBANESE REP 8.2500% 17/05/34 89 245,250  165,672  0.04 
USD 2,104,000 LEBANESE REPUBLIC 6.65% 3/11/28 GMT 208,205  140,442  0.03 
USD 1,867,000 LEBANESE REP 6.3750% 09/03/20 GMTN 311,703  128,356  0.03 
USD 1,040,000 LEBANESE REP 6.6500% 26/02/30 GMTN 153,796  71,760  0.02 
USD 940,000 LEBANESE REP 6.2500% 04/11/24 GMTN 69,650  64,155  0.01 
USD 779,000 LEBANESE REP 8.2500% 12/04/21 REGS 116,058  53,946  0.01 
USD 768,000 LEBANESE REP 6.6500% 22/04/24 120,634  52,416  0.01 
USD 331,000 LEBANESE REP 6.7500% 29/11/27 90,158  22,094  0.00 
USD 318,000 LEBANESE REP 6.8500% 23/03/27 50,321  21,227  0.00 
USD 281,000 LEBANESE REP 7.2500% 23/03/37 64,320  18,757  0.00 
USD 150,000 LEBANESE REP 7.0000% 23/03/32 15YR 19,470  10,425  0.00 
USD 155,000 LEBANESE REP 6.2000% 26/02/25 GMTN 25,650  10,345  0.00 
USD 60,000 LEBANESE REP 6.0000% 27/01/23 10,386  4,210  0.00 

   2,322,741  1,144,633  0.24 
      

USD 4,358,000 LEBANESE REP 7.0000% 20/03/28 GMTN 566,060  296,561  0.07 
USD 850,000 LEBANESE REP 7.0500% 02/11/35 GMTN 67,993  56,738  0.01 

   634,053  353,299  0.08 
   2,956,794  1,497,932  0.32 
        
       

      
USD 1,198,000 TMS ISSUER SA 5.7800% 23/08/32 REGS 1,198,000  1,214,268  0.27 
USD 400,000 PETRORIO LUX 6.1250% 09/06/26 REGS 403,200  377,290  0.08 
USD 360,000 VM HOLDING SA 5.3750% 04/05/27 REGS 333,000  339,292  0.07 
USD 400,000 EIG PEARL HOL 3.5450% 31/08/36 REGS 400,000  334,500  0.07 
USD 230,000 NEXA RESOURCE 6.5000% 18/01/28 REGS 257,600  224,250  0.05 
USD 200,000 GREENSAIF PIP 6.5100% 23/02/42 REGS 200,000  202,500  0.04 
USD 200,000 GREENSAIF PIP 6.1290% 23/02/38 REGS 200,000  198,848  0.04 

   2,991,800  2,890,948  0.62 
   2,991,800  2,890,948  0.62 
        
       

      
USD 3,378,000 PETRONAS CAP 2.4800% 28/01/32 REGS 3,251,520  2,774,756  0.60 
USD 2,365,000 PETRONAS CAP 4.5500% 21/04/50 REGS 2,819,393  2,128,208  0.46 
USD 2,000,000 1MDB GBL INVEST 4.4% 09/03/23 2,023,100  1,986,562  0.43 
USD 617,000 MY WAKALA SUK 2.0700% 28/04/31 REGS 618,609  521,014  0.11 
USD 600,000 PETRONAS CAP 3.4040% 28/04/61 REGS 577,543  420,020  0.09 
USD 400,000 AXIATA SPV5 L 3.0640% 19/08/50 EMTN 369,444  275,923  0.06 

   9,659,609  8,106,483  1.75 
   9,659,609  8,106,483  1.75 
        
       

       
USD 200,000 GREENKO POWER 4.3000% 13/12/28 REGS 160,440  161,843  0.03 

   160,440  161,843  0.03 
   160,440  161,843  0.03 
        

－ 446 －

02_添付ファンド_9pt_1022962.indd   44602_添付ファンド_9pt_1022962.indd   446 2024/09/02   11:54:322024/09/02   11:54:32



 

 / 
       

        
       

       
USD 200,000 CEMEX SAB FRN 08/09/69 REGS 208,050  181,032  0.04 

   208,050  181,032  0.04 
       

USD 4,668,000 UNITED MEXICAN 2.6590% 24/05/31 3,944,343  3,763,906  0.81 
USD 1,936,000 UNITED MEXICAN 6.3500% 09/02/35 1,928,899  1,946,673  0.42 
USD 1,390,000 UTD MEXICAN STATES 5.75% 12/10/2110 1,582,371  1,217,190  0.26 
USD 682,000 UNITED MEXICAN 5.4000% 09/02/28 680,656  673,363  0.15 
USD 612,000 UNITED MEXICAN 4.8750% 19/05/33 597,328  567,432  0.12 
USD 600,000 UNITED MEXICAN 4.2800% 14/08/41 523,464  478,966  0.10 
MXN 80,000 MEXICAN BONOS DES 8.5% 31/5/29 M 419,132  416,503  0.09 
EUR 410,000 UNITED MEXICAN 2.3750% 11/02/30 413,996  375,147  0.08 
USD 395,000 UNITED MEXICAN 3.5000% 12/02/34 392,851  320,702  0.07 
USD 460,000 UNITED MEXICAN 3.7710% 24/05/61 413,778  302,047  0.07 
MXN 54,800 MEXICAN BONOS 7.7500% 23/11/34 M 250,084  266,235  0.06 
USD 274,000 UNITED MEXICAN 4.7500% 27/04/32 268,219  255,375  0.06 
USD 233,000 UNITED MEXICAN 4.4000% 12/02/52 232,082  176,691  0.04 
MXN 22,800 MEXICAN BONOS DES 7.75% 29/5/31 M 106,344  113,157  0.02 
USD 100,000 UTD MEXICAN STATE 6.05% 11/01/40 121,150  99,367  0.02 
MXN 14,600 MEXICAN BONOS DES 10% 20/11/36 M30 79,404  84,178  0.02 

   11,954,101  11,056,932  2.39 
       

USD 1,524,267 PETROLEOS MEXICA 8.7500% 02/06/29 1,445,757  1,437,251  0.31 
   1,445,757  1,437,251  0.31 

      
USD 4,900,000 PETROLEOS ME 10.0000% 07/02/33 REGS 4,792,821  4,701,794  1.02 
USD 3,120,000 PETROLEOS MEXICA 7.6900% 23/01/50 2,910,320  2,189,660  0.48 
USD 1,489,000 PEMEX 6.75% 21/09/47 1,176,856  959,611  0.21 
USD 1,507,000 PETROLEOS MEXICA 6.3750% 23/01/45 1,272,200  948,222  0.20 
USD 1,180,000 PETROLEOS MEXICA 5.9500% 28/01/31 1,151,232  896,905  0.19 
USD 751,000 COMISION FEDE 4.6880% 15/05/29 REGS 750,850  673,084  0.15 
USD 1,000,000 PETROLEOS MEXICA 6.9500% 28/01/60 899,700  641,350  0.14 
USD 820,000 PETROLEOS MEX 6.5% 02/06/41 749,694  553,131  0.12 
USD 430,000 COMISION FEDE 3.3480% 09/02/31 REGS 420,302  340,069  0.07 
USD 444,000 COMISION FEDE 3.8750% 26/07/33 REGS 388,578  337,599  0.07 
USD 400,000 MEXICO CITY A 5.5000% 31/07/47 REGS 403,296  296,716  0.06 
USD 300,000 SITIOS 5.3750% 04/04/32 REGS 300,000  265,890  0.06 
USD 300,000 PETROLEOS MEX/PEMEX 6.625% 15/06/38 183,213  208,538  0.05 
USD 200,000 COMISION FEDE 6.2640% 15/02/52 REGS 200,000  163,546  0.04 
USD 200,000 INDUSTRIAS PE 4.7500% 06/08/50 REGS 212,000  161,515  0.03 
USD 200,000 TRUST FIBRA1 6.3900% 15/01/50 REGS 228,000  159,503  0.03 
USD 241,000 UNITED MEXICA 3.7500% 19/04/71 EMTN 205,244  155,110  0.03 

   16,244,306  13,652,243  2.95 
   29,852,214  26,327,458  5.69 
        
       

       
USD 1,480,000 MONGOLIA 8.6500% 19/01/28 REGS 1,566,474  1,502,199  0.33 
USD 927,000 MONGOLIA 3.5000% 07/07/27 REGS 867,445  770,569  0.17 
USD 602,000 MONGOLIA 5.1250% 07/04/26 REGS 552,395  548,615  0.12 
USD 400,000 DEVT BK OF MO 7.2500% 23/10/23 REGS 435,340  379,260  0.08 
USD 200,000 MONGOLIA INTL 5.6250% 01/05/23 REGS 210,700  198,750  0.04 

   3,632,354  3,399,393  0.74 
      

USD 441,000 MONGOLIA 8.7500% 09/03/24 REGS 500,207  440,118  0.09 
   500,207  440,118  0.09 
   4,132,561  3,839,511  0.83 
        
       

       
USD 579,000 MOROCCO KINGD 3.0000% 15/12/32 REGS 553,805  440,787  0.09 
USD 648,000 MOROCCO KINGD 4.0000% 15/12/50 REGS 605,070  414,727  0.09 
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USD 256,000 MOROCCO KINGD 5.5000% 11/12/42 REGS 213,255  209,934  0.05 

   1,372,130  1,065,448  0.23 
      

USD 300,000 OCP SA 5.1250% 23/06/51 REGS 294,723  216,366  0.05 
USD 200,000 OCP SA 3.7500% 23/06/31 REGS 198,730  160,150  0.03 

   493,453  376,516  0.08 
   1,865,583  1,441,964  0.31 
        
       

       
USD 400,000 MOZAMBIQUE RE 5.0000% 15/09/31 REGS 340,950  309,500  0.07 

   340,950  309,500  0.07 
   340,950  309,500  0.07 
        
       

       
USD 200,000 GREENKO DUTCH 3.8500% 29/03/26 REGS 191,057  168,156  0.04 

   191,057  168,156  0.04 
      

USD 1,125,000 BRASKEM NL 7.2500% 13/02/33 REGS 1,121,900  1,096,875  0.23 
EUR 400,000 BOI FINANCE B 7.5000% 16/02/27 REGS 457,120  336,527  0.07 
USD 200,000 MDGH GMTN RSC 2.5000% 21/05/26 GMTN 186,150  185,360  0.04 
USD 200,000 IHS NETHERLAN 8.0000% 18/09/27 REGS 214,980  180,860  0.04 
USD 200,000 PROSUS NV 3.2570% 19/01/27 REGS 200,000  177,843  0.04 
USD 200,000 MDGH GMTN RSC 2.8750% 07/11/29 REGS 208,000  176,750  0.04 
USD 200,000 MDGH GMTN RSC 2.8750% 21/05/30 GMTN 207,360  175,301  0.04 
USD 200,000 MDGH GMTN RSC 3.7000% 07/11/49 REGS 235,000  157,768  0.03 

   2,830,510  2,487,284  0.53 
   3,021,567  2,655,440  0.57 
        
       

       
USD 2,907,000 REP OF NIGERI 7.3750% 28/09/33 REGS 2,236,997  2,113,389  0.46 
USD 800,000 REP OF NIGERI 6.3750% 12/07/23 REGS 862,200  788,080  0.17 
USD 970,000 REP OF NIGERI 7.8750% 16/02/32 REGS 1,031,233  761,469  0.16 
USD 600,000 REP OF NIGERI 6.5000% 28/11/27 REGS 585,601  496,464  0.11 
USD 400,000 REP OF NIGERI 7.6960% 23/02/38 REGS 376,000  286,000  0.06 
USD 299,000 REP OF NIGERI 8.7470% 21/01/31 REGS 245,928  250,424  0.05 
USD 333,000 REP OF NIGERI 7.6250% 28/11/47 REGS 240,905  222,258  0.05 
USD 200,000 REP OF NIGERI 7.6250% 21/11/25 REGS 182,600  183,630  0.04 
USD 200,000 REP OF NIGERI 7.1430% 23/02/30 REGS 210,500  156,758  0.03 

   5,971,964  5,258,472  1.13 
      

USD 3,742,000 REP OF NIGERI 8.3750% 24/03/29 REGS 3,203,120  3,158,248  0.68 
USD 1,075,000 REP OF NIGERI 8.2500% 28/09/51 REGS 890,163  743,062  0.16 
USD 800,000 REP OF NIGERI 6.1250% 28/09/28 REGS 663,000  635,504  0.14 

   4,756,283  4,536,814  0.98 
   10,728,247  9,795,286  2.11 
        
       

       
USD 3,252,000 OMAN INTRNL B 6.7500% 28/10/27 REGS 3,623,496  3,386,080  0.73 
USD 1,612,000 OMAN INTRNL B 6.2500% 25/01/31 REGS 1,704,681  1,636,116  0.35 
USD 1,680,000 OMAN INTRNL B 6.7500% 17/01/48 REGS 1,643,127  1,619,167  0.35 
USD 1,205,000 OMAN INTRNL B 7.0000% 25/01/51 REGS 1,130,013  1,197,421  0.26 
USD 1,198,000 OMAN GVT INTL 6.5% 08/03/47  REGS 1,098,550  1,121,687  0.24 
USD 1,000,000 OMAN INTRNL B 4.7500% 15/06/26 REGS 983,902  972,510  0.21 
USD 550,000 OMAN INTRNL B 5.6250% 17/01/28 REGS 553,577  541,761  0.12 
USD 200,000 OMAN GVT INTL 5.375% 08/03/27 REGS 197,192  197,004  0.04 

   10,934,538  10,671,746  2.30 
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USD 600,000 OMAN INTRNL B 6.0000% 01/08/29 REGS 621,670  600,216  0.13 
   621,670  600,216  0.13 
   11,556,208  11,271,962  2.43 
        
       

       
USD 200,000 REP OF PAKIST 6.8750% 05/12/27 REGS 195,700  90,030  0.02 

   195,700  90,030  0.02 
      

USD 3,206,000 REP OF PAKIST 7.3750% 08/04/31 REGS 2,658,687  1,350,880  0.29 
USD 1,073,000 REP OF PAKIST 8.8750% 08/04/51 REGS 900,229  434,565  0.09 

   3,558,916  1,785,445  0.38 
   3,754,616  1,875,475  0.40 
        
       

       
USD 2,313,000 PANAMA 6.4000% 14/02/35 2,288,621  2,391,063  0.52 
USD 2,466,000 PANAMA 3.8700% 23/07/60 2,349,197  1,581,323  0.34 
USD 1,960,000 PANAMA 2.2520% 29/09/32 1,759,830  1,462,650  0.32 
USD 1,425,000 PANAMA 4.5000% 19/01/63 1,419,964  1,020,656  0.22 
USD 930,000 PANAMA 3.7500% 16/03/25 1,002,604  899,775  0.19 
USD 300,000 REP OF PANAMA 3.875% 17/03/28 316,875  281,625  0.06 
USD 200,000 PANAMA 4.5000% 01/04/56 215,700  146,750  0.03 

   9,352,791  7,783,842  1.68 
       

USD 641,000 REP OF PANAMA 6.7% 26/01/36 796,197  678,659  0.15 
USD 900,000 REP OF PANAMA 4.3% 29/04/53 930,816  653,625  0.14 
USD 760,000 PANAMA 4.5000% 15/05/47 719,347  587,100  0.13 
USD 600,000 AEROPUERTO IN 5.1250% 11/08/61 REGS 608,680  470,151  0.10 
USD 200,000 ETESA 5.1250% 02/05/49 REGS 221,120  161,400  0.03 

   3,276,160  2,550,935  0.55 
      

USD 200,000 BANCO NAC DE 2.5000% 11/08/30 REGS 190,500  159,023  0.03 
   190,500  159,023  0.03 
   12,819,451  10,493,800  2.26 
        
       

       
USD 200,000 PNG GOVT INTL 8.3750% 04/10/28 REGS 209,478  180,269  0.04 

   209,478  180,269  0.04 
   209,478  180,269  0.04 
        
       

       
USD 800,000 PARAGUAY 4.9500% 28/04/31 REGS 917,493  750,000  0.15 
USD 800,000 REPUBLIC OF P 5.6000% 13/03/48 REGS 851,320  683,000  0.15 
USD 636,000 PARAGUAY 2.7390% 29/01/33 REGS 571,140  492,235  0.11 
USD 467,000 PARAGUAY 5.4000% 30/03/50 REGS 547,768  388,778  0.08 
USD 280,000 PARAGUAY 6.1000% 11/08/44 REGS 342,717  263,550  0.06 
USD 200,000 PARAGUAY 4.7000% 27/03/27 REGS 194,500  191,750  0.04 
USD 200,000 PARAGUAY 3.8490% 28/06/33 REGS 199,988  168,500  0.04 

   3,624,926  2,937,813  0.63 
   3,624,926  2,937,813  0.63 
        
       

       
USD 4,114,000 REPUBLIC OF PERU 2.7830% 23/01/31 3,841,183  3,380,457  0.74 
USD 1,344,000 REPUBLIC OF PERU 8.7500% 21/11/33 2,027,938  1,650,591  0.36 
USD 2,110,000 REPUBLIC OF PERU 3.2300% 28/07/2121 1,758,569  1,216,672  0.26 
USD 1,403,000 REPUBLIC OF PERU 3.0000% 15/01/34 1,290,699  1,108,436  0.24 
USD 1,032,000 REPUBLIC OF PERU 3.3000% 11/03/41 802,331  750,633  0.16 
EUR 637,000 REPUBLIC OF PERU 1.9500% 17/11/36 625,381  458,788  0.10 
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EUR 600,000 REPUBLIC OF PERU 1.2500% 11/03/33 456,854  442,382  0.10 
USD 452,000 REPUBLIC OF PERU 2.8440% 20/06/30 377,420  381,495  0.08 
PEN 1,000 REPUBLIC OF P 6.9000% 12/08/37 REGS 238,205  234,196  0.05 
USD 224,000 FONDO MIVIVIE 4.6250% 12/04/27 REGS 223,220  214,480  0.05 
PEN 880,000 PERU B SOBERANO 6.1500% 12/08/32 205,836  202,657  0.04 
USD 160,000 REPUBLIC OF PERU 1.8620% 01/12/32 118,017  115,594  0.02 
PEN 477 REPUBLIC OF P 6.8500% 12/02/42 REGS 112,989  109,903  0.02 
USD 18,000 REPUBLIC OF PERU 3.6000% 15/01/72 16,445  11,678  0.00 

   12,095,087  10,277,962  2.22 
       

USD 64,000 REPUBLIC OF PERU 6.5500% 14/03/37 70,010  67,888  0.01 
   70,010  67,888  0.01 

      
USD 2,648,000 PETROLEOS DEL 5.6250% 19/06/47 REGS 2,633,358  1,763,568  0.38 
USD 900,000 PETROLEOS DEL 4.7500% 19/06/32 REGS 859,790  688,500  0.15 
USD 200,000 CIA DE MINAS 5.5000% 23/07/26 REGS 198,280  168,200  0.04 

   3,691,428  2,620,268  0.57 
   15,856,525  12,966,118  2.80 
        
       

       
USD 4,910,000 PHILIPPINES(REP) 1.9500% 06/01/32 4,647,575  3,830,935  0.83 
USD 1,223,000 PHILIPPINES(REP) 5.0000% 17/07/33 1,223,258  1,207,069  0.26 
USD 1,600,000 PHILIPPINES(REP) 2.6500% 10/12/45 1,100,000  1,064,118  0.23 
USD 784,000 PHILIPPINES(REP) 3.2000% 06/07/46 670,028  560,842  0.12 
USD 550,000 PHILIPPINES(REP) 5.5000% 17/01/48 550,000  554,507  0.12 
USD 689,000 PHILIPPINES(REP) 1.6480% 10/06/31 659,959  529,970  0.11 
USD 739,000 PHILIPPINES(REP) 2.9500% 05/05/45 634,516  523,190  0.11 
USD 484,000 PHILIPPINES(REP) 5.1700% 13/10/27 499,730  487,385  0.11 
USD 420,000 PHILIPPINES(REP) 5.9500% 13/10/47 417,320  445,942  0.10 
USD 418,000 REP OF PHILIPPINES 3.7% 01/03/41 396,567  336,471  0.07 
USD 200,000 PHILIPPINES(REP) 4.6250% 17/07/28 198,870  196,705  0.04 
USD 210,000 PHILIPPINES(REP) 3.9500% 20/01/40 181,650  175,733  0.04 
USD 200,000 PHILIPPINES(REP) 4.2000% 29/03/47 200,000  169,086  0.04 

   11,379,473  10,081,953  2.18 
      

USD 386,000 PILIPINAS BOND 8.6000% 15/06/27 A 538,470  434,485  0.09 
   538,470  434,485  0.09 
   11,917,943  10,516,438  2.27 
        
       

      
USD 1,529,000 REP OF POLAND 5.5000% 16/11/27 EMTN 1,522,398  1,560,464  0.34 
USD 1,446,000 REP OF POLAND 5.7500% 16/11/32 EMTN 1,451,328  1,511,330  0.33 
EUR 320,000 BANK GOSPODAR 5.1250% 22/02/33 EMTN 342,339  338,285  0.07 
EUR 142,000 REP OF POLAND 4.2500% 14/02/43 EMTN 152,020  144,657  0.03 

   3,468,085  3,554,736  0.77 
   3,468,085  3,554,736  0.77 
        
       

       
USD 2,742,000 QATAR STATE O 4.4000% 16/04/50 REGS 2,974,834  2,450,811  0.53 
USD 1,781,000 QATAR STATE O 4.8170% 14/03/49 REGS 2,127,231  1,689,366  0.36 
USD 1,383,000 QATAR STATE O 3.7500% 16/04/30 REGS 1,490,000  1,311,995  0.28 
USD 1,097,000 QATAR STATE O 4.5000% 23/04/28 REGS 1,098,371  1,089,642  0.24 
USD 200,000 QATAR STATE O 6.4000% 20/01/40 REGS 297,000  229,748  0.05 
USD 200,000 QATAR STATE O 4.6250% 02/06/46 REGS 198,576  185,668  0.04 

   8,186,012  6,957,230  1.50 
       

USD 200,000 NAKILAT INC 6.0670% 31/12/33 REGS 219,162  185,489  0.04 
   219,162  185,489  0.04 

      
USD 3,523,000 QATAR ENERGY 2.2500% 12/07/31 REGS 3,444,745  2,893,581  0.63 
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USD 1,300,000 QATAR ENERGY 3.1250% 12/07/41 REGS 1,130,782  987,064  0.21 
USD 800,000 QATAR ENERGY 1.3750% 12/09/26 REGS 700,000  709,128  0.15 
USD 500,000 QATAR ENERGY 3.3000% 12/07/51 REGS 500,000  364,375  0.08 

   5,775,527  4,954,148  1.07 
   14,180,701  12,096,867  2.61 
        
       

       
USD 200,000 EXP-IMP BK KOREA 5.1250% 11/01/33 199,180  203,739  0.04 

   199,180  203,739  0.04 
      

USD 500,000 LG CHEM LTD 1.3750% 07/07/26 REGS 497,480  435,831  0.10 
   497,480  435,831  0.10 
   696,660  639,570  0.14 
        
       

       
USD 2,116,000 ROMANIA 7.6250% 17/01/53 REGS 2,136,315  2,277,961  0.49 
USD 1,776,000 ROMANIA 7.1250% 17/01/33 REGS 1,782,026  1,861,980  0.40 
USD 936,000 ROMANIA 5.2500% 25/11/27 REGS 923,235  904,120  0.20 
EUR 970,000 ROMANIA 3.8750% 29/10/35 REGS 1,343,286  772,314  0.17 
USD 986,000 ROMANIA 4.0000% 14/02/51 REGS 954,109  686,719  0.15 
EUR 200,000 ROMANIA 2.8750% 26/05/28 REGS 174,776  184,805  0.04 
USD 184,000 ROMANIA 5.1250% 15/06/48 REGS 141,748  152,799  0.03 
USD 118,000 ROMANIA 5.2500% 25/11/27 144A 113,752  113,981  0.02 
USD 94,000 ROMANIA 6.1250% 22/01/44 REGS 78,960  88,576  0.02 
USD 38,000 ROMANIA 3.0000% 14/02/31 REGS 30,305  30,764  0.01 

   7,678,512  7,074,019  1.53 
      

EUR 1,151,000 ROMANIA 3.7500% 07/02/34 REGS 1,176,595  933,157  0.19 
EUR 800,000 ROMANIA 2.0000% 28/01/32 REGS 696,000  590,250  0.12 
EUR 694,000 ROMANIA 4.6250% 03/04/49 REGS 1,048,899  537,828  0.12 
USD 486,000 ROMANIA 6.0000% 25/05/34 REGS 464,341  473,218  0.10 
EUR 500,000 ROMANIA 2.1250% 07/03/28 REGS 557,926  446,987  0.10 
EUR 518,000 ROMANIA 2.8750% 13/04/42 REGS 599,467  314,062  0.07 
EUR 500,000 ROMANIA 3.3750% 28/01/50 REGS 637,348  312,296  0.07 
EUR 400,000 ROMANIA 1.7500% 13/07/30 REGS 472,878  306,798  0.07 
EUR 100,000 ROMANIA 2.1240% 16/07/31 REGS 125,192  75,958  0.02 
EUR 88,000 ROMANIA 2.0000% 14/04/33 REGS 75,954  62,100  0.01 

   5,854,600  4,052,654  0.87 
   13,533,112  11,126,673  2.40 
        
       

       
USD 3,400,000 RUSSIA-EUROBO 4.375% 21/03/29 REGS 3,800,125  1,394,000  0.30 
EUR 400,000 RUSSIA-EUROBOND 1.8500% 20/11/32 472,515  154,994  0.03 
USD 200,000 RUSSIA-EUROBO 5.2500% 23/06/47 REGS 245,745  80,000  0.02 

   4,518,385  1,628,994  0.35 
   4,518,385  1,628,994  0.35 
        
       

       
USD 200,000 REPUBLIC OF R 5.5000% 09/08/31 REGS 200,000  150,257  0.03 

   200,000  150,257  0.03 
   200,000  150,257  0.03 
        
       

       
USD 2,985,000 SAUDI INT BON 4.3750% 16/04/29 REGS 2,970,067  2,909,443  0.63 
USD 2,451,000 SAUDI INT BON 4.5000% 26/10/46 REGS 2,536,731  2,110,311  0.46 
USD 800,000 SAUDI INT BON 5.0000% 17/04/49 REGS 795,060  734,192  0.16 
USD 394,000 SAUDI INT BON 4.6250% 04/10/47 REGS 413,836  344,766  0.07 

   6,715,694  6,098,712  1.32 
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USD 2,926,000 SAUDI INT BON 5.0000% 18/01/53 REGS 2,703,721  2,670,560  0.58 
USD 1,844,000 SAUDI INT BON 4.7500% 18/01/28 REGS 1,837,601  1,823,218  0.39 
USD 640,000 SAUDI INT BON 2.2500% 02/02/33 REGS 601,700  508,000  0.11 
USD 500,000 SAUDI ARAB OI 1.6250% 24/11/25 REGS 450,150  455,280  0.10 
USD 400,000 SAUDI INT BON 3.6250% 04/03/28 REGS 399,798  377,314  0.08 
USD 403,000 SAUDI INT BON 3.2500% 22/10/30 REGS 395,699  362,673  0.08 
USD 300,000 SAUDI INT BON 4.0000% 17/04/25 REGS 293,589  294,313  0.06 
USD 300,000 SAUDI ARAB OI 4.2500% 16/04/39 REGS 331,800  263,850  0.06 
USD 200,000 SAUDI INT BON 4.8750% 18/07/33 REGS 197,640  196,756  0.04 
USD 300,000 SAUDI ARAB OI 3.5000% 24/11/70 REGS 276,000  196,635  0.04 
USD 200,000 SAUDI ARAB OI 3.5000% 16/04/29 REGS 214,628  182,711  0.04 

   7,702,326  7,331,310  1.58 
   14,418,020  13,430,022  2.90 
        
       

       
USD 1,038,000 SENEGAL REP O 6.7500% 13/03/48 REGS 976,294  739,575  0.16 
EUR 400,000 SENEGAL REP O 4.7500% 13/03/28 REGS 424,977  362,430  0.08 
EUR 400,000 SENEGAL REP O 5.3750% 08/06/37 REGS 488,800  284,781  0.06 

   1,890,071  1,386,786  0.30 
       

USD 200,000 SENEGAL REP O 6.2500% 23/05/33 REGS 165,750  167,000  0.04 
   165,750  167,000  0.04 
   2,055,821  1,553,786  0.34 
        
       

       
USD 1,445,000 SERBIA REPUBL 6.5000% 26/09/33 REGS 1,411,807  1,399,875  0.30 
USD 1,002,000 SERBIA REPUBL 6.2500% 26/05/28 REGS 998,263  999,473  0.22 
EUR 720,000 SERBIA REPUBL 1.5000% 26/06/29 REGS 778,608  567,532  0.12 
EUR 200,000 SERBIA REPUBL 3.1250% 15/05/27 REGS 242,663  187,160  0.04 
USD 200,000 SERBIA REPUBL 2.1250% 01/12/30 REGS 186,380  147,267  0.03 
EUR 150,000 SERBIA REPUBL 1.6500% 03/03/33 REGS 99,722  101,497  0.02 

   3,717,443  3,402,804  0.73 
      

EUR 659,000 SERBIA REPUBL 2.0500% 23/09/36 REGS 673,077  406,933  0.09 
EUR 400,000 SERBIA REPUBL 1.0000% 23/09/28 REGS 367,774  320,179  0.07 

   1,040,851  727,112  0.16 
   4,758,294  4,129,916  0.89 
        
       

      
USD 600,000 BOC AVIATION 4.0000% 25/01/24 GMTN 640,230  591,330  0.13 
USD 300,000 SINGAPORE AIR 3.3750% 19/01/29 EMTN 297,819  270,237  0.06 
USD 200,000 MEDCO BELL 6.3750% 30/01/27 REGS 204,750  183,340  0.04 

   1,142,799  1,044,907  0.23 
   1,142,799  1,044,907  0.23 
        
       

       
USD 3,423,000 SOUTH AFRICA 5.8750% 20/04/32 3,167,324  3,059,350  0.66 
USD 3,673,000 SOUTH AFRICA 5.7500% 30/09/49 3,335,617  2,681,239  0.58 
USD 1,783,000 SOUTH AFRICA 7.3000% 20/04/52 1,617,285  1,546,829  0.33 
USD 1,300,000 SOUTH AFRICA 4.8500% 30/09/29 1,340,143  1,150,562  0.25 
ZAR 14,330,457 REP OF STH AFRICA 10.5% 21/12/26 R1 894,515  823,476  0.18 
ZAR 6,229,177 REP OF STH AFRICA 8.75% 31/1/44 204 277,496  262,969  0.06 
ZAR 4,628,741 REP SOUTH AFR 8.0000% 31/01/30 2030 239,921  225,051  0.05 
USD 300,000 SOUTH AFRICA 5.0000% 12/10/46 267,000  206,633  0.04 
ZAR 3,585,156 REP OF STH AFRICA 9% 31/01/40 2040 174,876  158,013  0.03 
USD 200,000 SOUTH AFRICA 5.6500% 27/09/47 152,754  145,998  0.03 
ZAR 2,903,508 REP OF STH AFRIC 8.25% 31/3/32 2032 149,276  135,348  0.03 

   11,616,207  10,395,468  2.24 
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USD 1,472,000 ESKOM HOLDINGS 4.3140% 23/07/27 1,464,640  1,302,720  0.28 
USD 1,142,000 TRANSNET 8.2500% 06/02/28 REGS 1,142,000  1,144,353  0.25 
USD 700,000 ESKOM HOLDING 8.4500% 10/08/28 REGS 653,650  685,881  0.15 
USD 200,000 ESKOM HLDG 7.125% 11/02/25 REGS 209,125  196,250  0.04 

   3,469,415  3,329,204  0.72 
   15,085,622  13,724,672  2.96 
        
       

      
USD 400,000 BANCO SANTANDER 5.1470% 18/08/25 400,000  394,878  0.09 

   400,000  394,878  0.09 
   400,000  394,878  0.09 
        
       

       
USD 2,903,000 REP OF SRI LA 6.7500% 18/04/28 REGS 1,881,124  1,034,194  0.23 
USD 2,518,000 REP OF SRI LA 7.8500% 14/03/29 REGS 1,652,222  897,038  0.19 
USD 1,600,000 REP OF SRI LA 6.1250% 03/06/25 REGS 1,097,640  592,000  0.13 
USD 1,018,000 REP OF SRI LA 5.7500% 18/04/23 REGS 591,320  367,228  0.08 
USD 950,000 REP OF SRI LA 6.8500% 14/03/24 REGS 696,255  339,625  0.07 
USD 771,000 REP OF SRI LA 6.8500% 03/11/25 REGS 414,948  292,602  0.06 
USD 800,000 REP OF SRI LA 7.5500% 28/03/30 REGS 528,543  285,000  0.06 
USD 640,000 REP OF SRI LA 6.3500% 28/06/24 REGS 282,635  227,200  0.05 
USD 300,000 REP OF SRI LA 6.8250% 18/07/26 REGS 205,230  110,625  0.02 
USD 200,000 REP OF SRI LA 6.2000% 11/05/27 REGS 138,980  71,250  0.02 

   7,488,897  4,216,762  0.91 
   7,488,897  4,216,762  0.91 
        
       

      
USD 580,000 BOAD 4.7000% 22/10/31 REGS 620,020  495,900  0.11 
USD 200,000 EASTN/STHN AF 4.8750% 23/05/24 EMTN 209,200  193,708  0.04 
USD 200,000 AFREXIMBANK 3.9940% 21/09/29 REGS 209,800  171,628  0.04 

   1,039,020  861,236  0.19 
   1,039,020  861,236  0.19 
        
       

       
USD 300,000 UBS GROUP FRN 05/08/25 REGS 299,745  295,259  0.06 

   299,745  295,259  0.06 
   299,745  295,259  0.06 
        
       

       
EUR 200,000 TUNISIAN REPU 6.7500% 31/10/23 REGS 154,995  186,587  0.04 

   154,995  186,587  0.04 
      

USD 1,457,000 BANQ CENT TUNIS 5.75% 30/01/25 reGS 1,066,754  999,866  0.22 
EUR 550,000 TUNISIAN REPUB 5.6250% 17/02/24 582,685  459,718  0.10 

   1,649,439  1,459,584  0.32 
   1,804,434  1,646,171  0.36 
        
       

       
USD 3,366,000 TURKEY REP OF 5.9500% 15/01/31 3,043,044  2,722,344  0.59 
USD 3,529,000 REP OF TURKEY 4.875% 16/04/43 2,383,295  2,218,989  0.48 
USD 2,273,000 HAZINE MUSTES 7.2500% 24/02/27 REGS 2,262,463  2,167,874  0.47 
USD 1,156,000 TURKEY REP OF 4.7500% 26/01/26 1,037,240  1,027,493  0.22 
USD 1,024,000 TURK IHRACAT 9.3750% 31/01/26 REGS 1,018,112  1,008,640  0.22 
USD 1,100,000 TURKEY REP OF 5.7500% 11/05/47 931,999  728,785  0.16 
USD 600,000 TURKEY REP OF 5.8750% 26/06/31 517,570  475,529  0.10 
USD 299,000 TURK IHRACAT 5.7500% 06/07/26 REGS 257,115  263,120  0.06 
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USD 250,000 TURKEY REP OF 7.2500% 23/12/23 262,125  250,001  0.05 
USD 281,000 TURKEY REP OF 4.8750% 09/10/26 246,578  244,846  0.05 
USD 272,000 TURKEY REP OF 6.0000% 25/03/27 244,120  241,421  0.05 
USD 240,000 TURKEY REP OF 7.3750% 05/02/25 240,600  236,105  0.05 
USD 245,000 TURKEY REP OF 5.6000% 14/11/24 238,875  233,074  0.05 
USD 200,000 TURKEY REP OF 6.3750% 14/10/25 205,076  187,261  0.04 
USD 200,000 REP OF TURKEY 6.625% 17/02/45 175,250  148,494  0.03 
USD 200,000 REP OF TURKEY 6% 14/01/41 176,400  140,997  0.03 

   13,239,862  12,294,973  2.65 
      

USD 200,000 SISECAM 6.9500% 14/03/26 REGS 223,250  191,500  0.04 
   223,250  191,500  0.04 
   13,463,112  12,486,473  2.69 
        
       

       
USD 490,000 UKRAINE GOVT FRN 01/08/41 REGS 428,533  132,991  0.03 

   428,533  132,991  0.03 
       

USD 6,121,000 UKRAINE GOVT 6.8760% 21/05/31 REGS 5,529,546  1,055,872  0.24 
USD 2,978,000 UKRAINE GOVT 7.2530% 15/03/35 REGS 2,476,888  513,705  0.11 
USD 1,568,000 UKRAINE GOVT 7.7500% 01/09/28 REGS 1,364,250  293,279  0.06 
USD 1,481,000 UKRAINE GOVT 9.7500% 01/11/30 REGS 525,730  285,093  0.06 
USD 1,272,000 UKRAINE GOVT 7.7500% 01/09/27 REGS 1,140,309  241,680  0.05 
USD 1,002,000 UKRAINE GOVT 7.3750% 25/09/34 REGS 563,690  172,845  0.04 
USD 482,000 UKRAINE GOVT 7.7500% 01/09/24 REGS 253,623  110,860  0.02 
USD 400,000 UKRAINE GOVT 7.7500% 01/09/25 REGS 418,113  84,000  0.02 
USD 350,000 UKRAINE GOVT 7.7500% 01/09/26 REGS 359,290  63,371  0.01 
USD 338,000 UKRAINE GOVT 7.7500% 01/09/29 REGS 186,935  63,003  0.01 
USD 200,000 UKRAINE GOVT 8.9940% 01/02/26 REGS 227,000  38,000  0.01 

   13,045,374  2,921,708  0.63 
       

USD 1,074,000 STATE AGENCY 6.2500% 24/06/30 REGS 1,074,000  183,654  0.04 
   1,074,000  183,654  0.04 

      
USD 469,000 NPC UKRENERGO 6.8750% 09/11/28 REGS 436,836  78,546  0.02 

   436,836  78,546  0.02 
   14,984,743  3,316,899  0.72 
        
       

       
USD 950,000 NBK SPC LTD FRN 15/09/27 REGS 945,421  838,759  0.18 
USD 200,000 NBK TIER 1 FRN 24/08/69 REGS 168,450  176,616  0.04 

   1,113,871  1,015,375  0.22 
       

USD 1,200,000 ABU DHABI GOV 3.1250% 03/05/26 REGS 1,137,720  1,146,960  0.25 
USD 1,559,000 ABU DHABI GOV 3.1250% 30/09/49 REGS 1,204,200  1,119,130  0.24 
USD 437,000 FIN DEPT SHAR 6.5000% 23/11/32 REGS 433,395  434,780  0.09 

   2,775,315  2,700,870  0.58 
       

USD 970,000 ABU DHABI CRU 4.6000% 02/11/47 REGS 1,120,079  883,913  0.19 
   1,120,079  883,913  0.19 

      
USD 863,000 MDGH GMTN RSC 5.5000% 28/04/33 REGS 850,771  895,268  0.19 
USD 1,084,000 ABU DHABI GOV 1.7000% 02/03/31 REGS 941,033  884,756  0.18 
USD 957,000 ABU DHABI GOV 1.6250% 02/06/28 REGS 896,332  830,774  0.18 
USD 1,106,000 ABU DHABI GOV 3.0000% 15/09/51 REGS 964,000  774,753  0.17 
USD 430,000 DP WORLD PLC 6.8500% 02/07/37 REGS 509,049  477,448  0.10 
USD 600,000 FIN DEPT SHAR 4.3750% 10/03/51 REGS 512,944  406,128  0.09 
USD 400,000 ABU DHABI POR 2.5000% 06/05/31 EMTN 391,688  329,364  0.07 
USD 300,000 KUWAIT PROJEC 4.5000% 23/02/27 EMTN 291,498  258,300  0.06 
USD 266,000 FIRST ABU DHA 4.3750% 24/04/28 EMTN 264,242  258,073  0.06 
USD 200,000 UAE INTL BOND 4.9510% 07/07/52 REGS 200,000  194,000  0.04 
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USD 200,000 DUBAI GOVT IN 5.2500% 30/01/43 EMTN 184,800  182,758  0.04 
USD 200,000 ABU DHABI GOV 3.8750% 16/04/50 REGS 164,000  164,374  0.04 

   6,170,357  5,655,996  1.22 
   11,179,622  10,256,154  2.21 
        
       

       
USD 400,000 STANDARD CHART FRN 16/11/28 REGS 400,000  431,282  0.10 
USD 400,000 STANDARD CHART FRN 16/11/25 REGS 400,000  413,366  0.09 
USD 200,000 HSBC HOLDINGS FRN 11/08/28 200,000  195,188  0.04 
USD 200,000 LLOYDS BK GR PLC FRN 11/08/26 200,000  194,949  0.04 
USD 200,000 LLOYDS BK GR PLC FRN 11/08/33 200,000  185,241  0.04 

   1,400,000  1,420,026  0.31 
      

USD 1,980,000 SOUTHERN GAS CO 6.875% 24/03/26 RE 2,371,764  2,019,683  0.43 
USD 400,000 VEDANTA RESOU 7.1250% 31/05/23 REGS 373,000  366,934  0.08 
USD 300,000 BARCLAYS PLC FRN 09/08/26 300,000  295,591  0.06 
USD 200,000 BIDVEST GROUP 3.6250% 23/09/26 REGS 200,000  178,000  0.04 
EUR 200,000 NAK NAFTOGAZ 7.1250% 19/07/24 240,556  39,279  0.01 

   3,485,320  2,899,487  0.62 
   4,885,320  4,319,513  0.93 
        
       

       
USD 600,000 RIO OIL FINAN 9.2500% 06/07/24 REGS 151,553  136,230  0.03 
USD 250,000 RIO OIL FINAN 9.7500% 06/01/27 REGS 130,451  113,800  0.02 

   282,004  250,030  0.05 
      

USD 900,000 SASOL FIN USA 5.8750% 27/03/24 962,680  888,018  0.19 
USD 200,000 TSMC ARIZONA 4.2500% 22/04/32 199,484  191,021  0.04 

   1,162,164  1,079,039  0.23 
      

USD 1,700,000 TREASURY BILL 0% 27/04/23 * 1,681,342  1,687,602  0.36 
   1,681,342  1,687,602  0.36 

      
USD 1,600,000 US TREASURY N/B 3.1250% 31/08/29 1,568,056  1,505,999  0.33 
USD 1,200,000 US TREASURY N/B 3.2500% 15/05/42 1,087,877  1,051,125  0.23 
USD 700,000 US TREASURY N/B 3.3750% 15/08/42 664,250  624,313  0.13 
USD 700,000 US TREASURY N/B 1.8750% 15/02/41 532,030  495,141  0.11 
USD 600,000 US TREASURY N/B 2.0000% 15/11/41 427,753  428,906  0.09 
USD 400,000 US TREASURY N/B 2.3750% 15/02/42 310,922  304,625  0.07 
USD 200,000 US TREASURY N/B 1.7500% 15/08/41 174,320  137,125  0.03 

   4,765,208  4,547,234  0.99 
   7,890,718  7,563,905  1.63 
        
       

USD 3,118,842 URUGUAY 5.7500% 28/10/34 3,108,347  3,353,726  0.73 
USD 2,261,512 URUGUAY 4.9750% 20/04/55 2,609,685  2,165,398  0.47 
USD 628,482 URUGUAY 4.3750% 23/01/31 638,569  611,984  0.13 

   6,356,601  6,131,108  1.33 
       

USD 962,687 REP ORIENT URUGUAY 5.1% 18/06/50 1,213,006  947,043  0.20 
   1,213,006  947,043  0.20 
   7,569,607  7,078,151  1.53 
        
       

       
USD 488,000 REPUB UZBEKIS 3.9000% 19/10/31 REGS 480,230  388,580  0.08 
USD 433,000 UZBEKNEFTEGAZ 4.7500% 16/11/28 REGS 433,000  359,684  0.08 

   913,230  748,264  0.16 
      

USD 810,000 REPUB UZBEKIS 5.3750% 20/02/29 REGS 826,953  742,981  0.16 
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USD 735,000 REPUB UZBEKIS 3.7000% 25/11/30 REGS 705,535  590,778  0.13 

   1,532,488  1,333,759  0.29 
   2,445,718  2,082,023  0.45 
        
       

       
USD 300,000 VIETNAM (REP 4.8000% 19/11/24 REGS 335,760  294,780  0.07 

   335,760  294,780  0.07 
      

USD 340,000 DEBT & ASSET 1.0000% 10/10/25 REGS 289,000  289,000  0.06 
   289,000  289,000  0.06 
   624,760  583,780  0.13 
        
       

       
USD 1,442,000 ZAMBIA REP OF 5.3750% 20/09/22 REGS 910,137  638,085  0.13 
USD 880,000 ZAMBIA REP OF 8.5000% 14/04/24 REGS 592,150  409,200  0.09 

   1,502,287  1,047,285  0.22 
       

USD 1,700,000 ZAMBIA REP OF 8.9700% 30/07/27 REGS 1,035,110  775,625  0.17 
   1,035,110  775,625  0.17 
   2,537,397  1,822,910  0.39 
        
   521,254,836  438,420,892  94.61 
        
        

(1)  
 

*  
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JPY 12,270,309,976 USD 92,104,704 2023 24  (2,041,146) 
USD 1,727,760 ILS 5,849,850 2023  132,995 
USD 1,094,257 ILS 3,536,640 2023  125,452 
USD 891,200 ILS 2,855,630 2023  110,136 
USD 854,197 ILS 2,750,944 2023  100,621 
USD 683,764 ILS 2,166,780 2023  91,112 
USD 930,679 ILS 3,133,440 2023 31  72,419 
USD 623,392 ZAR 10,761,027 2023  40,770 
USD 491,000 ZAR 8,375,729 2023  37,523 
USD 5,797,270 EUR 5,401,000 2023 16  37,451 
USD 600,342 ZAR 10,608,000 2023 12  34,521 
USD 246,784 ILS 790,080 2023  31,396 
USD 245,931 ILS 787,840 2023  30,443 
USD 591,519 KRW 741,950,000 2023 10  29,779 
USD 337,739 ZAR 5,702,705 2023  28,985 
USD 960,000 CNH 6,354,840 2024 12  24,927 
USD 581,888 KRW 740,570,000 2023 15  21,831 
USD 1,188,388 EUR 1,100,000 2023  20,107 
USD 428,657 CLP 341,000,000 2023  20,081 
MXN 5,200,000 EUR 251,556 2023  15,464 
USD 443,198 CLP 357,000,000 2023  15,451 
USD 284,994 CLP 227,000,000 2023  13,009 
USD 574,130 JPY 76,640,000 2023 14  12,428 
USD 595,638 EUR 550,000 2023  11,498 
USD 496,325 CNH 3,350,000 2023 12  11,142 
TRY 14,180,000 USD 701,450 2023 22  10,956 
USD 195,886 KRW 246,610,000 2023 10  9,426 
EUR 623,082 ILS 2,400,000 2023 20  9,219 
CNH 3,270,000 USD 464,732 2023 12  8,866 
EUR 471,592 CNH 3,420,000 2023 12  8,370 
USD 570,771 JPY 76,750,000 2023 14  8,262 
USD 596,887 CAD 800,000 2023  8,052 
USD 264,945 ZAR 4,752,879 2023  7,615 
USD 61,294 ILS 197,600 2023  7,425 
USD 428,652 ZAR 7,800,000 2023 16  6,613 
PEN 1,150,000 USD 294,610 2023 27  6,512 
TRY 7,565,331 USD 361,717 2023  6,346 
PEN 1,160,000 USD 297,629 2023 27  6,111 
USD 578,362 PHP 31,710,000 2023 14  5,878 
USD 1,163,931 EUR 1,090,000 2023 15  5,680 
USD 1,163,631 EUR 1,090,000 2023 15  5,380 
MXN 3,649,034 EUR 182,132 2023  4,898 
USD 583,688 SGD 780,000 2023 24  4,480 
USD 152,723 ZAR 2,747,120 2023  3,989 
USD 284,165 KRW 370,640,000 2023 24  3,766 
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USD 693,221 EUR 648,593 2023 23  3,665 
USD 283,882 KRW 370,640,000 2023 24  3,483 
USD 562,374 BRL 2,930,000 2023  3,138 
PEN 890,000 USD 230,065 2023 27  2,977 
USD 548,160 PHP 30,257,746 2023 17  2,729 
MXN 1,750,965 EUR 87,245 2023  2,508 
USD 548,652 PHP 30,257,745 2023 17  2,507 
USD 23,384 ILS 79,000 2023 14  1,866 
PEN 1,170,000 USD 303,459 2023 24  1,596 
USD 583,212 IDR 8,877,740,000 2023 21  1,595 
USD 557,519 PEN 2,125,285 2023 27  1,025 
USD 26,083 ZAR 463,283 2023 15  1,014 
USD 149,840 PEN 570,000 2023 27  589 
USD 5,371 ZAR 89,758 2023 12  537 
SGD 780,000 USD 578,839 2023 24  369 
USD 19,750 ZAR 360,000 2023 17  324 
EUR 273,596 HUF 105,000,000 2023 28  300 
USD 115,423 PEN 440,000 2023 27  212 
USD 77,732 COP 370,000,000 2023  137 
USD 30,842 PHP 1,702,254 2023 16  115 
USD 30,792 PHP 1,702,254 2023 17  107 
CLP 238,000,000 USD 285,135 2023  30 
USD 132,984 PEN 510,000 2023 24  11 
USD 22,949 MXN 423,000 2023 15  (17) 
PHP 1,702,254 USD 30,822 2023 16  (95) 
USD 57,261 PEN 220,000 2023 24  (100) 
USD 57,500 PEN 220,000 2023 27  (105) 
USD 114,582 PEN 440,000 2023 24  (140) 
USD 22,217 MXN 424,000 2023 21  (369) 
USD 114,612 PEN 440,000 2023 27  (600) 
ILS 34,000 USD 9,962 2023 14  (701) 
EUR 67,000 USD 72,163 2023 16  (712) 
USD 584,369 TWD 17,630,000 2023 25  (747) 
USD 118,908 PEN 460,000 2023 27  (1,541) 
KRW 741,950,000 USD 563,320 2023 10  (1,580) 
EUR 540,000 USD 575,574 2023 15  (1,762) 
KRW 741,280,000 USD 562,774 2023 24  (1,976) 
IDR 8,877,740,000 USD 582,801 2023 22  (2,145) 
EUR 406,355 HUF 157,000,000 2023 28  (2,463) 
PHP 30,257,746 USD 548,662 2023 17  (2,517) 
INR 24,290,000 USD 296,508 2023 20  (3,764) 
EUR 267,604 MXN 5,300,000 2023  (3,854) 
USD 297,154 PEN 1,150,000 2023 27  (3,967) 
BRL 2,940,000 USD 565,747 2023  (4,602) 
IDR 8,877,740,000 USD 586,333 2023 21  (4,717) 
EUR 540,000 USD 578,776 2023 15  (4,964) 
EUR 266,009 MXN 5,300,000 2023  (5,548) 
JPY 76,870,000 USD 570,704 2023 27  (6,232) 
ZAR 2,889,751 USD 163,081 2023  (6,625) 
EUR 550,000 USD 590,891 2023  (6,751) 
EGP 2,370,000 USD 72,655 2024 10  (6,948) 
EUR 550,000 USD 591,494 2023  (7,354) 
EUR 550,000 USD 591,812 2023  (7,671) 
EUR 273,030 TRY 6,400,000 2023 15  (8,732) 
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CAD 800,000 USD 598,578 2023  (9,744) 
THB 19,400,000 USD 562,353 2023 24  (10,595) 
USD 258,446 TRY 5,132,119 2023 15  (10,982) 
JPY 38,350,000 USD 293,468 2023 14  (12,397) 
USD 902,786 MXN 16,896,966 2023 17  (14,237) 
EUR 1,080,000 USD 1,163,814 2023 15  (16,190) 
USD 841,518 TRY 17,470,000 2023 21  (16,389) 
ZAR 3,575,252 USD 211,006 2023  (17,435) 
USD 350,480 TRY 7,565,331 2023  (17,583) 
ZAR 7,387,644 USD 417,650 2023  (17,670) 
ZAR 7,800,000 USD 439,747 2023 16  (17,708) 
ILS 2,400,000 EUR 636,674 2023 20  (23,667) 

KRW 740,570,000 USD 587,753 2023 15  (27,696) 
CNH 6,455,014 USD 960,000 2023 12  (29,190) 
THB 19,870,000 USD 594,023 2023 10  (29,585) 
CNH 3,210,000 EUR 464,986 2023 12  (31,730) 
ILS 3,354,066 USD 951,913 2023  (37,540) 
JPY 115,040,000 USD 885,112 2023 14  (41,972) 
ILS 2,200,000 USD 658,643 2023  (55,989) 
ILS 4,087,584 USD 1,195,646 2023  (75,919) 
ILS 3,483,464 USD 1,038,290 2023  (88,641) 
USD 570,851 TRY 14,180,000 2023 22  (141,555) 
ILS 5,810,250 USD 1,736,761 2023  (147,557) 
USD 577,203 TRY 15,700,000 2023 22  (158,228) 
USD 299,524 JPY 39,925,760 2023 24  6,471 
USD 10,958 JPY 1,460,780 2023 24  237 
USD 4,984 JPY 664,440 2023 24  108 
USD 2,429 JPY 323,780 2023 24  52 
JPY 12,710,000 USD 93,509 2023 24  (219) 
JPY 11,540,000 USD 86,069 2023 24  (1,366) 

      
     (1,947,142) 

      
      
      

EUR (38) FUT EURO-BOBL 2023  (4,630,319) 185,387 
EUR (90) FUT EURO-BUND 2023  (12,623,279) 652,178 
EUR (10) FUT EURO-BUXL 30Y BND 2023  (1,411,716) 286,866 
EUR (4) FUT EURO-SCHATZ 2023  (445,341) 4,374 
JPY (8) FUT JPN 10Y BOND(OSE) 2023  (8,580,714) (31,246) 

    (27,691,369) 1,097,559 
      
      

KRW 14 FUT KOREA 3YR BND 2023  1,090,802 (13,437) 
USD 24 FUT US LONG BOND(CBT) 2023  2,985,750 (21,906) 
USD 17 FUT US ULTRA BOND CBT 2023  2,278,531 (4,516) 
USD 1 FUT US 10YR NOTE (CBT) 2023  111,297 (7,109) 
USD 8 FUT US 2YR NOTE (CBT) 2023  1,629,125 (4,407) 
USD 44 FUT US 5YR NOTE (CBT) 2023  4,702,500 (4,981) 

    12,798,005 (56,356) 
     1,041,203 
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BRL 1,440,000 Receive Fixed (11.105) - Pay Floating (CETIP) 2027  0 (24,186) 
BRL 1,500,000 Receive Fixed (11.4575) - Pay Floating (CETIP) 2027  0 (20,355) 
BRL 3,048,420 Receive Fixed (12.65) - Pay Floating (CETIP) 2025  0 (2,343) 
BRL 351,581 Receive Fixed (12.67) - Pay Floating (CETIP) 2025  0 (244) 
BRL 1,200,000 Receive Fixed (12.8025) - Pay Floating (CETIP) 2027  0 (1,418) 
BRL 1,100,000 Receive Fixed (13.01) - Pay Floating (CETIP) 2027  0 363 
BRL 5,323,486 Receive Fixed (12.22) - Pay Floating (CETIP) 2025  0 (5,163) 
BRL 5,803,069 Receive Fixed (11.8275) - Pay Floating (CETIP) 2025  0 14,842 
BRL 1,273,530 Receive Fixed (11.4525) - Pay Floating (CETIP) 2027  0 7,263 
BRL 506,238 Receive Fixed (11.62) - Pay Floating (CETIP) 2027  0 (3,523) 
BRL 2,425,179 Receive Fixed (11.415) - Pay Floating (CETIP) 2027  0 (9,011) 
BRL 997,855 Receive Floating (CETIP) - Pay Fixed (13.19) 2025  0 4,766 
BRL 2,217,193 Receive Floating (CETIP) - Pay Fixed (13.4) 2025  225 14,031 
BRL 2,292,350 Receive Floating (CETIP) - Pay Fixed (13.015) 2027  246 (5) 
BRL 997,385 Receive Floating (CETIP) - Pay Fixed (13.215) 2025  0 (11,389) 
CLP 228,400,000 Receive Fixed (4.955) - Pay Floating (ICPROM) 2033 20  0 14,309 
CLP 953,400,000 Receive Floating (ICPROM) - Pay Fixed (5.645) 2025 22  0 (16,464) 
CLP 662,200,000 Receive Floating (ICPROM) - Pay Fixed (5.86) 2025 22  0 (14,399) 
CLP 159,000,000 Receive Fixed (4.96) - Pay Floating (ICPROM) 2033 20  0 (1,162) 
CZK 15,000,000 Receive Fixed (4.748) - Pay Floating (PRIBOR) 2028 21  (434) (10,800) 
CZK 68,500,000 Receive Floating (PRIBOR) - Pay Fixed (6.597) 2024 21  0 21,079 
KRW 165,851,500 Receive Floating (CD) - Pay Fixed (2.104) 2032 19  0 (8,604) 
KRW 354,800,000 Receive Floating (CD) - Pay Fixed (3.545) 2032 21  0 (2,104) 
KRW 1,846,000,000 Receive Fixed (3.47) - Pay Floating (CD) 2025 17  0 (18,793) 
MXN 8,000,000 Receive Floating (TIIE) - Pay Fixed (8.5) 2033  0 (23,178) 
MXN 10,300,000 Receive Fixed (8.315) - Pay Floating (TIIE) 2028 14  0 (14,280) 
MXN 7,100,000 Receive Fixed (8.11) - Pay Floating (TIIE) 2028 14  0 (5,076) 
MXN 4,000,000 Receive Floating (TIIE) - Pay Fixed (9.085) 2033  0 (27,736) 
MXN 24,800,000 Receive Fixed (8.8967) - Pay Floating (TIIE) 2028  0 (1,278) 
MYR 6,400,000 Receive Fixed (3.225) - Pay Floating (KLIBOR) 2025  0 (4,603) 
PLN 6,500,000 Receive Floating (WIBOR) - Pay Fixed (5.86) 2025 17  0 (258) 
PLN 2,000,000 Receive Fixed (5.253) - Pay Floating (WIBOR) 2033 15  0 (1,372) 
PLN 700,000 Receive Floating (WIBOR) - Pay Fixed (5.49) 2028 10  (1,312) (22,360) 
PLN 800,000 Receive Floating (WIBOR) - Pay Fixed (5.455) 2028 10  321 3,302 
ZAR 7,900,000 Receive Floating (JIBAR) - Pay Fixed (9.3) 2033 15  376 4,031 

    (578) (166,118) 
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USD 1,400,000 CDS FED REP BRAZIL 5Y 1% 20/12/27 2027 12 20  74,853 
USD 100,000 CDS OMAN GOVT 1% 5Y 20/12/27 2027 12 20  2,117 
USD 700,000 CDS REP OF KOREA 5Y 1% 20/06/27 2027 20  (15,821) 
USD 2,056,250 CDS REP OF TURKEY 1% 20/12/27 2027 12 20  354,211 
USD 2,400,000 CDS REP SOUTH AFRICA 1% 5Y 20/12/27 2027 12 20  151,983 
EUR 400,000 CDS STANDARD CHAR 5YR 1% 20/12/27 2027 12 20  (3,924) 
USD 4,290,000 CDX EM S38 V1 5Y 1% 20/12/27 2027 12 20  244,067 
EUR 10,500,000 CDX ITRAXX XOVER S38 5Y 5% 20/12/27 2027 12 20  (373,983) 

    433,503 
     
     

USD 50,000 CDS ARGENTINA LA SP MYC 5% 20/12/23 2023 12 20  (4,305) 
USD 500,000 CDS ARGENTINA 5% 5Y 20/12/27 2027 12 20  (303,601) 
USD 600,000 CDS BRAZIL 100BP 1% 20/12/26 2026 12 20  (17,290) 
USD 500,000 CDS CHILEAN GOVT 1% 100BP 20/06/26 2026 20  5,384 
USD 300,000 CDS CHILEAN SR 5Y D14 1% 20/06/27 2027 20  1,957 
USD 700,000 CDS CHILEAN SR 5Y D14 1% 20/12/26 2026 12 20  6,647 
USD 100,000 CDS INDONESIA REP 5YR 1% 20/12/27 2027 12 20  346 
USD 200,000 CDS MEXICO 5Y 1% ICE 1BP 20/06/27 2027 20  (389) 
USD 500,000 CDS MEXICO 5Y 1% 1BP 20/12/27 2027 12 20  (3,406) 
USD 300,000 CDS REP CHILE 1% 5Y 20/12/27 2027 12 20  1,086 
USD 300,000 CDS REP OF CHILE 2Y 1% 20/12/24 2024 12 20  3,240 
USD 500,000 CDS REP OF COLOMBIA 1% 5YR 20/12/27 2027 12 20  37,843 
USD 100,000 CDS REP OF POLAND 1% 1YR 20/12/23 2023 12 20  469 
USD 200,000 CDS REP OF POLAND 1% 2YR 20/06/24 2024 20  1,282 
USD 100,000 CDS REP OF POLAND 1% 5YR 20/12/27 2027 12 20  270 
USD 400,000 CDS REP OF TURKEY 1% 20/06/27 2027 20  (62,265) 
USD 100,000 CDS REP PANAMA 100BP 1% 20/06/24 2024 20  670 
USD 200,000 CDS REP PANAMA 2Y 1% 20/12/24 2024 12 20  1,678 
USD 600,000 CDS REP PANAMA 5Y 1% 20/06/26 2026 20  3,803 
USD 2,400,000 CDS REP PERU 5YR 100BP 1% 20/06/26 2026 20  15,201 
USD 300,000 CDS REP PHILIPPINES 1% 5Y 20/12/27 2027 12 20  1,256 
USD 300,000 CDS REP SOUTH AFRICA 100BP 20/06/27 2027 20  (15,378) 
USD 100,000 CDS ROMANIA 1 YR 1% 20/12/23 2023 12 20  308 
USD 100,000 CDS UTD MEXICAN 1% 20/12/23 2023 12 20  545 
USD 600,000 CDS UTD MEXICAN 1% 5Y 20/12/24 2024 12 20  5,764 
USD 300,000 CDS UTD MEXICAN 2Y 1% 20/06/24 2024 20  2,266 

    (316,619) 
    116,884 
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  (1)         
           
          

        
ARS  2,825,000  CITY OF BUENOS FRN 29/03/24 22  181,305  13,949  0.03 

      181,305  13,949  0.03 
          

ARS  2,975,000  REP OF ARGENTINA 16% 17/10/23  205,446  11,131  0.03 
      205,446  11,131  0.03 
      386,751  25,080  0.06 
           
           
           
          

        
BRL  1,083  BRAZIL NTN-F 10.0000% 01/01/29 NTNF  217,968  196,782  0.48 
BRL  87  BRAZIL-LTN 0% 01/07/23  16,135  16,566  0.04 

      234,103  213,348  0.52 
      234,103  213,348  0.52 
           
           
           
          

          
EUR  130,000  BGARIA-FLIRB-REG 4.1250% 23/09/29  127,975  138,752  0.34 
EUR  105,000  BGARIA-FLIRB- 4.5000% 27/01/33 REGS  111,210  111,910  0.27 
EUR  50,000  BGARIA-FLIRB-REG 1.3750% 23/09/50  34,950  30,161  0.07 

      274,135  280,823  0.68 
      274,135  280,823  0.68 
           
           
           
          

          
CLP  160,000,000  TESORERIA PESOS 5.0000% 01/03/35  190,689  201,737  0.49 
CLP  135,000,000  TESORERIA PES 6.0000% 01/01/43 30YR  196,587  192,844  0.47 
CLP  85,000,000  TESORERIA PESOS 5.0000% 01/10/28  100,918  107,922  0.26 

      488,194  502,503  1.22 
      488,194  502,503  1.22 
           
           
           
          

          
COP  4,664,000,000  COLOMBIA TES 9.2500% 28/05/42 B  860,075  791,962  1.93 
COP  3,244,200,000  TITULOS DE TESORERIA 7% 30/06/32  B  672,084  510,307  1.23 
COP  2,537,800,000  TITULOS DE TESORERIA 7.75% 18/09/30  667,925  442,669  1.07 
COP  864,500,000  COLOMBIA TES 6.2500% 09/07/36 B  164,113  116,411  0.28 
COP  586,400,000  TITULOS DE TESORERIA 6% 28/04/28  B  126,302  101,036  0.24 
COP  560,600,000  COLOMBIA TES 7.2500% 18/10/34 B  83,800  86,021  0.21 
COP  329,500,000  COLOMBIA TES 7.0000% 26/03/31 B  63,072  53,903  0.13 

      2,637,371  2,102,309  5.09 
        

USD  100,000  ECOPETROL SA 8.8750% 13/01/33  99,719  100,550  0.24 
      99,719  100,550  0.24 
      2,737,090  2,202,859  5.33 
           
           
           
          

          
CZK  14,390,000  CZECH REPUBLIC 2.5000% 25/08/28 78  682,746  592,582  1.43 
CZK  11,750,000  CZECH REPUBLIC 5.0000% 30/09/30 150  546,372  551,255  1.33 
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  (1)         
           

CZK  11,230,000  CZECH REPUBLIC 2.0000% 13/10/33 103  451,763  406,175  0.98 
CZK  7,700,000  CZECH REPUBLIC 2.7500% 23/07/29 105  362,992  316,974  0.77 
CZK  5,110,000  CZECH REPUBLIC 1% 26/06/26       95  230,617  208,428  0.50 
CZK  5,260,000  CZECH REPUBLIC 0.9500% 15/05/30 94  207,858  188,303  0.46 
CZK  2,800,000  CZECH REPUBLIC 6.0000% 26/02/26 148  117,297  132,787  0.32 
CZK  3,150,000  CZECH REPUBLIC 0.0500% 29/11/29 130  121,972  106,987  0.26 
CZK  2,610,000  CZECH REPUBLIC 1.7500% 23/06/32 138  92,928  94,715  0.23 
CZK  2,520,000  CZECH REPUBLIC 1.2000% 13/03/31 121  71,894  89,748  0.22 
CZK  1,630,000  CZECH REPUBLIC 4.2000% 04/12/36 49  89,609  71,959  0.17 
CZK  1,420,000  CZECH REPUBLIC 0.4500% 25/10/23 97  57,719  63,548  0.15 
CZK  1,490,000  CZECH REPUBLIC 3.5000% 30/05/35 145  51,719  61,571  0.15 
CZK  800,000  CZECH REPUBLIC 1.5000% 24/04/40 125  33,600  23,185  0.06 
CZK  280,000  CZECH REPUBLIC 0.2500% 10/02/27 100  11,284  10,845  0.03 

      3,130,370  2,919,062  7.06 
      3,130,370  2,919,062  7.06 
           
           
           
          

          
EGP  3,345,000  EGYPT GOVT BON 14.5630% 06/07/26 5Y  213,073  87,809  0.21 
EGP  2,180,000  EGYPT GOVT BO 14.4830% 06/04/26 5YR  139,059  57,788  0.14 

      352,132  145,597  0.35 
      352,132  145,597  0.35 
           
           
           
          

          
USD  555,000  HUNGARY 6.1250% 22/05/28 REGS  550,936  567,939  1.37 
HUF  104,570,000  HUNGARY GOVT 4.7500% 24/11/32 32/A  188,349  225,881  0.55 
USD  200,000  HUNGARY 5.5000% 16/06/34 REGS  192,000  191,870  0.46 
HUF  88,090,000  HUNGARY GOVT 3.0000% 27/10/38 38/A  114,721  139,243  0.34 
EUR  130,000  HUNGARY 0.5000% 18/11/30  94,350  99,862  0.24 
EUR  100,000  HUNGARY 4.2500% 16/06/31 REGS  85,595  98,876  0.24 
HUF  22,100,000  HUNGARY GOVT 1.0000% 26/11/25 25/C  43,931  49,731  0.12 
HUF  27,360,000  HUNGARY GOVT 2.2500% 20/04/33 33/A  82,948  46,607  0.11 
USD  38,000  REP OF HUNGARY 7.625% 29/03/41  40,470  42,652  0.10 
HUF  10,050,000  HUNGARY GOVT 6.0000% 24/11/23 23/A  28,037  27,204  0.07 

      1,421,337  1,489,865  3.60 
      1,421,337  1,489,865  3.60 
           
           
           
          

          
IDR  8,101,000,000  INDONESIA GVT 8.25% 15/06/32   FR58  974,799  590,846  1.43 
IDR  4,939,000,000  INDONESIA GOV 6.3750% 15/04/32 FR91  320,430  323,070  0.78 
IDR  4,686,000,000  INDONESIA GOV 7.0000% 15/02/33 FR96  306,546  317,469  0.77 
IDR  4,474,000,000  INDONESIA GOV 6.5000% 15/06/25 FR81  334,786  299,899  0.73 
IDR  3,304,000,000  INDONESIA GOV 6.3750% 15/08/28 FR95  219,180  220,514  0.53 
IDR  2,956,000,000  INDONESIA GVT 8.375% 15/03/34  FR68  221,615  218,602  0.53 
IDR  2,973,000,000  INDONESIA GVT 7.5% 15/08/32    FR74  196,297  208,297  0.50 
IDR  2,699,000,000  INDONESIA GOV 7.5000% 15/05/38 FR75  194,972  187,874  0.45 
IDR  1,686,000,000  INDONESIA GOV 8.3750% 15/04/39 FR79  121,839  126,719  0.31 
IDR  1,865,000,000  INDONESIA GVT 6.625% 15/05/33  FR65  115,315  122,488  0.30 
IDR  1,193,000,000  INDONESIA GOV 7.0000% 15/09/30 FR82  72,487  81,457  0.20 
IDR  968,000,000  INDONESIA GOV 7.5000% 15/06/35 FR80  68,589  67,473  0.16 
IDR  811,000,000  INDONESIA GOV 7.1250% 15/06/42 FR92  56,142  54,836  0.13 
IDR  172,000,000  INDONESIA GVT 8.375% 15/09/26  FR56  11,979  12,173  0.03 

      3,214,976  2,831,717  6.85 
      3,214,976  2,831,717  6.85 
           
           
           
          

          
MYR  3,725,000  MALAYSIA GOVT 3.8820% 14/03/25 0118  787,025  854,248  2.08 
MYR  2,325,000  MALAYSIA GOVT 3.4780% 14/06/24 0319  563,101  529,186  1.28 
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  (1)         
           

MYR  1,730,000  MALAYSIA GOVT 3.7330% 15/06/28 0513  399,413  392,335  0.95 
MYR  1,525,000  MALAYSIA INVE 4.1280% 15/08/25 0118  372,332  351,431  0.85 
MYR  1,520,000  MALAYSIA INVE 4.1300% 09/07/29 0119  393,696  347,965  0.84 
MYR  1,095,000  MALAYSIA INVE 3.7260% 31/03/26 0319  268,110  249,401  0.60 
MYR  1,050,000  MALAYSIA GOVT 3.5820% 15/07/32 0122  224,847  232,027  0.56 
MYR  900,000  MALAYSIA GOVT 3.9550% 15/09/25 0115  222,107  206,919  0.50 
MYR  860,000  MALAYSIA GOVT 3.8280% 05/07/34 0419  218,222  190,195  0.46 
MYR  750,000  MALAYSIA GOVT 3.7570% 22/05/40 0519  177,761  159,804  0.39 
MYR  660,000  MALAYSIA GOVT 2.6320% 15/04/31 0220  147,815  136,145  0.33 
MYR  460,000  MALAYSIA INVE 4.7240% 15/06/33 0617  117,423  110,111  0.27 
MYR  450,000  MALAYSIA GOVT 3.9060% 15/07/26 0119  111,104  103,574  0.25 
MYR  400,000  MALAYSIA INVE 3.6550% 15/10/24 0419  96,929  91,085  0.22 
MYR  390,000  MALAYSIA INVE 4.3690% 31/10/28 0218  99,234  91,056  0.22 
MYR  380,000  MALAYSIA GOVT 3.8990% 16/11/27 0417  99,606  87,355  0.21 
MYR  350,000  MALAYSIA GOVT 4.6420% 07/11/33 0318  99,108  83,895  0.20 
MYR  280,000  MALAYSIA GOVT 4.254% 31/05/35 0415  62,554  63,983  0.15 
MYR  260,000  MALAYSIA GOVT 3.9000% 30/11/26 0316  66,409  59,716  0.14 
MYR  270,000  MALAYSIA INVE 3.4650% 15/10/30 0220  64,080  59,368  0.14 
MYR  245,000  MALAYSIA GOVT 3.5020% 31/05/27 0307  61,325  55,381  0.13 
MYR  235,000  MALAYSIA GOVT 3.8850% 15/08/29 0219  57,857  53,278  0.13 
MYR  170,000  MALAYSIA GOVT 4.7620% 07/04/37 0317  43,274  40,687  0.10 

      4,753,332  4,549,145  11.00 
      4,753,332  4,549,145  11.00 
           
           
           
          

          
MXN  225,614  MEXICAN BONOS 5.5000% 04/03/27 M  973,121  1,096,730  2.65 
MXN  107,027  MEXICAN BONOS 8.5000% 18/11/38 M 30  543,882  563,963  1.36 
MXN  95,665  MEXICAN BONOS 7.7500% 13/11/42 M  448,335  460,280  1.11 
MXN  87,077  MEXICAN FIXED RATE 7.5% 03/6/27 M20  398,892  456,117  1.10 
MXN  72,123  MEXICAN BONOS 7.5000% 26/05/33 M  359,669  363,373  0.88 
MXN  38,970  MEXICAN BONOS DES 10% 20/11/36  M30  218,112  234,957  0.57 
MXN  41,563  MEXICAN BONOS DES 8% 07/11/47     M  218,037  203,654  0.49 
MXN  36,785  MEXICAN BONOS DES 8.5% 31/5/29    M  191,813  200,118  0.48 
MXN  30,272  MEXICAN BONOS 8.0000% 31/07/53 M  128,233  147,791  0.36 
MXN  27,916  MEXICAN BONOS DES 7.75% 29/5/31   M  137,980  144,715  0.35 
MXN  25,352  MEXICAN BONOS DES 5.75% 05/03/26  M  113,583  126,357  0.31 
MXN  20,986  MEXICAN BONOS 7.7500% 23/11/34 M  103,341  106,915  0.26 
MXN  2,268  MEXICAN BONOS 5.0000% 06/03/25 M  9,888  11,361  0.03 

      3,844,886  4,116,331  9.95 
        

MXN  3,641,369  MEXICO CETES 0% 23/01/25  1,584,228  1,663,472  4.02 
      1,584,228  1,663,472  4.02 
      5,429,114  5,779,803  13.97 
           
           
           
          

          
PEN  3,670  REP OF PERU 6.35% 12/08/28  980,165  950,547  2.29 
PEN  1,755,000  PERU B SOBERANO 5.9400% 12/02/29  479,185  439,668  1.06 
PEN  915,000  PERU B SOBERANO 8.2000% 12/08/26  307,152  254,341  0.62 
PEN  720  PERU B SOBERANO 6.9500% 12/08/31  195,402  185,997  0.45 
PEN  745,000  PERU B SOBERANO 6.9000% 12/08/37  259,245  184,805  0.45 
PEN  705,000  PERU B SOBERANO 5.4000% 12/08/34  160,556  156,834  0.38 
PEN  140,000  PERU B SOBERANO 6.1500% 12/08/32  35,587  33,909  0.08 

      2,417,292  2,206,101  5.33 
      2,417,292  2,206,101  5.33 
           
           
           
          

        
ZAR  17,800,000  ASIAN DEV BAN 0.0000% 30/04/40 GMTN  147,929  186,068  0.45 

      147,929  186,068  0.45 
      147,929  186,068  0.45 
           

－ 467 －

02_添付ファンド_9pt_1022962.indd   46702_添付ファンド_9pt_1022962.indd   467 2024/09/02   11:54:382024/09/02   11:54:38



 

  (1)         
           
          

        
PLN  160,000  POLAND GOVT BOND FRN 25/01/26 0126  35,286  36,964  0.09 

      35,286  36,964  0.09 
          

PLN  5,485,000  POLAND GOVT B 1.7500% 25/04/32 0432  855,321  905,774  2.18 
PLN  2,960,000  POLAND GOVT B 2.7500% 25/10/29 1029  524,467  569,962  1.38 
PLN  2,480,000  POLAND GVT BOND 2.5% 25/07/26  0726  645,333  518,391  1.25 
PLN  1,780,000  POLAND GVT BOND 3.25% 25/07/25 0725  478,302  389,976  0.94 
PLN  1,545,000  POLAND GOVT B 7.5000% 25/07/28 0728  359,487  382,902  0.93 
PLN  1,375,000  POLAND GOVT B 2.7500% 25/04/28 0428  242,424  276,094  0.67 
PLN  755,000  POLAND GOVT B 1.2500% 25/10/30 1030  132,394  126,261  0.31 
USD  110,000  REP OF POLAND 4.8750% 04/10/33  109,171  109,660  0.27 

      3,346,899  3,279,020  7.93 
      3,382,185  3,315,984  8.02 
           
           
           
          

          
RON  2,165,000  ROMANIA GOVT 8.2500% 29/09/32 10Y  493,196  497,670  1.19 
USD  360,000  ROMANIA 3.0000% 27/02/27 REGS  350,460  326,596  0.79 
RON  1,485,000  ROMANIA GOVT 6.7000% 25/02/32 10Y  274,934  309,512  0.75 
RON  1,315,000  ROMANIA GOVT 3.6500% 24/09/31 15Y  225,028  221,032  0.53 
USD  198,000  ROMANIA 6.6250% 17/02/28 REGS  197,222  205,128  0.50 
USD  196,000  ROMANIA 5.2500% 25/11/27 REGS  195,032  192,582  0.47 
RON  1,055,000  ROMANIA GOVT 2.5000% 25/10/27 7Y  207,191  189,627  0.46 
RON  870,000  ROMANIA GOVT 5.8000% 26/07/27 15YR  164,817  180,628  0.44 
RON  765,000  ROMANIA GOVT 4.7500% 11/10/34 15Y  196,580  132,070  0.32 
RON  590,000  ROMANIA GOVT 5.0000% 12/02/29 10Y  132,559  115,090  0.28 
RON  580,000  ROMANIA GOVT 4.8500% 25/07/29 8Y  114,310  111,261  0.27 
RON  355,000  ROMANIA GOVT 4.7500% 24/02/25 10Y  85,897  74,987  0.18 
RON  285,000  ROMANIA GOVT 3.7000% 25/11/24 4YR  57,264  59,627  0.14 
RON  100,000  ROMANIA GOVT 3.6500% 28/07/25 5Y  26,151  20,417  0.05 

      2,720,641  2,636,227  6.37 
      2,720,641  2,636,227  6.37 
           
           
           
          

        
ZAR  12,000,000  SOUTH AFRICA FRN FRN 11/07/27 5YR  679,145  688,250  1.66 

      679,145  688,250  1.66 
          

ZAR  28,085,000  REP OF STH AFRIC 8.25% 31/3/32 2032  1,539,636  1,372,657  3.31 
ZAR  15,400,000  REP SOUTH AFR 8.0000% 31/01/30 2030  879,652  786,440  1.90 
ZAR  14,160,000  REP OF STH AFRI 8.875% 28/2/35 2035  790,177  680,702  1.65 
ZAR  10,190,000  REP SOUTH AFR 8.5000% 31/01/37 2037  587,137  459,418  1.11 
ZAR  11,930,000  REP OF STH AFRICA 6.25% 31/3/36R209  461,541  448,847  1.09 
ZAR  8,856,897  REP SOUTH AFR 7.0000% 28/02/31 R213  450,038  410,802  0.99 
ZAR  5,202,000  REP OF STH AFRICA 9% 31/01/40  2040  326,652  237,074  0.57 
ZAR  4,378,000  REP OF STH AFRICA 8.75% 31/1/44 204  267,388  190,132  0.46 
ZAR  3,107,143  REP OF STH AFRICA 6.5% 28/2/41 R214  135,574  109,592  0.27 
ZAR  1,290,000  REP OF STH AFRICA 10.5% 21/12/26 R1  73,417  77,018  0.19 

      5,511,212  4,772,682  11.54 
      6,190,357  5,460,932  13.20 
           
           
           
          

        
MXN  9,000,000  EURO BK RECON&DV 0% 19/01/32 EMTN  183,150  213,619  0.51 
TRY  3,000,000  EURO BK RECON&DV 0% 15/10/26 GMTN  190,227  62,425  0.15 
TRY  1,200,000  INTL FIN CORP 0% 09/05/27 GMTN  76,311  14,479  0.04 

      449,688  290,523  0.70 
      449,688  290,523  0.70 
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  (1)         
           
          

          
THB  12,365,000  THAILAND GOVT 2.1250% 17/12/26  417,642  365,055  0.87 
THB  10,650,000  THAILAND GOVT 2.8750% 17/12/28  335,320  325,133  0.79 
THB  8,180,000  THAILAND GOVT 3.3000% 17/06/38  310,515  254,976  0.62 
THB  8,095,000  THAILAND GOVT 2.0000% 17/12/31  214,924  231,850  0.56 
THB  8,320,000  THAILAND GOVT 1.5850% 17/12/35  222,112  217,126  0.53 
THB  6,097,000  THAILAND GVT 4.875% 22/06/29  247,263  206,833  0.50 
THB  7,860,000  THAILAND GOVT 1.6000% 17/06/35  258,365  206,560  0.50 
THB  5,030,000  THAILAND GVT 3.4% 17/06/36  167,711  159,415  0.39 
THB  3,835,000  THAILAND GOVT 3.6500% 20/06/31  151,476  123,738  0.30 
THB  3,875,000  THAILAND GOVT 3.4500% 17/06/43  106,727  123,198  0.30 
THB  3,675,000  THAILAND GVT 3.775% 25/06/32  124,241  120,605  0.29 
THB  4,395,000  THAILAND GOVT 2.0000% 17/06/42  129,149  112,868  0.27 
THB  1,860,000  THAILAND GOVT 2.8750% 17/06/46  39,708  53,616  0.13 

      2,725,153  2,500,973  6.05 
      2,725,153  2,500,973  6.05 
           
           
           
          

        
USD  885,000  TREASURY BILL 0% 01/06/23  874,423  878,480  2.13 
USD  85,000  TREASURY BILL 0% 18/05/23  84,052  84,527  0.20 

      958,475  963,007  2.33 
      958,475  963,007  2.33 
           
           
           
          

          
UYU  270,000  URUGUAY 4.0000% 10/07/30 CPI  16,227  22,797  0.06 

      16,227  22,797  0.06 
      16,227  22,797  0.06 
           
           
           
     41,429,481  38,522,414  93.15 
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JPY 96,414,151 USD 728,047 2023 24  (997) 
BRL 19,441,000 USD 3,682,565 2023  87,651 
HUF 563,081,000 USD 1,510,126 2023 21  52,866 
IDR 23,070,375,000 USD 1,495,599 2023 21  39,507 
PLN 5,260,075 USD 1,188,663 2023 21  30,237 
MXN 12,035,000 USD 637,784 2023 24  24,049 
MXN 7,370,000 USD 378,288 2023 21  22,375 
BRL 1,931,000 USD 357,360 2023 10  18,921 
MXN 9,099,000 USD 481,428 2023 27  18,645 
COP 1,206,341,000 USD 242,578 2023 10  16,551 
BRL 1,028,000 USD 185,794 2023 16  13,094 
MXN 4,666,000 USD 244,619 2023 27  11,820 
MXN 6,970,000 USD 367,567 2023 21  11,350 
CLP 342,864,000 USD 420,382 2023 22  9,377 
THB 12,665,000 USD 365,301 2023 21  9,273 
THB 19,830,000 USD 579,316 2023 21  7,168 
MXN 2,430,000 USD 125,322 2023 21  6,782 
THB 41,592,000 USD 1,216,140 2023 27  6,683 
ZAR 5,056,000 USD 275,531 2023  6,586 
COP 2,680,400,000 USD 561,457 2023 21  5,705 
COP 1,162,689,000 USD 240,946 2023 16  5,322 
CLP 188,032,000 USD 232,712 2023  5,197 
THB 1,815,000 USD 48,316 2023 25  5,034 
USD 154,212 THB 5,089,000 2023 17  4,766 
EUR 278,000 USD 299,735 2023 21  4,311 
RON 1,269,000 USD 273,869 2023 21  4,311 
USD 2,033,160 MXN 37,326,390 2023 21  3,945 
USD 65,321 TRY 1,360,000 2023 21  3,879 
CLP 81,200,000 USD 98,008 2023 22  3,771 
CLP 112,900,000 USD 137,808 2023 22  3,704 
HUF 67,744,000 USD 185,422 2023  3,604 
HUF 36,500,000 USD 97,815 2023 21  3,500 
KRW 437,487,000 USD 332,310 2023 12  3,350 
HUF 27,300,000 USD 72,650 2023 21  3,129 
THB 4,188,000 USD 120,068 2023 17  2,918 
KZT 29,000,000 USD 59,793 2023 24  2,630 
KZT 41,400,000 USD 87,295 2023 15  2,598 
BRL 560,000 USD 106,080 2023  2,521 
MXN 10,663,000 USD 583,874 2023 24  2,510 
CLP 78,000,000 USD 95,389 2023 22  2,379 
THB 6,650,000 USD 194,387 2023 21  2,290 
ZAR 2,924,000 USD 160,740 2023 21  2,230 
COP 240,862,000 USD 48,737 2023 21  2,228 
RON 460,000 USD 98,634 2023 21  2,203 
EUR 94,000 USD 100,713 2023 21  2,093 
MXN 857,000 USD 44,650 2023  2,080 
CLP 94,103,000 USD 116,392 2023 24  1,981 
THB 4,820,000 USD 140,606 2023 21  1,948 
PHP 7,460,000 USD 135,095 2023 21  1,811 
CZK 1,811,000 USD 81,547 2023 21  1,810 
EUR 62,000 USD 66,001 2023 21  1,807 
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COP 258,200,000 USD 52,834 2023 21  1,800 
KZT 20,880,000 USD 44,111 2023 25  1,773 
EUR 122,000 USD 131,658 2023 21  1,772 
COP 311,700,000 USD 64,228 2023 21  1,726 
CNH 1,232,000 USD 178,854 2023 21  1,661 
EUR 112,000 USD 120,861 2023 21  1,632 
EUR 113,000 USD 122,064 2023 21  1,523 
GBP 84,000 USD 102,541 2023 21  1,510 
SGD 130,000 USD 96,626 2023 21  1,440 
ZAR 1,470,000 USD 80,529 2023 21  1,401 
EUR 124,000 USD 134,357 2023 21  1,260 
BRL 615,000 USD 118,008 2023  1,259 
KZT 25,800,000 USD 54,088 2023  1,233 
BRL 730,000 USD 140,357 2023  1,212 
USD 150,068 MXN 2,740,000 2023 21  1,111 
RON 230,000 USD 49,311 2023 21  1,107 
MXN 510,000 USD 26,629 2023 21  1,096 
CLP 32,318,000 USD 39,722 2023 28  1,078 
MXN 1,030,000 USD 55,033 2023 21  962 
MXN 1,850,000 USD 99,625 2023 21  948 
CLP 99,396,000 USD 124,245 2023 16  942 
USD 62,896 TRY 1,229,000 2023 24  868 
CZK 2,600,000 USD 118,839 2023 21  833 
CAD 165,000 USD 121,179 2023 21  732 
MXN 840,000 USD 44,941 2023 21  725 
PHP 4,610,000 USD 83,879 2023 21  724 
COP 425,824,000 USD 89,391 2023 21  712 
KZT 8,120,000 USD 17,143 2023 24  708 
THB 6,880,000 USD 202,800 2023 21  680 
ZAR 440,000 USD 23,942 2023 21  581 
CLP 107,000,000 USD 133,583 2023 22  535 
RSD 2,771,000 USD 25,172 2023 21  534 
USD 394,130 KRW 510,832,000 2023 21  492 
UYU 2,429,000 USD 60,978 2023 21  479 
THB 2,625,000 USD 76,900 2023 17  452 
IDR 1,793,000,000 USD 118,883 2023 21  423 
COP 677,533,000 USD 142,969 2023 21  394 
USD 31,138 EGP 1,050,000 2023 21  386 
KRW 41,750,000 USD 31,797 2023  335 
NZD 135,000 USD 84,134 2023 21  305 
CNH 785,000 USD 114,740 2023 21  279 
USD 136,187 MXN 2,500,000 2023 21  278 
CLP 27,250,000 USD 33,890 2023 22  265 
KRW 98,610,000 USD 75,725 2023 21  261 
COP 195,392,000 USD 41,093 2023 21  251 
MXN 1,660,000 USD 90,007 2023 21  237 
USD 131,789 MXN 2,420,000 2023 21  229 
CZK 1,330,000 USD 61,006 2023 21  211 
EUR 19,000 USD 20,588 2023 21  191 
MYR 180,000 USD 40,816 2023 21  186 
AUD 21,000 USD 13,892 2023 21  180 
COP 139,184,000 USD 29,273 2023 21  177 
CLP 27,250,000 USD 34,007 2023 22  149 
INR 14,782,000 USD 179,219 2023  125 
USD 96,862 MXN 1,780,000 2023 21  94 
PEN 1,097,000 USD 289,828 2023 21  90 
THB 4,510,000 USD 133,299 2023 21  86 
THB 1,330,000 USD 39,654 2023 29  38 
USD 82,988 SGD 110,000 2023 21  10 
USD 47,174 INR 3,900,000 2023 21  (5) 
PEN 280,000 USD 74,015 2023 21  (16) 
USD 70,121 INR 5,800,000 2023 21  (42) 
USD 34,959 CNH 239,000 2023 21  (59) 
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USD 99,136 CNH 677,000 2023 21  (59) 
TRY 1,135,000 USD 57,352 2023 24  (67) 
CLP 33,500,000 USD 42,074 2023 22  (85) 
CLP 33,500,000 USD 42,127 2023 22  (138) 
USD 198,184 THB 6,748,000 2023 25  (165) 
USD 90,950 MYR 400,000 2023 21  (166) 
USD 65,643 INR 5,440,000 2023 21  (166) 
KRW 62,320,000 USD 48,190 2023 21  (168) 
INR 4,210,000 USD 51,120 2023 21  (190) 
USD 37,439 MXN 691,000 2023  (240) 
USD 107,929 MXN 1,990,000 2023 21  (255) 
USD 21,176 CLP 17,100,000 2023 22  (257) 
BRL 325,000 USD 63,286 2023  (259) 
THB 10,740,000 USD 317,939 2023 21  (298) 
USD 114,676 CNH 779,000 2023 28  (309) 
USD 80,996 CNH 555,000 2023 21  (323) 
SGD 270,000 USD 204,035 2023 21  (360) 
USD 106,777 EUR 98,000 2023 21  (404) 
USD 24,022 MXN 450,000 2023 21  (441) 
INR 12,410,000 USD 150,570 2023 21  (443) 
USD 15,706 ZAR 290,000 2023 21  (457) 
THB 6,750,000 USD 200,118 2023 21  (483) 
THB 13,340,000 USD 395,025 2023 21  (487) 
USD 20,011 MYR 90,000 2023 21  (490) 
USD 157,144 MXN 2,900,000 2023 21  (511) 
USD 221,158 IDR 3,332,325,000 2023 21  (575) 
EGP 778,000 USD 25,202 2023 18  (651) 
USD 27,148 THB 940,000 2023 21  (653) 
USD 13,999 MXN 270,000 2023 21  (679) 
USD 24,607 CZK 550,000 2023 21  (708) 
USD 28,233 PLN 125,000 2023 21  (732) 
USD 105,540 THB 3,600,000 2023 21  (931) 
USD 45,539 BRL 240,000 2023  (1,004) 
MXN 5,550,000 USD 302,849 2023 21  (1,129) 
USD 35,049 IDR 544,000,000 2023 21  (1,148) 
USD 145,246 THB 4,950,000 2023 21  (1,153) 
USD 205,556 ILS 745,000 2023 21  (1,169) 
USD 145,699 RON 670,000 2023 21  (1,172) 
USD 133,338 EUR 123,000 2023 21  (1,185) 
USD 282,432 THB 9,590,000 2023 21  (1,197) 
KRW 32,408,000 USD 26,082 2023 12  (1,218) 
USD 154,088 IDR 2,334,444,000 2023 21  (1,246) 
USD 95,501 MXN 1,780,000 2023 21  (1,267) 
COP 584,055,000 USD 126,336 2023 26  (1,268) 
EGP 691,000 USD 23,423 2023 10  (1,339) 
EGP 691,000 USD 23,423 2023 10  (1,339) 
KZT 28,400,000 USD 62,971 2023 21  (1,378) 
USD 30,799 CZK 700,000 2023 21  (1,421) 
KZT 27,500,000 USD 61,063 2023 21  (1,422) 
USD 118,675 PEN 455,000 2023 21  (1,574) 
USD 68,238 CLP 55,700,000 2023 22  (1,578) 
USD 57,724 CZK 1,290,000 2023 21  (1,651) 
USD 50,466 MXN 960,000 2023 21  (1,723) 
USD 85,859 COP 414,700,000 2023 21  (1,890) 
INR 43,988,000 USD 535,785 2023 28  (1,933) 
USD 109,351 HUF 40,100,000 2023 21  (1,958) 
USD 68,815 BRL 365,000 2023  (1,969) 
USD 60,454 ZAR 1,120,000 2023 21  (1,969) 
USD 82,447 NZD 135,000 2023 21  (1,992) 
USD 93,111 MXN 1,750,000 2023 21  (2,025) 
USD 138,984 PHP 7,690,000 2023 21  (2,144) 
USD 119,740 CAD 165,000 2023 21  (2,170) 
USD 198,247 CZK 4,344,000 2023 28  (2,238) 
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USD 37,272 HUF 14,300,000 2023 21  (2,421) 
USD 178,211 PLN 777,000 2023 28  (2,475) 
THB 1,894,000 USD 58,187 2023 27  (2,503) 
USD 196,123 PHP 10,826,000 2023 21  (2,557) 
USD 80,418 GBP 67,000 2023 21  (2,574) 
USD 78,851 BRL 420,000 2023  (2,600) 
USD 57,818 COP 282,732,000 2023 26  (2,725) 
USD 57,313 COP 283,900,000 2023 21  (2,759) 
USD 106,684 BRL 565,000 2023  (2,887) 
USD 118,359 MXN 2,232,000 2023 21  (2,981) 
EGP 3,560,000 USD 111,075 2023 15  (3,180) 
USD 123,666 MXN 2,340,000 2023 21  (3,545) 
USD 85,597 BRL 460,000 2023  (3,611) 
USD 70,737 MXN 1,370,000 2023 21  (3,742) 
USD 148,906 THB 5,173,000 2023  (3,781) 
USD 113,380 BRL 605,000 2023  (3,948) 
USD 93,916 CZK 2,127,000 2023 21  (3,985) 
USD 73,904 HUF 28,100,000 2023 21  (4,095) 
USD 113,623 MXN 2,170,000 2023 21  (4,347) 
USD 158,963 COP 773,994,000 2023 21  (4,811) 
USD 135,331 PLN 605,000 2023 21  (4,863) 
USD 117,348 GBP 99,000 2023 21  (5,283) 
USD 477,487 SGD 640,000 2023 21  (5,298) 
USD 815,211 THB 27,921,000 2023 25  (5,494) 
USD 143,576 MXN 2,739,000 2023  (5,777) 
USD 885,610 PEN 3,374,000 2023 21  (6,079) 
USD 246,440 ZAR 4,500,000 2023  (6,086) 
USD 185,112 HUF 67,751,000 2023 28  (6,120) 
USD 279,944 CLP 228,071,000 2023  (6,451) 
USD 266,350 COP 1,290,600,000 2023 21  (6,736) 
USD 124,110 CLP 104,600,000 2023 22  (7,000) 
USD 179,300 MXN 3,430,000 2023 21  (7,168) 
USD 601,378 MYR 2,673,369 2023 21  (7,593) 
TRY 1,665,000 USD 82,918 2023 21  (7,697) 
USD 186,974 CLP 155,600,000 2023 22  (8,061) 
USD 417,988 COP 1,987,115,000 2023 10  (8,856) 
ZAR 3,053,000 USD 180,224 2023  (8,899) 
TRY 2,195,000 USD 109,095 2023 21  (9,929) 
USD 132,271 HUF 51,500,000 2023 21  (10,681) 
USD 513,585 COP 2,482,512,000 2023 21  (11,705) 
USD 115,075 MXN 2,393,000 2023 24  (16,521) 
USD 609,271 THB 21,160,000 2023 21  (16,548) 
USD 184,723 CLP 159,601,000 2023  (17,214) 
USD 1,375,358 EUR 1,281,000 2023 21  (25,660) 
USD 1,082,994 MXN 20,526,000 2023 21  (32,883) 
USD 252,965 MXN 5,215,000 2023 27  (33,647) 
TRY 8,223,655 USD 409,585 2023 21  (38,056) 
EGP 4,840,000 USD 182,228 2023  (38,816) 
USD 1,697,341 ZAR 31,273,685 2023 21  (45,717) 

      
     (322) 

 

－ 473 －

02_添付ファンド_9pt_1022962.indd   47302_添付ファンド_9pt_1022962.indd   473 2024/09/02   11:54:402024/09/02   11:54:40



 

      
      
      

EUR (3) FUT EURO-BOBL 2023  (384,448) (8,327) 
EUR (3) FUT EURO-BUND 2023  (442,769) (15,772) 
USD (1) FUT US LONG BOND(CBT) 2023  (130,656) (4,992) 
USD (6) FUT US 10YR NOTE (CBT) 2023  (688,125) (9,352) 
USD (16) FUT US 5YR NOTE (CBT) 2023  (1,749,125) (31,041) 

    (3,395,123) (69,484) 
      
     (69,484) 

 

     
 

 
 

 
 

       
      

USD 766,000 C USD/BRL 5.97 08/05/23 2023  17,120 500 (16,620) 
USD 403,000 C USD/BRL 6.1075 14/06/23 2023 14  9,617 839 (8,778) 
USD 1,215,000 C USD/CNH 6.786 26/09/23 2023 26  22,514 21,105 (1,409) 
USD 1,249,000 C USD/INR 83.8 26/04/23 2023 26  5,999 1,348 (4,651) 
USD 415,000 C USD/INR 84.15 27/04/23 2023 27  2,078 329 (1,749) 
USD 590,000 C USD/THB 36.1 30/05/23 2023 30  4,962 1,106 (3,856) 
USD 596,000 C USD/ZAR 19.43 06/06/23 2023  7,715 3,400 (4,315) 
USD 402,000 P USD/CLP 754 12/05/23 2023 12  5,058 2,110 (2,948) 
USD 394,000 P USD/CLP 761.6 22/05/23 2023 22  5,027 3,752 (1,275) 
USD 596,000 P USD/CLP 765.5 06/06/23 2023  7,814 8,241 427 
USD 1,215,000 P USD/CNH 6.786 26/09/23 2023 26  21,286 21,993 707 
USD 794,000 P USD/COP 4544 14/06/23 2023 14  10,235 13,203 2,968 
USD 416,000 P USD/CZK 21.3 26/04/23 2023 26  2,625 1,979 (646) 
USD 416,000 P USD/HUF 346.75 26/04/23 2023 26  4,579 3,991 (588) 
USD 593,000 P USD/HUF 346.86 31/05/23 2023 31  6,301 8,776 2,475 
USD 416,000 P USD/PLN 4.2 26/04/23 2023 26  3,108 1,317 (1,791) 

    136,038 93,989 (42,050) 
       
       

USD (416,000) C USD/CLP 810.1 26/04/23 2023 26  (15,694) (4,292) 11,402 
USD (596,000) C USD/CLP 876.4 06/06/23 2023  (9,643) (4,148) 5,495 
USD (416,000) C USD/CZK 22.68 26/04/23 2023 26  (3,197) (632) 2,565 
USD (416,000) C USD/HUF 390.65 26/04/23 2023 26  (5,799) (734) 5,065 
USD (394,000) C USD/KRW 1311 31/05/23 2023 31  (8,794) (5,979) 2,815 
USD (416,000) C USD/PLN 4.5675 26/04/23 2023 26  (4,075) (618) 3,457 
USD (810,000) C USD/THB 33.45 27/09/23 2023 27  (22,032) (21,816) 216 
USD (1,206,000) C USD/THB 34.1 15/05/23 2023 15  (22,992) (14,163) 8,829 
USD (590,000) C USD/THB 34.74 30/05/23 2023 30  (11,959) (4,142) 7,817 
USD (766,000) P USD/BRL 4.953 08/05/23 2023  (13,696) (6,100) 7,596 
USD (403,000) P USD/BRL 5.048 14/06/23 2023 14  (7,483) (8,008) (525) 
USD (402,000) P USD/CLP 800 12/05/23 2023 12  (14,620) (11,641) 2,979 
USD (394,000) P USD/CLP 808.5 22/05/23 2023 22  (14,448) (15,033) (585) 
USD (416,000) P USD/CLP 810.1 26/04/23 2023 26  (13,924) (14,031) (107) 
USD (794,000) P USD/COP 4825.5 14/06/23 2023 14  (28,664) (37,629) (8,965) 
USD (593,000) P USD/HUF 365.35 31/05/23 2023 31  (18,962) (25,364) (6,402) 
USD (1,249,000) P USD/INR 80.62 26/04/23 2023 26  (4,921) (433) 4,488 
USD (415,000) P USD/INR 80.85 27/04/23 2023 27  (1,577) (232) 1,345 
USD (394,000) P USD/KRW 1311 31/05/23 2023 31  (8,201) (9,399) (1,198) 
USD (810,000) P USD/THB 33.45 27/09/23 2023 27  (19,914) (20,598) (684) 
USD (1,206,000) P USD/THB 34.1 15/05/23 2023 15  (22,992) (19,079) 3,913 
USD (596,000) P USD/ZAR 17.445 06/06/23 2023  (6,613) (8,481) (1,868) 

    (280,200) (232,552) 47,648 
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BRL 325,093 Received Fixed (12.68%) - Pay Float (CETIP) 2029  0 7 
BRL 1,555,413 Received Fixed (11.78%) - Pay Float (CETIP) 2029  0 (16,271) 
BRL 2,038,962 Received Fixed (12.03%) - Pay Float (CETIP) 2025  0 (3,788) 
BRL 5,517,578 Received Fixed (13.585%) - Pay Float (CETIP) 2025  0 27,365 
BRL 1,385,634 Received Fixed (12.94%) - Pay Float (CETIP) 2025  0 3,520 
BRL 3,068,899 Received Fixed (12.82%) - Pay Float (CETIP) 2025  0 6,584 
BRL 1,280,273 Received Fixed (12.81%) - Pay Float (CETIP) 2027  0 5,746 
BRL 766,310 Received Fixed (12.785%) - Pay Float (CETIP) 2027  0 3,305 
BRL 766,532 Received Fixed (12.91%) - Pay Float (CETIP) 2027  0 3,978 
BRL 3,071,172 Received Fixed (12.63%) - Pay Float (CETIP) 2026  0 9,578 
CZK 22,285,000 Received Float (PRIBOR) - Pay Fixed (5.2185%) 2028 21  0 (21,898) 
CZK 26,945,000 Received Fixed (6.115%) - Pay Float (PRIBOR) 2025 23  0 8,270 
CZK 5,870,000 Received Fixed (4.849%) - Pay Float (PRIBOR) 2033 21  0 10,354 
HUF 777,240,000 Received Fixed (10.88%) - Pay Float (BUBOR) 2025 23  0 (28,835) 
HUF 203,015,000 Received Fixed (8.222%) - Pay Float (BUBOR) 2033 21  0 4,233 
HUF 541,675,000 Received Float (BUBOR) - Pay Fixed (8.9%) 2028 21  0 5,928 
HUF 41,260,000 Received Fixed (8.135%) - Pay Float (BUBOR) 2030 21  0 (1,817) 
ILS 1,605,000 Received Float (TELBOR) - Pay Fixed (3.58%) 2028 21  0 1,285 

MXN 11,655,000 Received Float (TIIE) - Pay Fixed (8.31%) 2032 25  1,229 3,368 
MXN 4,475,000 Received Fixed (9.26%) - Pay Float (TIIE) 2027 10 22  (201) 5,918 
MXN 7,185,000 Received Float (TIIE) - Pay Fixed (9.08%) 2030 18  102 (13,497) 
PLN 2,290,000 Received Fixed (6.49%) - Pay Float (WIBOR) 2025 23  0 3,348 
PLN 510,000 Received Fixed (5.93%) - Pay Float (WIBOR) 2033 21  0 4,654 
PLN 1,890,000 Received Float (WIBOR) - Pay Fixed (5.922%) 2028 21  0 (9,417) 
ZAR 27,565,000 Received Fixed (9.364%) - Pay Float (JIBAR) 2033 21  0 24,418 
ZAR 23,750,000 Received Float (JIBAR) - Pay Fixed (8.4255%) 2028 21  0 (12,643) 
ZAR 11,915,000 Received Float (JIBAR) - Pay Fixed (8.51%) 2028 21  0 (8,616) 

      
    1,130 15,077 
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(338,917,385) 
(62,065,105) 
688,868,059 

   

  
 

 
 

I Class non-distributing share JPY hedged 10,197.20 3,817,349 
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 30,454 Apollo Strategic Growth Capital II (Wts 31/12/2027) 5,482 0.00 
   5,482 0.00 
     
 12,456 ACELYRIN Inc 224,208 0.03 
 2,480 SentinelOne Inc ’A’ 52,625 0.01 
   276,833 0.04 

 282,315 0.04 
     

     
     
USD 10,500,000 Federal Farm Credit Discount Notes 5/10/2023 (Zero Coupon) 10,315,517 1.50 
USD 19,650,000 United States Treasury Bill 29/8/2023 (Zero Coupon) 19,405,638 2.82 
USD 300,000 United States Treasury Bill 31/8/2023 (Zero Coupon) 296,316 0.04 
USD 19,250,000 United States Treasury Bill 7/9/2023 (Zero Coupon) 18,998,467 2.76 
USD 12,400,000 United States Treasury Bill 14/9/2023 (Zero Coupon) 12,230,378 1.77 
USD 25,500,000 United States Treasury Bill 19/9/2023 (Zero Coupon) 25,093,286 3.64 
USD 17,815,000 United States Treasury Bill 26/9/2023 (Zero Coupon) 17,510,808 2.54 
USD 39,900,000 United States Treasury Bill 12/10/2023 (Zero Coupon) 39,188,178 5.69 
USD 9,225,000 United States Treasury Bill 24/11/2023 (Zero Coupon) 8,991,157 1.30 
USD 21,895,000 United States Treasury Bill 30/11/2023 (Zero Coupon) 21,395,440 3.11 
USD 5,610,000 United States Treasury Bill 18/4/2024 (Zero Coupon) 5,382,692 0.78 
USD 5,000,000 United States Treasury Bill 16/5/2024 (Zero Coupon) 4,775,879 0.69 
USD 22,700,000 United States Treasury Floating Rate Note FRN 31/10/2023 22,701,228 3.30 
USD 15,000,000 United States Treasury Note/Bond 1.50% 29/2/2024 14,583,343 2.12 
USD 12,000,000 United States Treasury Note/Bond 2.25% 31/3/2024 11,706,097 1.70 
   232,574,424 33.76 

  232,574,424 33.76 
    

    
     
USD 5,000,000 Toronto-Dominion Bank FRN 29/1/2024 5,000,000 0.73 
   5,000,000 0.73 
     
USD 5,000,000 BNP Paribas SA FRN 16/11/2023 5,000,000 0.72 
USD 7,500,000 Credit Industriel Et Commercial SA FRN 10/7/2023 7,500,320 1.09 
   12,500,320 1.81 
     
USD 5,000,000 Mizuho Bank Ltd FRN 21/2/2024 5,000,000 0.73 
   5,000,000 0.73 
     
USD 7,500,000 Oversea Chinese Banking Corporation FRN 14/7/2023 7,498,838 1.09 
   7,498,838 1.09 
     
USD 4,510,000 Bank of America NA FRN 14/7/2023 4,510,000 0.65 
USD 6,000,000 Natixis SA FRN 2/2/2024 6,000,000 0.87 
   10,510,000 1.52 

 40,509,158 5.88 
   

   
     
USD 5,000,000 Commonwealth Bank of Australia FRN 16/2/2024 5,000,000 0.73 
USD 5,000,000 National Australia Bank Ltd 1/6/2023 (Zero Coupon) 5,000,000 0.73 
USD 10,000,000 National Australia Bank Ltd FRN 13/7/2023 10,000,000 1.45 

   
 

 
 

USD 6,000,000 Westpac Banking Corp 30/8/2023 (Zero Coupon) 5,938,950 0.86 
   25,938,950 3.77 
     
USD 5,000,000 Bank of Montreal FRN 6/10/2023 4,997,201 0.73 
USD 5,000,000 CDP Financial Inc 1/11/2023 (Zero Coupon) 4,894,388 0.71 
USD 9,200,000 Export Development Canada 9/6/2023 (Zero Coupon) 9,190,391 1.33 
USD 9,650,000 National Bank of Canada 14/7/2023 (Zero Coupon) 9,590,697 1.39 
USD 7,000,000 Podium Funding Trust 25/7/2023 (Zero Coupon) 6,947,815 1.01 
USD 7,500,000 Podium Funding Trust 1/11/2023 (Zero Coupon) 7,331,062 1.07 
   42,951,554 6.24 
     
USD 10,500,000 Antalis SA 12/6/2023 (Zero Coupon) 10,483,798 1.52 
USD 3,500,000 Antalis SA 1/8/2023 (Zero Coupon) 3,470,525 0.50 
USD 8,600,000 BPCE SA 1/8/2023 (Zero Coupon) 8,528,013 1.24 
   22,482,336 3.26 
     
USD 10,000,000 Banque et Caisse d’Epargne de l’Etat 23/6/2023 (Zero Coupon) 9,969,139 1.45 
USD 7,350,000 Banque et Caisse d’Epargne de l’Etat 11/8/2023 (Zero Coupon) 7,280,710 1.05 
   17,249,849 2.50 
     
USD 10,000,000 KFW International Finance Inc 20/7/2023 (Zero Coupon) 9,931,945 1.44 
   9,931,945 1.44 
     
USD 5,000,000 Banco Santander SA 4/10/2023 (Zero Coupon) 4,910,417 0.71 
   4,910,417 0.71 
     
USD 7,500,000 Svenska Handelsbanken AB FRN 13/7/2023 7,500,000 1.09 
USD 5,000,000 Svenska Handelsbanken AB FRN 28/7/2023 5,000,000 0.73 
   12,500,000 1.82 
     
USD 13,250,000 Lloyds Bank Plc 2/8/2023 (Zero Coupon) 13,135,903 1.91 
   13,135,903 1.91 
     
USD 5,000,000 Alinghi Funding Co LLC 13/7/2023 (Zero Coupon) 4,970,425 0.72 
USD 5,000,000 Amazon.com Inc 28/6/2023 (Zero Coupon) 4,982,000 0.72 
USD 10,000,000 Amazon.com Inc 17/7/2023 (Zero Coupon) 9,937,644 1.44 
USD 15,750,000 Chariot Funding LLC 14/6/2023 (Zero Coupon) 15,722,472 2.28 
USD 5,000,000 Charta LLC 16/6/2023 (Zero Coupon) 4,989,708 0.73 
USD 7,125,000 Ciesco LLC 5/6/2023 (Zero Coupon) 7,120,978 1.03 
USD 1,500,000 Columbia Funding Company LLC 5/6/2023 (Zero Coupon) 1,499,221 0.22 
USD 5,723,000 Cooperatieve Rabobank UA 25/9/2023 (Zero Coupon) 5,631,534 0.82 
USD 9,950,000 Cooperatieve Rabobank UA 2/10/2023 (Zero Coupon) 9,784,100 1.42 
USD 10,000,000 Federation des Caisses Desjardins du Quebec 28/8/2023 (Zero Coupon) 9,874,600 1.43 
USD 2,750,000 GTA Funding LLC 10/7/2023 (Zero Coupon) 2,734,687 0.40 
USD 9,500,000 GTA Funding LLC 4/8/2023 (Zero Coupon) 9,411,840 1.37 
USD 12,000,000 ING US Funding LLC 1/9/2023 (Zero Coupon) 11,850,653 1.72 
USD 4,400,000 ING US Funding LLC 25/9/2023 (Zero Coupon) 4,329,962 0.63 
USD 12,100,000 John Deere Capital Corp 22/6/2023 (Zero Coupon) 12,064,708 1.75 
USD 5,000,000 John Deere Capital Corp 7/8/2023 (Zero Coupon) 4,952,356 0.72 
USD 7,520,000 Johnson & Johnson 13/7/2023 (Zero Coupon) 7,477,713 1.09 
USD 7,500,000 Linde Plc 5/7/2023 (Zero Coupon) 7,464,088 1.08 
USD 5,200,000 L’Oreal SA 7/6/2023 (Zero Coupon) 5,195,840 0.75 
USD 13,800,000 L’Oreal SA 24/8/2023 (Zero Coupon) 13,632,238 1.98 
USD 9,750,000 Macquarie Bank Ltd FRN 22/6/2023 9,750,000 1.42 
USD 9,600,000 Nederlandse Waterschapsbank NV 1/6/2023 (Zero Coupon) 9,600,000 1.39 
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USD 15,600,000 Nederlandse Waterschapsbank NV 19/7/2023 (Zero Coupon) 15,493,920 2.25 
USD 6,100,000 Nestle Finance International Ltd 29/9/2023 (Zero Coupon) 5,996,300 0.87 
USD 9,250,000 Oesterreichische Kontrollbank AG 26/6/2023 (Zero Coupon) 9,217,432 1.34 
USD 7,500,000 Old Line Funding LLC 11/7/2023 (Zero Coupon) 7,458,750 1.08 
USD 17,500,000 Old Line Funding LLC 4/12/2023 (Zero Coupon) 16,999,092 2.47 
USD 13,100,000 Pacific Life Insurance Co 21/6/2023 (Zero Coupon) 13,062,592 1.90 
USD 8,750,000 Ridgefield Funding Co LLC 2/8/2023 (Zero Coupon) 8,675,858 1.26 
USD 9,500,000 Royal Bank of Canada 20/6/2023 (Zero Coupon) 9,475,181 1.38 
USD 14,000,000 Siemens Capital Co LLC 30/6/2023 (Zero Coupon) 13,943,837 2.02 
USD 4,500,000 Societe Generale SA FRN 17/11/2023 4,500,000 0.65 
USD 6,500,000 Suncorp Metway Ltd 6/6/2023 (Zero Coupon) 6,495,613 0.94 

   
 

 
 

USD 7,000,000 Toyota Motor Credit Corp 5/7/2023 (Zero Coupon) 6,968,597 1.01 
USD 10,000,000 United Overseas Bank Ltd 28/7/2023 (Zero Coupon) 9,917,667 1.44 
   301,181,606 43.72 

 450,282,560 65.37 
 

 
 

723,648,457 105.05 

 723,648,457 105.05 
 (34,780,398) (5.05) 

 688,868,059 100.00 

 

   
 

 
   

   
    

13,100 Agrenco Ltd BDR* Morgan Stanley  
(3) Banco ABC Brasil 

SA (Pref) 
Morgan Stanley 1 

   1 
    

21,785 Perpetua Resources Corp Bank of America Merrill Lynch (14,378) 
31,184 Perpetua Resources Corp Barclays Bank (13,097) 
19,842 Perpetua Resources Corp Goldman Sachs (13,096) 
24,588 Perpetua Resources Corp HSBC (21,883) 
12,571 Perpetua Resources Corp Morgan Stanley (5,280) 

(26,058) Poseidon Concepts Corp* Morgan Stanley 5,211 
12,100 Sears Canada Inc* Morgan Stanley (5,557) 

   (68,080) 
    

(27,864) SMART Global 
Holdings Inc 

Goldman Sachs (159,382) 

(18,315) SMART Global 
Holdings Inc 

HSBC (116,483) 

   (275,865) 
    

12,916 Prologis Property Mexico 
SA de CV (REIT) 

Goldman Sachs  

    
    

7,452 Tahoe Resources Inc Morgan Stanley (75) 
   (75) 
    

(696) 10X Genomics Inc ’A’ Bank of America 
Merrill Lynch 

64 

(5,444) 10X Genomics Inc ’A’ Barclays Bank 21,123 
(2,624) 10X Genomics Inc ’A’ Goldman Sachs 1,548 
(2,834) 10X Genomics Inc ’A’ HSBC 4,878 
19,495 1-800-Flowers.com 

Inc ’A’ 
Barclays Bank (23,979) 

9,512 1-800-Flowers.com 
Inc ’A’ 

HSBC 2,663 

3,537 1st Source Corp Barclays Bank (495) 
1,003 1st Source Corp Goldman Sachs 522 

21,676 1st Source Corp HSBC 14,089 
(1,493) 1stdibs.com Inc Barclays Bank (75) 
(1,086) 1stdibs.com Inc Goldman Sachs 33 
(7,335) 1stdibs.com Inc HSBC 2,127 

(28,594) 1stdibs.com Inc Morgan Stanley (1,430) 

   
 

 
(22,054) 23andMe Holding 

Co ’A’ 
HSBC 4,852 

(45,909) 23andMe Holding 
Co ’A’ 

Morgan Stanley 5,509 

8,250 2seventy bio Inc Bank of America 
Merrill Lynch 

1,403 

3,035 2seventy bio Inc Barclays Bank 819 
2,041 2seventy bio Inc Goldman Sachs 347 
9,031 2seventy bio Inc HSBC 4,606 
6,849 2seventy bio Inc Morgan Stanley 1,849 
6,033 2U Inc Bank of America 

Merrill Lynch 
(482) 

22,723 2U Inc Barclays Bank (7,953) 
455 2U Inc Goldman Sachs (36) 
388 2U Inc HSBC 8 

6,031 2U Inc Morgan Stanley (2,111) 
(7,471) 3D Systems Corp Bank of America 

Merrill Lynch 
358 

(24,009) 3D Systems Corp Barclays Bank 6,723 
(71,687) 3D Systems Corp Goldman Sachs 15,054 
(59,122) 3D Systems Corp HSBC 56,757 
(23,999) 3D Systems Corp Morgan Stanley 2,348 
(39,377) 3M Co Barclays Bank 283,120 
(7,413) 3M Co Goldman Sachs 44,256 

(10,194) 3M Co HSBC 79,717 
(5,827) 3M Co Morgan Stanley 41,896 
6,198 4D Molecular 

Therapeutics Inc 
Goldman Sachs 5,663 

(2,693) 5E Advanced 
Materials Inc 

HSBC 4,901 

(46,503) 5E Advanced 
Materials Inc 

Morgan Stanley 13,021 

5,599 8x8 Inc Bank of America 
Merrill Lynch 

4,031 

24,732 8x8 Inc Barclays Bank 4,204 
94,209 8x8 Inc HSBC 97,670 

7,067 8x8 Inc Morgan Stanley 1,201 
(26,447) 908 Devices Inc Barclays Bank (2,512) 
(10,009) 908 Devices Inc Morgan Stanley (951) 
11,305 A O Smith Corp Bank of America 

Merrill Lynch 
(34,367) 

18,427 A O Smith Corp Barclays Bank (55,834) 
1,728 A O Smith Corp Goldman Sachs (5,253) 

18,129 A O Smith Corp HSBC (81,848) 
11,803 A O Smith Corp Morgan Stanley (35,763) 
17,395 A10 Networks Inc Barclays Bank 13,481 

   
 

 
12,598 A10 Networks Inc Morgan Stanley 9,763 

6,500 AAON Inc Barclays Bank (22,100) 
(11,181) AAR Corp Goldman Sachs 25,381 
(4,708) AAR Corp HSBC 7,957 
(1,986) AAR Corp Morgan Stanley 6,236 
27,372 Aaron’s Co Inc Barclays Bank (12,865) 
10,311 Aaron’s Co Inc HSBC (722) 
13,043 Aaron’s Co Inc Morgan Stanley (6,130) 
9,945 Abbott Laboratories Bank of America 

Merrill Lynch 
(88,113) 

476 Abbott Laboratories Goldman Sachs (4,218) 
7,277 Abbott Laboratories HSBC (72,188) 
4,310 Abbott Laboratories Morgan Stanley (31,334) 
(472) AbbVie Inc Barclays Bank 4,215 

(1,477) AbbVie Inc Goldman Sachs 15,686 
17,212 AbCellera 

Biologics Inc 
Barclays Bank 6,368 

13,900 AbCellera 
Biologics Inc 

HSBC 17,653 

4,562 Abercrombie & 
Fitch Co ’A’ 

Bank of America 
Merrill Lynch 

31,478 

3,907 Abercrombie & 
Fitch Co ’A’ 

Barclays Bank 33,561 

7,310 Abercrombie & 
Fitch Co ’A’ 

Morgan Stanley 62,793 

(765) ABIOMED Inc* Barclays Bank (2,157) 
(3,054) ABIOMED Inc* Goldman Sachs (5,497) 

(36,374) ABM Industries Inc Barclays Bank (28,372) 
(7,257) ABM Industries Inc HSBC (14,151) 
7,579 Absci Corp HSBC 3,638 
8,262 Absci Corp Morgan Stanley 744 

(26,484) Acacia Research Corp Bank of America 
Merrill Lynch 

1,854 

(55,272) Acacia Research Corp Barclays Bank 553 
(30,709) Acacia Research Corp Goldman Sachs 2,150 
(47,759) Acacia Research Corp HSBC  
(33,060) Acacia Research Corp Morgan Stanley 331 

738 Academy Sports 
& Outdoors Inc 

Bank of America 
Merrill Lynch 

(7,621) 

(13,739) Academy Sports 
& Outdoors Inc 

Barclays Bank 68,695 

732 Academy Sports 
& Outdoors Inc 

Goldman Sachs (3,467) 

3,353 Academy Sports 
& Outdoors Inc 

HSBC (21,004) 

13,718 Academy Sports 
& Outdoors Inc 

Morgan Stanley (67,513) 
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(2,258) Acadia 

Healthcare Co Inc 
Bank of America 
Merrill Lynch 

7,339 

(6,361) Acadia 
Healthcare Co Inc 

Barclays Bank 25,635 

3,656 Acadia 
Healthcare Co Inc 

Barclays Bank (14,734) 

2,617 Acadia 
Healthcare Co Inc 

Goldman Sachs (8,505) 

(15,966) Acadia 
Healthcare Co Inc 

HSBC 5,588 

4,770 Acadia 
Healthcare Co Inc 

HSBC (1,670) 

(7,030) ACADIA 
Pharmaceuticals Inc 

HSBC (18,137) 

(1,424) ACADIA 
Pharmaceuticals Inc 

Morgan Stanley 1,996 

10,858 Acadia Realty 
Trust (REIT) 

Bank of America 
Merrill Lynch 

(7,166) 

41,400 Acadia Realty 
Trust (REIT) 

Barclays Bank (12,006) 

32,707 Acadia Realty 
Trust (REIT) 

Goldman Sachs (21,587) 

85,359 Acadia Realty 
Trust (REIT) 

HSBC (56,337) 

14,498 Acadia Realty 
Trust (REIT) 

Morgan Stanley (4,204) 

4,969 Accel 
Entertainment Inc 

Bank of America 
Merrill Lynch 

(1,342) 

41,867 Accel 
Entertainment Inc 

Barclays Bank (14,235) 

21,191 Accel 
Entertainment Inc 

Goldman Sachs (5,722) 

15,519 Accel 
Entertainment Inc 

HSBC 2,017 

12,296 Accel 
Entertainment Inc 

Morgan Stanley (4,181) 

1,095 Accenture Plc ’A’ HSBC 45,311 
(1,834) Accenture Plc ’A’ HSBC (75,891) 

(683) Accenture Plc ’A’ Morgan Stanley (10,416) 
(25,647) ACCO Brands Corp Bank of America 

Merrill Lynch 
10,201 

(5,799) ACCO Brands Corp HSBC 789 
(63,531) ACCO Brands Corp Morgan Stanley 24,084 

9,586 Accolade Inc Goldman Sachs 7,861 
10,000 Accolade Inc HSBC 750 

3,991 Accolade Inc Morgan Stanley 2,594 
18,083 Accuray Inc Barclays Bank (3,255) 
51,367 Accuray Inc Goldman Sachs (514) 
84,942 Accuray Inc Morgan Stanley (15,290) 
59,092 ACI Worldwide Inc Barclays Bank (70,319) 
(5,031) Aclaris 

Therapeutics Inc 
Bank of America 
Merrill Lynch 

302 

(6,912) Aclaris 
Therapeutics Inc 

Goldman Sachs 415 

(5,885) Aclaris 
Therapeutics Inc 

HSBC 824 

(2,260) Aclaris 
Therapeutics Inc 

Morgan Stanley 271 

(1,915) ACM Research Inc ’A’ Bank of America 
Merrill Lynch 

(670) 

(10,330) ACM Research Inc ’A’ Barclays Bank (2,066) 
(1,841) ACM Research Inc ’A’ HSBC 55 
(1,027) ACNB Corp Bank of America 

Merrill Lynch 
(436) 

(18,000) ACNB Corp Barclays Bank (90) 

   
 

 
(14,089) ACNB Corp Goldman Sachs (5,988) 

(1,173) ACNB Corp HSBC (2,000) 
(16,732) Actinium 

Pharmaceuticals Inc 
Bank of America 
Merrill Lynch 

17,401 

(1,197) Activision 
Blizzard Inc 

Bank of America 
Merrill Lynch 

(3,103) 

(1,783) Activision 
Blizzard Inc 

Goldman Sachs (2,540) 

(7,216) Activision 
Blizzard Inc 

HSBC (30,660) 

1,085 Acuity Brands Inc Bank of America 
Merrill Lynch 

(7,063) 

1,818 Acuity Brands Inc Barclays Bank (11,853) 
519 Acuity Brands Inc Goldman Sachs (3,379) 
857 Acuity Brands Inc HSBC (5,030) 
989 Acuity Brands Inc Morgan Stanley (6,448) 

1,991 Acumen 
Pharmaceuticals Inc 

Bank of America 
Merrill Lynch 

(2,668) 

6,724 Acumen 
Pharmaceuticals Inc 

Barclays Bank (3,026) 

4,817 Acumen 
Pharmaceuticals Inc 

Goldman Sachs (6,455) 

(727) Acushnet 
Holdings Corp 

Bank of America 
Merrill Lynch 

(646) 

(20,489) Acushnet 
Holdings Corp 

Barclays Bank (19,014) 

(1,978) Acushnet 
Holdings Corp 

HSBC 13,609 

(434) Acushnet 
Holdings Corp 

Morgan Stanley (220) 

(10,037) ACV Auctions 
Inc ’A’ 

Barclays Bank 5,320 

(25,313) ACV Auctions 
Inc ’A’ 

Goldman Sachs (7,088) 

885 Adams Resources & 
Energy Inc 

Barclays Bank (434) 

945 Adams Resources & 
Energy Inc 

Goldman Sachs 926 

6,193 Adams Resources & 
Energy Inc 

HSBC (27,001) 

3,148 Adams Resources & 
Energy Inc 

Morgan Stanley (1,543) 

(11,695) AdaptHealth Corp Bank of America 
Merrill Lynch 

8,187 

(1,667) AdaptHealth Corp HSBC 2,767 
(5,609) AdaptHealth Corp Morgan Stanley 5,329 
7,376 Adaptive 

Biotechnologies Corp 
Bank of America 
Merrill Lynch 

3,614 

88,712 Adaptive 
Biotechnologies Corp 

Barclays Bank 54,114 

17,451 Adaptive 
Biotechnologies Corp 

Goldman Sachs 8,551 

33,769 Adaptive 
Biotechnologies Corp 

HSBC 12,832 

36,238 Adaptive 
Biotechnologies Corp 

Morgan Stanley 22,105 

869 Addus HomeCare Corp Bank of America 
Merrill Lynch 

1,642 

7,379 Addus HomeCare Corp Barclays Bank 568 
953 Addus HomeCare Corp Goldman Sachs 2,449 

1,279 Addus HomeCare Corp HSBC 2,922 
1,861 Addus HomeCare Corp Morgan Stanley 7 

(2,483) Adeia Inc Bank of America 
Merrill Lynch 

(1,192) 

(26,771) Adeia Inc Barclays Bank (8,834) 

   
 

 
(14,452) Adeia Inc HSBC (32,463) 
(10,197) Adeia Inc Morgan Stanley (3,365) 
(20,420) Adicet Bio Inc Bank of America 

Merrill Lynch 
33,693 

(9,094) Adicet Bio Inc Barclays Bank 7,639 
(1,838) Adicet Bio Inc Goldman Sachs 3,033 
13,480 Adient Plc Bank of America 

Merrill Lynch 
(21,164) 

2,905 Adient Plc Barclays Bank (5,781) 
8,054 Adient Plc Goldman Sachs (12,645) 
5,844 Adient Plc HSBC (12,155) 
8,076 Adient Plc Morgan Stanley (16,071) 

17,982 ADMA Biologics Inc Barclays Bank (1,618) 
2,157 Adobe Inc Bank of America 

Merrill Lynch 
150,192 

3,020 Adobe Inc Barclays Bank 130,615 
285 Adobe Inc Goldman Sachs 16,850 
855 Adobe Inc HSBC 60,910 

3,898 Adobe Inc Morgan Stanley 168,588 
59,189 ADT Inc Bank of America 

Merrill Lynch 
(15,389) 

(20,792) ADT Inc Barclays Bank 6,653 
26,587 ADT Inc Morgan Stanley (8,508) 
(3,590) Adtalem Global 

Education Inc 
Bank of America 
Merrill Lynch 

(5,349) 

(8,183) Adtalem Global 
Education Inc 

Barclays Bank 7,528 

(13,533) Adtalem Global 
Education Inc 

Goldman Sachs (20,164) 

(7,591) Adtalem Global 
Education Inc 

HSBC (3,720) 

(41,132) ADTRAN 
Holdings Inc 

Barclays Bank 9,269 

(15,221) ADTRAN 
Holdings Inc 

Morgan Stanley 1,459 

1,840 Aduro Biotech 
Holdings Europe BV* 

Barclays Bank 4,672 

4,665 Aduro Biotech 
Holdings Europe BV* 

Morgan Stanley 11,844 

2,613 Advance Auto 
Parts Inc 

Bank of America 
Merrill Lynch 

(117,532) 

2,414 Advance Auto 
Parts Inc 

Barclays Bank (102,523) 

1,169 Advance Auto 
Parts Inc 

Goldman Sachs (46,561) 

(2,968) Advanced Drainage 
Systems Inc 

Bank of America 
Merrill Lynch 

(15,439) 

(6,267) Advanced Drainage 
Systems Inc 

Barclays Bank (8,083) 

(7,937) Advanced Drainage 
Systems Inc 

Goldman Sachs (75,212) 

(1,250) Advanced Drainage 
Systems Inc 

HSBC (13,456) 

(6,864) Advanced Drainage 
Systems Inc 

Morgan Stanley (9,472) 

(10,628) Advanced Emissions 
Solutions Inc 

Barclays Bank (638) 

(5,462) Advanced Emissions 
Solutions Inc 

HSBC 2,403 

(15,235) Advanced Emissions 
Solutions Inc 

Morgan Stanley (914) 

6,167 Advanced Energy 
Industries Inc 

Bank of America 
Merrill Lynch 

66,110 

8,820 Advanced Energy 
Industries Inc 

Barclays Bank 39,602 
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4,120 Advanced Energy 

Industries Inc 
HSBC 47,668 

9,448 Advanced Energy 
Industries Inc 

Morgan Stanley 42,422 

(2,672) Advanced Micro 
Devices Inc 

Bank of America 
Merrill Lynch 

(27,620) 

(7,614) Advanced Micro 
Devices Inc 

Barclays Bank (107,249) 

(2,056) Advanced Micro 
Devices Inc 

HSBC (53,016) 

(4,167) Advanced Micro 
Devices Inc 

Morgan Stanley (58,943) 

(3,728) AdvanSix Inc Bank of America 
Merrill Lynch 

1,734 

(6,122) AdvanSix Inc Barclays Bank 11,050 
(5,176) AdvanSix Inc Goldman Sachs 2,407 
(1,271) AdvanSix Inc HSBC 1,646 

(47,080) Advantage 
Solutions Inc 

Barclays Bank (3,766) 

(21,247) Advantage 
Solutions Inc 

Goldman Sachs (9,349) 

36,621 AECOM Bank of America 
Merrill Lynch 

(72,876) 

25,015 AECOM Barclays Bank (48,529) 
7,497 AECOM Goldman Sachs (14,919) 

51,033 AECOM HSBC (257,207) 
25,737 AECOM Morgan Stanley (49,930) 
(2,018) Aehr Test Systems HSBC (15,276) 

(782) Aerovate 
Therapeutics Inc 

Barclays Bank 1,357 

(4,818) Aerovate 
Therapeutics Inc 

Goldman Sachs 23,199 

(922) Aerovate 
Therapeutics Inc 

HSBC 5,242 

(1,917) Aerovate 
Therapeutics Inc 

Morgan Stanley 3,326 

(787) AeroVironment Inc Bank of America 
Merrill Lynch 

10,469 

(4,300) AeroVironment Inc Barclays Bank 71,079 
(816) AeroVironment Inc HSBC 9,943 

(1,164) AeroVironment Inc Morgan Stanley 15,008 
(3,987) AerSale Corp Barclays Bank 6,171 
(1,961) AerSale Corp Goldman Sachs 1,353 

(25,303) AerSale Corp Morgan Stanley 38,339 
21,302 AES Corp Bank of America 

Merrill Lynch 
(15,754) 

19,425 AES Corp Barclays Bank (10,070) 
14,758 AES Corp Goldman Sachs (3,358) 

2,062 AES Corp HSBC (2,394) 
24,042 AES Corp Morgan Stanley (4,279) 

(14,360) AEye Inc Barclays Bank (144) 
(41,198) AEye Inc HSBC 396 
(89,508) AEye Inc Morgan Stanley (895) 

1,427 Affiliated Managers 
Group Inc 

Barclays Bank (3,510) 

283 Affiliated Managers 
Group Inc 

Goldman Sachs (651) 

1,092 Affiliated Managers 
Group Inc 

HSBC (2,315) 

459 Affiliated Managers 
Group Inc 

Morgan Stanley (1,129) 

8,639 Affimed NV Barclays Bank (1,687) 
24,812 Affimed NV Goldman Sachs (347) 
9,086 Affimed NV HSBC (71) 

10,725 Affirm Holdings Inc Barclays Bank 9,384 

   
 

 
(2,969) Affirm Holdings Inc Barclays Bank (2,598) 
1,938 Affirm Holdings Inc Goldman Sachs 5,048 

(16,486) Aflac Inc Bank of America 
Merrill Lynch 

24,109 

(71,681) Aflac Inc Barclays Bank 139,061 
(29,673) Aflac Inc Goldman Sachs 41,588 
(46,507) Aflac Inc HSBC 139,521 
(44,392) Aflac Inc Morgan Stanley 86,120 
(2,162) AGCO Corp Barclays Bank 7,718 
6,697 AGCO Corp Goldman Sachs (82,775) 
4,838 AGCO Corp HSBC (76,259) 
2,009 AGCO Corp Morgan Stanley (7,172) 

23,042 Agenus Inc Barclays Bank (922) 
39,782 Agenus Inc Goldman Sachs (2,785) 
14,700 Agenus Inc HSBC (2,058) 
12,979 Agenus Inc Morgan Stanley (519) 
4,576 Agilent 

Technologies Inc 
Bank of America 
Merrill Lynch 

(57,566) 

13,804 Agilent 
Technologies Inc 

Barclays Bank (188,838) 

12,097 Agilent 
Technologies Inc 

Goldman Sachs (152,180) 

16,352 Agilent 
Technologies Inc 

HSBC (278,638) 

10,173 Agilent 
Technologies Inc 

Morgan Stanley (139,166) 

(20,339) Agiliti Inc Barclays Bank (2,644) 
(10,071) Agiliti Inc Goldman Sachs (11,582) 
(5,097) Agiliti Inc HSBC (1,376) 
(4,093) Agiliti Inc Morgan Stanley (532) 

(21,901) agilon health Inc Bank of America 
Merrill Lynch 

82,567 

(33,808) agilon health Inc Barclays Bank 33,808 
(15,465) agilon health Inc Goldman Sachs 58,303 

519 Agilysys Inc Bank of America 
Merrill Lynch 

(2,315) 

659 Agilysys Inc Goldman Sachs (2,939) 
2,231 Agilysys Inc Morgan Stanley 6,224 
1,259 Agios 

Pharmaceuticals Inc 
Barclays Bank (1,335) 

5,479 Agios 
Pharmaceuticals Inc 

Goldman Sachs (3,123) 

3,986 Agios 
Pharmaceuticals Inc 

Morgan Stanley (4,225) 

(51,714) AGNC Investment 
Corp (REIT) 

Bank of America 
Merrill Lynch 

(3,361) 

(237,348) AGNC Investment 
Corp (REIT) 

Barclays Bank (3,560) 

(27,499) AGNC Investment 
Corp (REIT) 

HSBC 8,662 

(21,023) AGNC Investment 
Corp (REIT) 

Morgan Stanley (315) 

(14,031) Agree Realty Corp (REIT) Bank of America 
Merrill Lynch 

5,883 

(15,192) Agree Realty Corp (REIT) Barclays Bank 17,890 
(10,426) Agree Realty Corp (REIT) Goldman Sachs 16,681 
(16,443) Agree Realty Corp (REIT) HSBC 16,056 

(9,971) Agree Realty Corp (REIT) Morgan Stanley 3,065 
(25,321) Air Lease Corp Goldman Sachs (503) 

(953) Air Lease Corp HSBC 342 
(1,742) Air Lease Corp Morgan Stanley 608 

668 Air Products and 
Chemicals Inc 

Barclays Bank (2,806) 

(2,253) Air Products and 
Chemicals Inc 

Goldman Sachs 19,128 

   
 

 
1,865 Air Products and 

Chemicals Inc 
Morgan Stanley (7,833) 

(1,104) Air Transport 
Services Group Inc 

Bank of America 
Merrill Lynch 

47 

(2,506) Air Transport 
Services Group Inc 

Barclays Bank (376) 

(12,799) Air Transport 
Services Group Inc 

HSBC (29,694) 

(28,643) Air Transport 
Services Group Inc 

Morgan Stanley (3,318) 

(3,589) Airbnb Inc ’A’ Goldman Sachs 3,481 
(801) Airbnb Inc ’A’ HSBC 16,693 

(5,663) Airbnb Inc ’A’ Morgan Stanley 28,994 
(6,303) Airgain Inc Bank of America 

Merrill Lynch 
(2,143) 

(4,677) Airgain Inc Barclays Bank (1,310) 
(30,288) Airgain Inc Goldman Sachs (10,298) 
11,105 Akamai 

Technologies Inc 
Barclays Bank 50,306 

266 Akamai 
Technologies Inc 

HSBC 3,493 

15,095 Akamai 
Technologies Inc 

Morgan Stanley 68,380 

4,700 Akazoo SA* Bank of America 
Merrill Lynch 

(5,452) 

5,417 Akazoo SA* Barclays Bank (6,284) 
11,200 Akazoo SA* Goldman Sachs (12,992) 
7,099 Akazoo SA* Morgan Stanley (71) 

(6,093) Akero Therapeutics Inc Goldman Sachs 19,315 
(937) Akero Therapeutics Inc HSBC 918 
(685) Akero Therapeutics Inc Morgan Stanley 767 

8,858 Akouos Inc* Barclays Bank 6,998 
(1,872) Akoustis 

Technologies Inc 
Bank of America 
Merrill Lynch 

(412) 

(157,161) Akoustis 
Technologies Inc 

Barclays Bank (39,290) 

(7,105) Akoustis 
Technologies Inc 

HSBC (1,705) 

(55,436) Akoustis 
Technologies Inc 

Morgan Stanley (13,859) 

(8,232) Akoya Biosciences Inc Bank of America 
Merrill Lynch 

576 

(7,079) Akoya Biosciences Inc Goldman Sachs 496 
1,437 Alamo Group Inc Barclays Bank (16,727) 

548 Alamo Group Inc Goldman Sachs (4,417) 
6,186 Alarm.com Holdings Inc Bank of America 

Merrill Lynch 
1,282 

2,669 Alarm.com Holdings Inc Barclays Bank (4,697) 
13,345 Alarm.com Holdings Inc Goldman Sachs 3,171 

9,496 Alarm.com Holdings Inc HSBC 34,198 
11,209 Alarm.com Holdings Inc Morgan Stanley (19,728) 
25,868 Alaska Air Group Inc Barclays Bank 4,027 
33,289 Alaska Air Group Inc Goldman Sachs 58,256 
(8,500) Albany International 

Corp ’A’ 
Barclays Bank 34,340 

(2,615) Albemarle Corp Bank of America 
Merrill Lynch 

16,690 

(1,603) Albemarle Corp Barclays Bank 13,388 
(292) Albemarle Corp Goldman Sachs 1,644 
(777) Albemarle Corp HSBC (416) 

(5,062) Albemarle Corp Morgan Stanley 42,420 
(7,813) Albertsons Cos Inc ’A’ Bank of America 

Merrill Lynch 
391 

(34,859) Albertsons Cos Inc ’A’ Barclays Bank 1,045 
(47,551) Albertsons Cos Inc ’A’ Goldman Sachs 2,377 
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(7,374) Albertsons Cos Inc ’A’ HSBC 4,056 
(5,288) Albertsons Cos Inc ’A’ Morgan Stanley 159 
2,834 Alcoa Corp Bank of America 

Merrill Lynch 
(5,134) 

8,252 Alcoa Corp Barclays Bank (22,319) 
7,043 Alcoa Corp Goldman Sachs (35,285) 

13,789 Alcoa Corp HSBC (66,737) 
5,767 Alcoa Corp Morgan Stanley (21,464) 

(12,730) Aldeyra 
Therapeutics Inc 

Barclays Bank 5,092 

(1,868) Aldeyra 
Therapeutics Inc 

Goldman Sachs 1,588 

16,589 Alector Inc Bank of America 
Merrill Lynch 

(3,815) 

18,722 Alector Inc Barclays Bank 562 
35,552 Alector Inc Goldman Sachs (8,177) 
20,926 Alector Inc HSBC (4,813) 
7,120 Alector Inc Morgan Stanley 214 

16,173 Alerus Financial Corp Barclays Bank 18,114 
11,239 Alerus Financial Corp Goldman Sachs 31,469 
23,391 Alerus Financial Corp HSBC 84,208 

432 Alerus Financial Corp Morgan Stanley 484 
41,727 Alexander & 

Baldwin Inc 
Barclays Bank (16,453) 

39,882 Alexander & 
Baldwin Inc 

Goldman Sachs (14,668) 

14,112 Alexander & 
Baldwin Inc 

HSBC (3,951) 

2,181 Alexander & 
Baldwin Inc 

Morgan Stanley (602) 

(972) Alexander’s Inc 
(REIT) 

Bank of America 
Merrill Lynch 

6,172 

(8,113) Alexander’s Inc 
(REIT) 

Barclays Bank (11,520) 

(5,881) Alexander’s Inc 
(REIT) 

Goldman Sachs 37,344 

(2,208) Alexander’s Inc 
(REIT) 

HSBC 24,288 

(1,317) Alexander’s Inc 
(REIT) 

Morgan Stanley (1,870) 

4,331 Alexandria Real Estate 
Equities Inc (REIT) 

Bank of America 
Merrill Lynch 

(32,439) 

(3,945) Alexandria Real Estate 
Equities Inc (REIT) 

Bank of America 
Merrill Lynch 

29,548 

2,634 Alexandria Real Estate 
Equities Inc (REIT) 

Barclays Bank (11,511) 

(2,770) Alexandria Real Estate 
Equities Inc (REIT) 

Barclays Bank 12,105 

2,439 Alexandria Real Estate 
Equities Inc (REIT) 

Goldman Sachs (18,268) 

12,720 Alexandria Real Estate 
Equities Inc (REIT) 

HSBC (114,862) 

(2,698) Alexandria Real Estate 
Equities Inc (REIT) 

HSBC 16,366 

(2,799) Alexandria Real Estate 
Equities Inc (REIT) 

Morgan Stanley 12,232 

(5,889) Alico Inc Bank of America 
Merrill Lynch 

(5,536) 

(5,143) Alico Inc Barclays Bank 3,600 
(2,450) Alico Inc Goldman Sachs (2,303) 
(7,613) Alico Inc HSBC (6,014) 
(2,157) Alico Inc Morgan Stanley 1,510 

(93,590) Alight Inc ’A’ Barclays Bank 30,885 
(94,204) Alight Inc ’A’ Goldman Sachs 10,363 

   
 

 
(20,234) Alight Inc ’A’ HSBC 14,366 

217 Align 
Technology Inc 

Bank of America 
Merrill Lynch 

(3,980) 

(269) Align 
Technology Inc 

Goldman Sachs 971 

(92) Align 
Technology Inc 

HSBC 105 

661 Align 
Technology Inc 

Morgan Stanley (14,469) 

(1,145) Align 
Technology Inc 

Morgan Stanley 20,928 

17,529 Alignment 
Healthcare Inc 

Bank of America 
Merrill Lynch 

(18,405) 

17,033 Alignment 
Healthcare Inc 

Barclays Bank (14,819) 

9,008 Alignment 
Healthcare Inc 

Goldman Sachs (9,458) 

(13,093) Alkami 
Technology Inc 

Bank of America 
Merrill Lynch 

(17,283) 

(10,554) Alkami 
Technology Inc 

Barclays Bank (1,689) 

(7,016) Alkami 
Technology Inc 

Goldman Sachs (9,261) 

27,351 Alkermes Plc Barclays Bank (32,274) 
4,211 Alkermes Plc Goldman Sachs (8,211) 

15,446 Alkermes Plc HSBC (28,730) 
10,056 Allakos Inc Bank of America 

Merrill Lynch 
(1,106) 

17,608 Allakos Inc Goldman Sachs (1,937) 
18,550 Allakos Inc HSBC 11,872 

(44,925) Allbirds Inc ’A’ Barclays Bank (2,246) 
(18,356) Allbirds Inc ’A’ HSBC 2,111 
(24,045) Allbirds Inc ’A’ Morgan Stanley (1,202) 

3,314 Allegiant Travel Co Barclays Bank (6,562) 
194 Allegiant Travel Co HSBC (60) 
169 Allegiant Travel Co Morgan Stanley (407) 

3,252 Allegion Plc Bank of America 
Merrill Lynch 

(11,837) 

19,939 Allegion Plc Barclays Bank (80,155) 
27,751 Allegion Plc Goldman Sachs (101,014) 
9,042 Allegion Plc HSBC (18,848) 

11,222 Allegion Plc Morgan Stanley (45,112) 
2,785 Allegro MicroSystems Inc Bank of America 

Merrill Lynch 
5,821 

1,027 Allegro MicroSystems Inc Barclays Bank 1,637 
1,075 Allegro MicroSystems Inc Goldman Sachs 304 

(1,216) Allegro MicroSystems Inc Morgan Stanley (839) 
2,190 ALLETE Inc Goldman Sachs (2,738) 

21,952 ALLETE Inc HSBC (49,172) 
4,052 ALLETE Inc Morgan Stanley (7,739) 

(41,818) Alliant Energy Corp Barclays Bank 61,054 
(84,836) Alliant Energy Corp Goldman Sachs 242,981 
(10,517) Alliant Energy Corp HSBC 34,879 
(38,654) Alliant Energy Corp Morgan Stanley 54,422 

4,073 Allied Motion 
Technologies Inc 

Bank of America 
Merrill Lynch 

5,277 

9,176 Allied Motion 
Technologies Inc 

Barclays Bank 2,202 

2,595 Allied Motion 
Technologies Inc 

Goldman Sachs 3,124 

3,686 Allied Motion 
Technologies Inc 

HSBC 4,957 

1,119 Allied Motion 
Technologies Inc 

Morgan Stanley 42 

    
 

(919) Allison Transmission 
Holdings Inc 

Bank of America 
Merrill Lynch 

414 

32,302 Allison Transmission 
Holdings Inc 

Barclays Bank (31,333) 

(15,203) Allison Transmission 
Holdings Inc 

Barclays Bank 14,747 

3,909 Allison Transmission 
Holdings Inc 

Goldman Sachs (1,759) 

(14,084) Allison Transmission 
Holdings Inc 

Goldman Sachs 7,347 

9,826 Allison Transmission 
Holdings Inc 

HSBC (98) 

(4,235) Allison Transmission 
Holdings Inc 

HSBC 2,811 

(4,313) Allison Transmission 
Holdings Inc 

Morgan Stanley 4,184 

10,182 Allogene 
Therapeutics Inc 

Barclays Bank (8,960) 

17,423 Allogene 
Therapeutics Inc 

Goldman Sachs (26,657) 

19,860 Allovir Inc Barclays Bank (11,519) 
4,246 Allovir Inc Goldman Sachs (2,293) 
8,248 Allstate Corp Bank of America 

Merrill Lynch 
(66,809) 

16,043 Allstate Corp Barclays Bank (132,515) 
14,860 Allstate Corp Goldman Sachs (120,366) 

2,552 Allstate Corp HSBC (16,052) 
9,862 Allstate Corp Morgan Stanley (81,460) 

(28,622) Ally Financial Inc Bank of America 
Merrill Lynch 

(36,184) 

(28,877) Ally Financial Inc Barclays Bank (3,176) 
(1,051) Ally Financial Inc Goldman Sachs (1,503) 
(6,729) Ally Financial Inc HSBC (12,301) 

(17,068) Ally Financial Inc Morgan Stanley (5,254) 
(876) Alnylam 

Pharmaceuticals Inc 
Barclays Bank 4,179 

(1,288) Alnylam 
Pharmaceuticals Inc 

HSBC 27,911 

(1,886) Alnylam 
Pharmaceuticals Inc 

Morgan Stanley 8,996 

(10,668) Alpha & Omega 
Semiconductor Ltd 

Barclays Bank (2,880) 

(11,529) Alpha & Omega 
Semiconductor Ltd 

Goldman Sachs (39,660) 

(14,816) Alpha & Omega 
Semiconductor Ltd 

HSBC (58,227) 

(1,786) Alpha Metallurgical 
Resources Inc 

Bank of America 
Merrill Lynch 

34,934 

(1,416) Alpha Metallurgical 
Resources Inc 

HSBC 32,865 

(17,768) Alpha Pro Tech Ltd Barclays Bank 1,421 
893 Alpha Teknova Inc HSBC 1,741 

16,957 Alphabet Inc ’A’ Barclays Bank (32,557) 
291 Alphabet Inc ’A’ Goldman Sachs 1,926 

1,344 Alphabet Inc ’A’ HSBC 20,644 
27,220 Alphabet Inc ’A’ Morgan Stanley (52,262) 
(8,017) Alphatec 

Holdings Inc 
Barclays Bank 4,009 

(1,055) Alphatec 
Holdings Inc 

Goldman Sachs (285) 

(4,753) Alpine Immune 
Sciences Inc 

Goldman Sachs (7,652) 

(12,147) Alta Equipment 
Group Inc 

Barclays Bank 7,045 
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(23,981) Alta Equipment 

Group Inc 
Goldman Sachs 24,221 

(17,708) Altair Engineering 
Inc ’A’ 

Goldman Sachs (124,310) 

6,581 Alteryx Inc ’A’ Bank of America 
Merrill Lynch 

2,567 

3,450 Alteryx Inc ’A’ Barclays Bank (7,832) 
6,786 Alteryx Inc ’A’ Goldman Sachs 2,647 
5,329 Alteryx Inc ’A’ HSBC 4,476 

884 Alteryx Inc ’A’ Morgan Stanley (2,007) 
74,333 Altice USA Inc ’A’ Bank of America 

Merrill Lynch 
(14,866) 

73,039 Altice USA Inc ’A’ Barclays Bank (2,922) 
100,653 Altice USA Inc ’A’ HSBC (40,261) 

22,270 Altice USA Inc ’A’ Morgan Stanley (891) 
(8,275) Altimmune Inc Bank of America 

Merrill Lynch 
6,206 

(5,730) Altimmune Inc Goldman Sachs 4,298 
24,189 Alto Ingredients Inc Bank of America 

Merrill Lynch 
(1,451) 

33,605 Alto Ingredients Inc Barclays Bank (8,401) 
22,241 Alto Ingredients Inc Goldman Sachs (1,334) 
25,853 Alto Ingredients Inc HSBC 17,063 
22,119 Alto Ingredients Inc Morgan Stanley (5,530) 
(7,086) Altria Group Inc Bank of America 

Merrill Lynch 
5,840 

(5,775) Altria Group Inc Barclays Bank 3,638 
(709) Altria Group Inc Goldman Sachs 707 

(3,524) Altria Group Inc HSBC 2,264 
(21,364) Altria Group Inc Morgan Stanley 13,441 
(34,057) Altus Power Inc Bank of America 

Merrill Lynch 
23,159 

(3,773) Altus Power Inc Barclays Bank 566 
(37,876) Altus Power Inc Morgan Stanley 5,681 

5,967 ALX Oncology 
Holdings Inc 

Bank of America 
Merrill Lynch 

1,551 

12,103 ALX Oncology 
Holdings Inc 

Barclays Bank 2,663 

2,811 ALX Oncology 
Holdings Inc 

Goldman Sachs 1,116 

9,702 ALX Oncology 
Holdings Inc 

HSBC 5,724 

2,116 ALX Oncology 
Holdings Inc 

Morgan Stanley 466 

7,462 Amalgamated 
Financial Corp 

Bank of America 
Merrill Lynch 

(503) 

21,613 Amalgamated 
Financial Corp 

Barclays Bank (20,316) 

33,241 Amalgamated 
Financial Corp 

Goldman Sachs (4,916) 

2,746 Amalgamated 
Financial Corp 

HSBC (440) 

7,487 Amalgamated 
Financial Corp 

Morgan Stanley (5,046) 

(4,634) A-Mark Precious 
Metals Inc 

Barclays Bank 13,392 

(1,824) A-Mark Precious 
Metals Inc 

Goldman Sachs 4,213 

(7,384) A-Mark Precious 
Metals Inc 

HSBC 16,540 

(323) Amazon.com Inc Goldman Sachs (2,189) 
(1,111) Amazon.com Inc HSBC (6,148) 
4,338 Ambac Financial 

Group Inc 
Bank of America 
Merrill Lynch 

(3,557) 

    
 

6,696 Ambac Financial 
Group Inc 

Barclays Bank (737) 

10,148 Ambac Financial 
Group Inc 

Goldman Sachs (8,321) 

8,572 Ambac Financial 
Group Inc 

HSBC (9,429) 

1,442 Ambac Financial 
Group Inc 

Morgan Stanley (159) 

1,567 Ambarella Inc Bank of America 
Merrill Lynch 

3,651 

1,812 Ambarella Inc Barclays Bank (6,922) 
2,648 Ambarella Inc Goldman Sachs 6,170 
2,428 Ambarella Inc HSBC 8,134 
2,971 Ambarella Inc Morgan Stanley (11,349) 

(3,976) AMC Entertainment 
Holdings Inc 

Barclays Bank 179 

2,187 AMC Entertainment 
Holdings Inc 

HSBC 11 

(5,402) AMC Networks Inc ’A’ Barclays Bank 8,211 
(6,642) AMC Networks Inc ’A’ Goldman Sachs 17,402 
(9,021) AMC Networks Inc ’A’ HSBC 32,295 
(1,906) Amcor Plc Barclays Bank 158 
92,082 Amcor Plc Barclays Bank (57,091) 

2,850 Amcor Plc Goldman Sachs (2,024) 
(75,145) Amcor Plc HSBC 60,867 
97,010 Amcor Plc HSBC (78,578) 

(54,226) Amcor Plc Morgan Stanley 19,006 
(2,470) Amdocs Ltd Bank of America 

Merrill Lynch 
1,406 

(8,854) Amdocs Ltd Barclays Bank 1,594 
(21,699) Amdocs Ltd Goldman Sachs (64,118) 

(286) Amdocs Ltd HSBC (1,158) 
(1,451) Amdocs Ltd Morgan Stanley 997 

310 Amedisys Inc Barclays Bank (406) 
809 Amedisys Inc Goldman Sachs 769 

1,083 Amedisys Inc HSBC (5,307) 
2,113 Amedisys Inc Morgan Stanley (7,797) 

(19,963) Amerant Bancorp Inc Barclays Bank (2,994) 
(20,519) Amerant Bancorp Inc Goldman Sachs (29,547) 
(12,921) Amerant Bancorp Inc HSBC (21,320) 

2,989 Ameren Corp Bank of America 
Merrill Lynch 

(2,215) 

643 Ameren Corp Goldman Sachs (3,119) 
1,935 Ameren Corp HSBC (1,093) 

21,301 Ameren Corp Morgan Stanley (66,901) 
(2,538) Ameresco Inc ’A’ Barclays Bank 4,924 
(1,710) Ameresco Inc ’A’ Goldman Sachs 547 

(14) Ameresco Inc ’A’ Morgan Stanley 27 
(16,241) American Airlines 

Group Inc 
Barclays Bank (7,958) 

3,030 American Airlines 
Group Inc 

Barclays Bank 1,485 

(10) American Airlines 
Group Inc 

HSBC (8) 

42,372 American Assets 
Trust Inc (REIT) 

Bank of America 
Merrill Lynch 

8,474 

52,971 American Assets 
Trust Inc (REIT) 

Barclays Bank (9,535) 

23,218 American Assets 
Trust Inc (REIT) 

Goldman Sachs 4,644 

49,145 American Assets 
Trust Inc (REIT) 

HSBC 12,778 

10,235 American Assets 
Trust Inc (REIT) 

Morgan Stanley (1,842) 

    
 

(10,097) American Axle & 
Manufacturing Holdings Inc 

Barclays Bank 2,120 

(9,902) American Axle & 
Manufacturing Holdings Inc 

HSBC 3,763 

48,909 American Eagle 
Outfitters Inc 

Barclays Bank (59,854) 

13,346 American Eagle 
Outfitters Inc 

Goldman Sachs (31,630) 

8,325 American Eagle 
Outfitters Inc 

HSBC (24,226) 

34,764 American Eagle 
Outfitters Inc 

Morgan Stanley (42,760) 

(13,664) American Electric 
Power Co Inc 

Bank of America 
Merrill Lynch 

99,534 

(35,104) American Electric 
Power Co Inc 

Barclays Bank 154,809 

(14,277) American Electric 
Power Co Inc 

Goldman Sachs 108,185 

(31,942) American Electric 
Power Co Inc 

Morgan Stanley 140,865 

(3,272) American Equity Investment 
Life Holding Co 

Bank of America 
Merrill Lynch 

(5,072) 

(43,106) American Equity Investment 
Life Holding Co 

Barclays Bank (28,019) 

(9,974) American Equity Investment 
Life Holding Co 

Goldman Sachs (15,460) 

(13,861) American Equity Investment 
Life Holding Co 

HSBC (4,737) 

(2,413) American Equity Investment 
Life Holding Co 

Morgan Stanley (1,568) 

19,761 American 
Express Co 

Goldman Sachs 166,980 

2,528 American 
Express Co 

HSBC 13,676 

1,423 American Financial 
Group Inc 

Bank of America 
Merrill Lynch 

(5,308) 

12,030 American Financial 
Group Inc 

Barclays Bank (34,045) 

8,014 American Financial 
Group Inc 

Goldman Sachs (29,892) 

18,310 American Financial 
Group Inc 

HSBC (36,803) 

15,102 American Financial 
Group Inc 

Morgan Stanley (42,739) 

(37,527) American Homes 
4 Rent ’A’ (REIT) 

Barclays Bank (15,761) 

(2,132) American Homes 
4 Rent ’A’ (REIT) 

HSBC 1,855 

(12,276) American Homes 
4 Rent ’A’ (REIT) 

Morgan Stanley (5,156) 

(17,604) American International 
Group Inc 

Bank of America 
Merrill Lynch 

(26,230) 

(43,708) American International 
Group Inc 

Barclays Bank (3,060) 

(9,078) American International 
Group Inc 

HSBC (2,542) 

(14,046) American International 
Group Inc 

Morgan Stanley (983) 

(7,446) American National 
Bankshares Inc 

Bank of America 
Merrill Lynch 

(7,372) 

(6,617) American National 
Bankshares Inc 

Barclays Bank (199) 

(5,026) American National 
Bankshares Inc 

HSBC (9,047) 
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(6,292) American National 

Bankshares Inc 
Morgan Stanley (189) 

(6,099) American Outdoor 
Brands Inc 

Barclays Bank 2,928 

10,612 American Public 
Education Inc 

Barclays Bank (12,947) 

24,238 American Public 
Education Inc 

HSBC (10,907) 

4,305 American Public 
Education Inc 

Morgan Stanley (5,252) 

(8,040) American Realty 
Investors Inc 

Barclays Bank (2,291) 

(1,386) American Realty 
Investors Inc 

Morgan Stanley (395) 

(38,194) American 
Software Inc ’A’ 

Barclays Bank 9,167 

(17,011) American 
Software Inc ’A’ 

Goldman Sachs (7,655) 

(10,870) American States 
Water Co 

Barclays Bank 7,935 

(25,519) American States 
Water Co 

Goldman Sachs 53,080 

5,758 American 
Superconductor Corp 

Bank of America 
Merrill Lynch 

(173) 

4,627 American 
Superconductor Corp 

HSBC 1,851 

4,483 American 
Superconductor Corp 

Morgan Stanley 179 

1,249 American Tower 
Corp (REIT) 

Bank of America 
Merrill Lynch 

(18,710) 

4,711 American Tower 
Corp (REIT) 

Barclays Bank (61,196) 

659 American Tower 
Corp (REIT) 

HSBC (8,389) 

3,879 American Tower 
Corp (REIT) 

Morgan Stanley (50,388) 

21,479 American 
Vanguard Corp 

Barclays Bank (4,940) 

11,594 American 
Vanguard Corp 

HSBC (17,391) 

11,244 American 
Vanguard Corp 

Morgan Stanley (2,586) 

(10,534) American Water 
Works Co Inc 

Barclays Bank 3,930 

(13,381) American Water 
Works Co Inc 

Goldman Sachs 58,674 

(4,951) American Water 
Works Co Inc 

HSBC 20,053 

(6,960) American Water 
Works Co Inc 

Morgan Stanley 3,689 

18,276 American Well Corp ’A’ Bank of America 
Merrill Lynch 

3,290 

61,204 American Well Corp ’A’ Barclays Bank (1,836) 
32,238 American Well Corp ’A’ Goldman Sachs 5,803 
12,173 American Well Corp ’A’ HSBC 2,313 

(700) American 
Woodmark Corp 

Bank of America 
Merrill Lynch 

(6,496) 

(353) American 
Woodmark Corp 

Barclays Bank (2,669) 

(8,944) American 
Woodmark Corp 

Goldman Sachs (83,000) 

(784) American 
Woodmark Corp 

HSBC (5,878) 

(411) American 
Woodmark Corp 

Morgan Stanley (3,107) 

    
 

(2,973) America’s Car-
Mart Inc 

Barclays Bank (5,292) 

(1,940) America’s Car-
Mart Inc 

Goldman Sachs (10,845) 

(650) America’s Car-
Mart Inc 

HSBC (2,249) 

(3,850) Americold Realty 
Trust Inc (REIT) 

Barclays Bank 2,041 

(5,501) Americold Realty 
Trust Inc (REIT) 

Goldman Sachs 3,961 

(12,151) Americold Realty 
Trust Inc (REIT) 

HSBC 15,918 

(8,555) Americold Realty 
Trust Inc (REIT) 

Morgan Stanley 4,534 

(7,660) Ameriprise 
Financial Inc 

Barclays Bank 20,299 

(384) Ameriprise 
Financial Inc 

Goldman Sachs 962 

(1,893) Ameriprise 
Financial Inc 

HSBC (14,368) 

(2,495) Ameriprise 
Financial Inc 

Morgan Stanley 5,513 

(2,584) AMERISAFE Inc Barclays Bank 7,287 
(2,891) AMERISAFE Inc Goldman Sachs 11,969 
(2,139) AMERISAFE Inc Morgan Stanley 5,756 
(8,360) AmerisourceBergen Corp Barclays Bank 56,600 
(4,917) AmerisourceBergen Corp Goldman Sachs 38,795 
(4,188) AmerisourceBergen Corp HSBC 12,120 
(1,307) AmerisourceBergen Corp Morgan Stanley 8,888 
(9,423) Ames National Corp Bank of America 

Merrill Lynch 
(3,392) 

(14,000) Ames National Corp Barclays Bank (6,580) 
(19,049) Ames National Corp Goldman Sachs (6,858) 

(635) Ames National Corp HSBC (13) 
(4,150) Ames National Corp Morgan Stanley (1,951) 
25,910 AMETEK Inc Barclays Bank (50,783) 
9,546 AMETEK Inc Goldman Sachs (3,532) 

16,318 AMETEK Inc HSBC 15,503 
13,681 AMETEK Inc Morgan Stanley (26,815) 
3,734 Amgen Inc Bank of America 

Merrill Lynch 
(56,010) 

10,395 Amgen Inc Goldman Sachs (155,925) 
1,910 Amgen Inc HSBC (14,816) 
(537) Amgen Inc HSBC 8,640 

2,026 Amgen Inc Morgan Stanley (11,062) 
(32,122) Amicus 

Therapeutics Inc 
Barclays Bank 17,989 

(11,800) Amicus 
Therapeutics Inc 

Goldman Sachs (472) 

(31,774) Amicus 
Therapeutics Inc 

HSBC 27,174 

(7,509) Amicus 
Therapeutics Inc 

Morgan Stanley 4,205 

5,462 Amkor 
Technology Inc 

Bank of America 
Merrill Lynch 

11,527 

(3,791) Amkor 
Technology Inc 

Bank of America 
Merrill Lynch 

(13,344) 

22,416 Amkor 
Technology Inc 

Barclays Bank 48,867 

18,144 Amkor 
Technology Inc 

Goldman Sachs 60,865 

14,639 Amkor 
Technology Inc 

HSBC 50,305 

(3,270) Amkor 
Technology Inc 

HSBC (13,015) 

    
 

(6,123) Amkor 
Technology Inc 

Morgan Stanley (13,348) 

4,961 Amkor 
Technology Inc 

Morgan Stanley 9,353 

(52,634) AMMO Inc Bank of America 
Merrill Lynch 

(2,895) 

(59,140) AMMO Inc Barclays Bank 2,070 
(30,771) AMMO Inc Goldman Sachs (1,692) 
(16,911) AMMO Inc HSBC 592 

(165,195) AMMO Inc Morgan Stanley 5,782 
(4,369) AMN Healthcare 

Services Inc 
Bank of America 
Merrill Lynch 

3,231 

(2,832) AMN Healthcare 
Services Inc 

Barclays Bank (1,293) 

(2,662) AMN Healthcare 
Services Inc 

HSBC 2,822 

(7,084) AMN Healthcare 
Services Inc 

Morgan Stanley (6,087) 

34,890 Amneal 
Pharmaceuticals Inc 

Barclays Bank  

36,256 Amneal 
Pharmaceuticals Inc 

Goldman Sachs 9,789 

(3,257) Amphastar 
Pharmaceuticals Inc 

Bank of America 
Merrill Lynch 

(9,673) 

(2,050) Amphastar 
Pharmaceuticals Inc 

Barclays Bank (943) 

(6,039) Amphastar 
Pharmaceuticals Inc 

Morgan Stanley (2,778) 

(8,460) Amphenol Corp ’A’ Bank of America 
Merrill Lynch 

(2,876) 

(66,191) Amphenol Corp ’A’ Barclays Bank (46,204) 
(8,582) Amphenol Corp ’A’ Goldman Sachs (8,541) 

(24,648) Amphenol Corp ’A’ HSBC (13,320) 
(45,706) Amphenol Corp ’A’ Morgan Stanley 9,599 
(44,285) Amplify Energy Corp Barclays Bank 23,471 
(20,180) Amplify Energy Corp Goldman Sachs (2,018) 
(39,630) Amplify Energy Corp HSBC 5,945 
(25,339) Amplify Energy Corp Morgan Stanley 13,430 
(12,564) Amplitude Inc ’A’ Bank of America 

Merrill Lynch 
11,810 

(4,736) Amplitude Inc ’A’ Barclays Bank  
(11,451) Amplitude Inc ’A’ Goldman Sachs 10,764 
(3,622) Amylyx 

Pharmaceuticals Inc 
Bank of America 
Merrill Lynch 

13,945 

(2,654) Amylyx 
Pharmaceuticals Inc 

Goldman Sachs 10,218 

(7,117) Amylyx 
Pharmaceuticals Inc 

HSBC 39,571 

(4,554) Amylyx 
Pharmaceuticals Inc 

Morgan Stanley 12,660 

25,368 Amyris Inc Barclays Bank 1,383 
15,198 Amyris Inc Goldman Sachs 2,040 
13,748 Amyris Inc HSBC (203) 

4,044 Analog Devices Inc Barclays Bank (53,745) 
375 Analog Devices Inc Goldman Sachs (2,381) 

(11,164) AnaptysBio Inc Goldman Sachs 6,698 
(712) AnaptysBio Inc Morgan Stanley 862 

(22,471) Anavex Life 
Sciences Corp 

Bank of America 
Merrill Lynch 

6,854 

(13,217) Anavex Life 
Sciences Corp 

Goldman Sachs 4,031 

(31,739) Anavex Life 
Sciences Corp 

Morgan Stanley 9,998 

(2,225) Andersons Inc Bank of America 
Merrill Lynch 

(4,361) 
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(2,231) Andersons Inc Barclays Bank 1,740 
(2,498) Andersons Inc HSBC (7,094) 
(4,536) Andersons Inc Morgan Stanley 3,538 
15,291 AngioDynamics Inc Bank of America 

Merrill Lynch 
765 

5,674 AngioDynamics Inc Barclays Bank (1,305) 
13,833 AngioDynamics Inc Goldman Sachs 692 
14,394 AngioDynamics Inc HSBC 6,477 
21,406 AngioDynamics Inc Morgan Stanley (4,923) 
(4,920) ANI 

Pharmaceuticals Inc 
Barclays Bank 4,330 

4,664 Anika Therapeutics Inc Bank of America 
Merrill Lynch 

5,410 

4,771 Anika Therapeutics Inc Barclays Bank (573) 
4,215 Anika Therapeutics Inc Goldman Sachs 4,889 
3,001 Anika Therapeutics Inc HSBC 2,641 
7,197 Anika Therapeutics Inc Morgan Stanley (864) 

(81,209) Annaly Capital 
Management Inc (REIT) 

Bank of America 
Merrill Lynch 

798 

(46,354) Annaly Capital 
Management Inc (REIT) 

Barclays Bank 11,536 

(16,108) Annaly Capital 
Management Inc (REIT) 

Goldman Sachs 1,303 

(13,504) Annaly Capital 
Management Inc (REIT) 

HSBC (1,346) 

(63,791) Annaly Capital 
Management Inc (REIT) 

Morgan Stanley 18,499 

15,434 Annexon Inc Barclays Bank (49,080) 
17,446 Annexon Inc Goldman Sachs (57,223) 
13,109 Annexon Inc HSBC (32,379) 

389 ANSYS Inc Bank of America 
Merrill Lynch 

4,597 

914 ANSYS Inc Barclays Bank 22,361 
501 ANSYS Inc Goldman Sachs 13,913 
796 ANSYS Inc Morgan Stanley 22,229 

(1,640) Anterix Inc Bank of America 
Merrill Lynch 

(3,264) 

(8,493) Anterix Inc Barclays Bank 170 
(6,736) Anterix Inc Goldman Sachs (13,405) 

(15,699) Anterix Inc HSBC (18,054) 
11,335 Antero Midstream Corp Bank of America 

Merrill Lynch 
(4,081) 

(157,093) Antero Midstream Corp Barclays Bank 102,110 
18,455 Antero Midstream Corp Barclays Bank (11,996) 

(96,261) Antero Midstream Corp Goldman Sachs 34,654 
3,389 Antero Midstream Corp Goldman Sachs (1,220) 

(161,457) Antero Midstream Corp HSBC 29,062 
9,610 Antero Midstream Corp HSBC (1,730) 

(17,666) Antero Midstream Corp Morgan Stanley 11,483 
12,537 Antero Midstream Corp Morgan Stanley (8,149) 

(15,459) Antero Resources Corp Bank of America 
Merrill Lynch 

30,145 

(12,625) Antero Resources Corp Barclays Bank 40,779 
(7,867) Antero Resources Corp Goldman Sachs 15,341 

(11,665) Antero Resources Corp HSBC 3,966 
(3,524) Antero Resources Corp Morgan Stanley 11,383 

(29,632) Anywhere Real 
Estate Inc 

Barclays Bank 15,705 

(3,169) Anywhere Real 
Estate Inc 

HSBC (1,711) 

(10,284) Anywhere Real 
Estate Inc 

Morgan Stanley 5,451 

1,243 Aon Plc ’A’ Barclays Bank (22,486) 
1,387 Aon Plc ’A’ Morgan Stanley (25,091) 

    
 

(2,755) APA Corp Bank of America 
Merrill Lynch 

5,179 

18,021 APA Corp Barclays Bank (43,431) 
(7,032) APA Corp Barclays Bank 14,031 
17,355 APA Corp HSBC (35,057) 
(2,462) APA Corp Morgan Stanley 5,933 

(65,116) Apartment Income 
Corp (REIT) 

Barclays Bank 42,976 

(44,798) Apartment Investment 
and Management 
Co ’A’ (REIT) 

Barclays Bank 16,575 

(51,048) Apartment Investment 
and Management 
Co ’A’ (REIT) 

Goldman Sachs 15,314 

(52,557) Apartment Investment 
and Management 
Co ’A’ (REIT) 

HSBC 2,628 

1,463 Apellis 
Pharmaceuticals Inc 

Bank of America 
Merrill Lynch 

(1,127) 

1,970 Apellis 
Pharmaceuticals Inc 

Barclays Bank 687 

(1,004) Apellis 
Pharmaceuticals Inc 

Barclays Bank 141 

(1,523) Apellis 
Pharmaceuticals Inc 

HSBC 6,153 

346 Apellis 
Pharmaceuticals Inc 

Morgan Stanley 755 

(1,790) API Group Corp Barclays Bank 627 
6,311 Apogee 

Enterprises Inc 
Bank of America 
Merrill Lynch 

(10,413) 

19,295 Apogee 
Enterprises Inc 

Barclays Bank (34,152) 

10,077 Apogee 
Enterprises Inc 

Goldman Sachs (16,627) 

4,156 Apogee 
Enterprises Inc 

HSBC (9,517) 

14,067 Apogee 
Enterprises Inc 

Morgan Stanley (24,899) 

(2,602) Apollo Commercial Real 
Estate Finance Inc (REIT) 

Bank of America 
Merrill Lynch 

(1,223) 

(84,768) Apollo Commercial Real 
Estate Finance Inc (REIT) 

Goldman Sachs (39,841) 

(48,105) Apollo Commercial Real 
Estate Finance Inc (REIT) 

HSBC (29,825) 

(11,767) Apollo Global 
Management Inc 

Bank of America 
Merrill Lynch 

(47,657) 

(5,009) Apollo Global 
Management Inc 

Barclays Bank (6,161) 

(21,503) Apollo Global 
Management Inc 

Goldman Sachs (86,509) 

(6,269) Apollo Global 
Management Inc 

HSBC (33,853) 

(15,031) Apollo Global 
Management Inc 

Morgan Stanley (18,488) 

(2,249) Apollo Medical 
Holdings Inc 

Barclays Bank 1,777 

(8,063) Apollo Medical 
Holdings Inc 

Goldman Sachs 25,157 

(547) Apollo Medical 
Holdings Inc 

HSBC 1,172 

(1,621) Apollo Medical 
Holdings Inc 

Morgan Stanley 1,281 

5,204 Appfolio Inc ’A’ Goldman Sachs (7,858) 
1,332 Appfolio Inc ’A’ HSBC 3,104 

    
 

(3,975) Appian Corp ’A’ Bank of America 
Merrill Lynch 

(24,884) 

(1,292) Appian Corp ’A’ Barclays Bank (1,537) 
(3,471) Appian Corp ’A’ Goldman Sachs (21,728) 

(11,278) Appian Corp ’A’ HSBC (76,916) 
(5,822) Appian Corp ’A’ Morgan Stanley (7,762) 
16,657 Apple Hospitality 

Inc (REIT) 
Bank of America 
Merrill Lynch 

(4,966) 

83,194 Apple Hospitality 
Inc (REIT) 

Barclays Bank (44,381) 

81,851 Apple Hospitality 
Inc (REIT) 

Goldman Sachs (61,134) 

23,295 Apple Hospitality 
Inc (REIT) 

HSBC (14,892) 

71,968 Apple Hospitality 
Inc (REIT) 

Morgan Stanley (37,893) 

5,361 Apple Inc Bank of America 
Merrill Lynch 

35,346 

535 Apple Inc Barclays Bank 2,523 
765 Apple Inc Goldman Sachs 5,236 

6,846 Apple Inc HSBC 38,967 
10,239 Apple Inc Morgan Stanley 48,277 

(40,645) Applied Digital Corp Barclays Bank (1,626) 
880 Applied Industrial 

Technologies Inc 
Bank of America 
Merrill Lynch 

(1,650) 

2,574 Applied Industrial 
Technologies Inc 

Barclays Bank (8,058) 

13,208 Applied Industrial 
Technologies Inc 

Goldman Sachs (47,240) 

2,809 Applied Industrial 
Technologies Inc 

HSBC (7,615) 

1,009 Applied Industrial 
Technologies Inc 

Morgan Stanley (2,321) 

5,679 Applied Materials Inc Bank of America 
Merrill Lynch 

76,780 

8,568 Applied Materials Inc Barclays Bank 69,229 
12,956 Applied Materials Inc Goldman Sachs 175,165 
28,736 Applied Materials Inc HSBC 533,148 

9,860 Applied Materials Inc Morgan Stanley 79,668 
22,598 Applied Molecular 

Transport Inc 
Bank of America 
Merrill Lynch 

(34) 

10,154 Applied Molecular 
Transport Inc 

Barclays Bank 144 

6,801 Applied Molecular 
Transport Inc 

Goldman Sachs (10) 

7,008 Applied Molecular 
Transport Inc 

Morgan Stanley 100 

38,650 Applied 
Optoelectronics Inc 

Barclays Bank 20,484 

24,430 Applied 
Optoelectronics Inc 

Goldman Sachs 15,879 

18,087 Applied 
Optoelectronics Inc 

HSBC 9,405 

7,943 Applied 
Optoelectronics Inc 

Morgan Stanley 4,210 

(7,795) AppLovin Corp ’A’ Bank of America 
Merrill Lynch 

(14,343) 

(11,304) AppLovin Corp ’A’ Barclays Bank 7,009 
(2,491) AppLovin Corp ’A’ HSBC (17,063) 

(18,550) AppLovin Corp ’A’ Morgan Stanley 11,501 
1,016 AptarGroup Inc Bank of America 

Merrill Lynch 
(3,199) 

7,692 AptarGroup Inc Barclays Bank (28,622) 
1,479 AptarGroup Inc Goldman Sachs (5,957) 
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4,821 AptarGroup Inc HSBC (10,336) 
3,273 AptarGroup Inc Morgan Stanley (13,643) 
6,349 Aptiv Plc Barclays Bank (39,618) 
1,847 Aptiv Plc Goldman Sachs (5,925) 
1,053 Aptiv Plc Morgan Stanley (3,202) 

(6,122) Apyx Medical Corp Barclays Bank (735) 
(8,089) Apyx Medical Corp Goldman Sachs (4,368) 
(6,394) Aqua Metals Inc Bank of America 

Merrill Lynch 
128 

(63,743) Aqua Metals Inc Morgan Stanley 5,099 
(33,839) Aramark Bank of America 

Merrill Lynch 
(44,963) 

(44,101) Aramark Barclays Bank 10,507 
(7,194) Aramark Goldman Sachs (8,422) 

(23,745) Aramark HSBC (64,574) 
(33,385) Aramark Morgan Stanley 10,344 
85,854 Arbor Realty 

Trust Inc (REIT) 
Goldman Sachs 10,723 

(32,944) Arbutus Biopharma Corp Bank of America 
Merrill Lynch 

2,289 

(24,754) Arbutus Biopharma Corp Barclays Bank 3,094 
(22,925) Arbutus Biopharma Corp HSBC 2,636 
(18,902) Arbutus 

Biopharma Corp 
Morgan Stanley 2,363 

38,754 ARC Document 
Solutions Inc 

Bank of America 
Merrill Lynch 

(4,263) 

(351) ArcBest Corp Barclays Bank 551 
(7,266) ArcBest Corp HSBC 16,348 
(1,333) ArcBest Corp Morgan Stanley 2,144 

(30) Arcellx Inc Bank of America 
Merrill Lynch 

(30) 

(7,779) Arcellx Inc Goldman Sachs (7,779) 
(658) Arcellx Inc HSBC (803) 

6,925 Arch Capital Group Ltd Bank of America 
Merrill Lynch 

(1,872) 

6,820 Arch Capital Group Ltd Barclays Bank (7,377) 
1,893 Arch Capital Group Ltd Goldman Sachs (4,027) 
6,237 Arch Capital Group Ltd Morgan Stanley (9,942) 

(27,945) Archer Aviation Inc ’A’ Goldman Sachs (19,003) 
(34,532) Archer Aviation Inc ’A’ HSBC (31,424) 

6,557 Archer-Daniels-
Midland Co 

Bank of America 
Merrill Lynch 

(35,015) 

28,785 Archer-Daniels-
Midland Co 

Barclays Bank (78,295) 

1,453 Archer-Daniels-
Midland Co 

HSBC (4,364) 

18,244 Archer-Daniels-
Midland Co 

Morgan Stanley (48,436) 

20,574 Archrock Inc Bank of America 
Merrill Lynch 

(10,548) 

11,351 Archrock Inc Barclays Bank (4,553) 
37,897 Archrock Inc Goldman Sachs (19,706) 
25,071 Archrock Inc HSBC (18,051) 
10,693 Archrock Inc Morgan Stanley (4,188) 
(1,391) Arcosa Inc Bank of America 

Merrill Lynch 
3,408 

(2,798) Arcosa Inc Barclays Bank 7,191 
(534) Arcosa Inc HSBC 870 

(1,563) Arcosa Inc Morgan Stanley 4,017 
361 Arcturus Therapeutics 

Holdings Inc 
HSBC (596) 

1,816 Arcturus Therapeutics 
Holdings Inc 

Morgan Stanley (581) 

6,261 Arcus 
Biosciences Inc 

Barclays Bank 9,955 

    
 

(8,179) Arcutis 
Biotherapeutics Inc 

Bank of America 
Merrill Lynch 

18,573 

(7,419) Arcutis 
Biotherapeutics Inc 

Barclays Bank 15,802 

(8,522) Arcutis 
Biotherapeutics Inc 

Goldman Sachs 22,072 

(3,643) Arcutis 
Biotherapeutics Inc 

Morgan Stanley 7,760 

(5,094) Ardagh Group SA* Barclays Bank 98,671 
(10,777) Ardagh Group SA* Goldman Sachs 208,750 
(13,020) Ardagh Group SA* HSBC 252,197 
50,213 Ardagh Metal 

Packaging SA 
Bank of America 
Merrill Lynch 

(1,506) 

23,505 Ardagh Metal 
Packaging SA 

Barclays Bank (940) 

63,915 Ardagh Metal 
Packaging SA 

Goldman Sachs (1,918) 

140,660 Ardagh Metal 
Packaging SA 

HSBC (37,979) 

52,765 Ardagh Metal 
Packaging SA 

Morgan Stanley (2,111) 

(74,577) Ardelyx Inc Goldman Sachs 92,475 
47,423 Ardmore 

Shipping Corp 
Goldman Sachs (36,041) 

2,240 Ardmore 
Shipping Corp 

HSBC (3,606) 

(24,586) Ares Commercial Real 
Estate Corp (REIT) 

Barclays Bank (4,917) 

(58,645) Ares Commercial Real 
Estate Corp (REIT) 

Goldman Sachs (45,157) 

360 Ares Management 
Corp ’A’ 

Bank of America 
Merrill Lynch 

(432) 

(6,100) Argan Inc Bank of America 
Merrill Lynch 

5,917 

(7,444) Argan Inc Barclays Bank (223) 
(7,860) Argan Inc Goldman Sachs 7,624 
(7,864) Argan Inc HSBC (9,437) 
(3,369) Argan Inc Morgan Stanley (101) 

771 Argo Group International 
Holdings Ltd 

Bank of America 
Merrill Lynch 

(31) 

746 Argo Group International 
Holdings Ltd 

Barclays Bank  

1,795 Argo Group International 
Holdings Ltd 

Goldman Sachs (72) 

1,788 Argo Group International 
Holdings Ltd 

HSBC (268) 

689 Argo Group International 
Holdings Ltd 

Morgan Stanley  

4,112 Arhaus Inc HSBC (5,099) 
9,766 Arhaus Inc Morgan Stanley (2,783) 

(29,360) Aris Water 
Solutions Inc ’A’ 

Bank of America 
Merrill Lynch 

4,991 

(9,061) Aris Water 
Solutions Inc ’A’ 

Barclays Bank 4,802 

(21,239) Aris Water 
Solutions Inc ’A’ 

Goldman Sachs 3,611 

(12,064) Aris Water 
Solutions Inc ’A’ 

HSBC (22,560) 

(13,513) Aris Water 
Solutions Inc ’A’ 

Morgan Stanley 7,162 

527 Arista Networks Inc Barclays Bank 13,070 
(1,840) Arista Networks Inc HSBC (12,954) 
1,919 Arista Networks Inc Morgan Stanley 51,364 

36,180 Arko Corp Bank of America 
Merrill Lynch 

13,387 

   
 

 
21,073 Arko Corp Barclays Bank (4,636) 
33,073 Arko Corp Goldman Sachs 12,237 
31,350 Arko Corp HSBC (17,289) 
23,308 Arko Corp Morgan Stanley (5,128) 
13,020 Arlo Technologies Inc Barclays Bank 3,385 
8,368 Armada Hoffler 

Properties Inc (REIT) 
Bank of America 
Merrill Lynch 

(2,427) 

89,472 Armada Hoffler 
Properties Inc (REIT) 

Barclays Bank (40,262) 

42,742 Armada Hoffler 
Properties Inc (REIT) 

Goldman Sachs (12,395) 

22,658 Armada Hoffler 
Properties Inc (REIT) 

HSBC (25,830) 

8,203 Armada Hoffler 
Properties Inc (REIT) 

Morgan Stanley (3,691) 

(92,256) ARMOUR Residential 
Inc (REIT) 

Bank of America 
Merrill Lynch 

(13,838) 

(42,236) ARMOUR Residential 
Inc (REIT) 

Barclays Bank (8,870) 

(27,224) ARMOUR Residential 
Inc (REIT) 

Goldman Sachs (4,084) 

(153,485) ARMOUR Residential 
Inc (REIT) 

Morgan Stanley (32,232) 

(4,324) Armstrong World 
Industries Inc 

Barclays Bank 10,248 

(3,500) Armstrong World 
Industries Inc 

Goldman Sachs 8,820 

(1,652) Armstrong World 
Industries Inc 

HSBC 5,980 

(16,899) Array Technologies Inc Barclays Bank 29,573 
(2,817) Array Technologies Inc Goldman Sachs 2,338 
(3,047) Array Technologies Inc HSBC (12,066) 
(3,028) Arrow Electronics Inc Barclays Bank (7,176) 
4,143 Arrow Electronics Inc Goldman Sachs 26,598 
3,370 Arrow Electronics Inc Morgan Stanley 7,987 

(2,861) Arrow Electronics Inc Morgan Stanley (6,781) 
(20,645) Arrow Financial Corp Barclays Bank 16,310 
(25,241) Arrow Financial Corp Goldman Sachs (1,514) 
(14,429) Arrow Financial Corp HSBC 13,563 
(8,266) Arrowhead 

Pharmaceuticals Inc 
Barclays Bank 25,129 

8,810 ARS 
Pharmaceuticals Inc 

Barclays Bank (16,651) 

(935) Arteris Inc Bank of America 
Merrill Lynch 

(2,786) 

(24,886) Arteris Inc Barclays Bank (47,532) 
(4,322) Arteris Inc Goldman Sachs (12,880) 
(3,042) Artesian Resources 

Corp ’A’ 
Bank of America 
Merrill Lynch 

18,647 

(2,394) Artesian Resources 
Corp ’A’ 

Barclays Bank 2,179 

(3,408) Artesian Resources 
Corp ’A’ 

Goldman Sachs 20,891 

(2,192) Artesian Resources 
Corp ’A’ 

HSBC 13,192 

(5,282) Artesian Resources 
Corp ’A’ 

Morgan Stanley 4,807 

(5,280) Arthur J Gallagher & Co Bank of America 
Merrill Lynch 

92,717 

(1,862) Arthur J Gallagher & Co Barclays Bank 26,664 
(875) Arthur J Gallagher & Co Goldman Sachs 15,365 

(1,948) Arthur J Gallagher & Co HSBC 29,317 
(7,194) Arthur J Gallagher & Co Morgan Stanley 103,018 
38,105 Artisan Partners Asset 

Management Inc ’A’ 
Barclays Bank (33,913) 
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3,438 Artisan Partners Asset 

Management Inc ’A’ 
Goldman Sachs (756) 

1,682 Artisan Partners Asset 
Management Inc ’A’ 

HSBC (185) 

7,708 Artisan Partners Asset 
Management Inc ’A’ 

Morgan Stanley (6,860) 

1,570 Artivion Inc Bank of America 
Merrill Lynch 

139 

14,531 Artivion Inc Goldman Sachs (5,376) 
5,988 Artivion Inc HSBC (339) 
9,168 Artivion Inc Morgan Stanley (1,649) 
5,750 Arvinas Inc Bank of America 

Merrill Lynch 
(12,017) 

7,078 Arvinas Inc Barclays Bank (17,199) 
3,403 Arvinas Inc Goldman Sachs (7,112) 
2,758 Arvinas Inc HSBC (8,164) 
5,471 Arvinas Inc Morgan Stanley (13,295) 

(1,905) Asana Inc ’A’ Bank of America 
Merrill Lynch 

(8,695) 

(5,208) Asana Inc ’A’ HSBC (26,568) 
11,016 Asana Inc ’A’ HSBC 67,969 

(11,391) Asana Inc ’A’ Morgan Stanley (25,858) 
(1,256) Asbury Automotive 

Group Inc 
Bank of America 
Merrill Lynch 

(13,653) 

(145) Asbury Automotive 
Group Inc 

Barclays Bank (1,244) 

(3,123) Asbury Automotive 
Group Inc 

Goldman Sachs (33,947) 

(1,679) Asbury Automotive 
Group Inc 

HSBC (18,553) 

350 Asbury Automotive 
Group Inc 

HSBC 3,868 

(628) Asbury Automotive 
Group Inc 

Morgan Stanley (5,389) 

604 Asbury Automotive 
Group Inc 

Morgan Stanley 5,182 

(11,680) Ascent Global 
Logistics Inc 

Bank of America 
Merrill Lynch 

117 

(16,747) Ascent Global 
Logistics Inc 

Goldman Sachs 17 

(3,298) Ascent Global 
Logistics Inc 

HSBC  

(9,988) Ascent Global 
Logistics Inc  

Morgan Stanley  

(95,171) Asensus Surgical Inc Bank of America 
Merrill Lynch 

12,791 

(52,019) Asensus Surgical Inc Barclays Bank 4,557 
1,055 ASGN Inc Bank of America 

Merrill Lynch 
929 

7,922 ASGN Inc Barclays Bank (15,607) 
8,743 ASGN Inc Morgan Stanley (17,224) 

(21,971) Ashford Hospitality 
Trust Inc (REIT) 

Bank of America 
Merrill Lynch 

(6,811) 

(60,961) Ashford Hospitality 
Trust Inc (REIT) 

Barclays Bank 11,583 

(16,416) Ashford Hospitality 
Trust Inc (REIT) 

HSBC 3,119 

(10,482) Ashford Hospitality 
Trust Inc (REIT) 

Morgan Stanley 1,992 

4,838 Ashland Inc Bank of America 
Merrill Lynch 

(16,657) 

1,275 Ashland Inc Barclays Bank (2,156) 
576 Ashland Inc Goldman Sachs (1,128) 
690 Ashland Inc HSBC (4,000) 

(16,308) Aspen Aerogels Inc Barclays Bank 11,579 

   
 

 
(10,854) Aspen Aerogels Inc Goldman Sachs 13,567 
(11,345) Aspen Aerogels Inc HSBC 14,408 
(1,061) Aspen Technology Inc Bank of America 

Merrill Lynch 
3,618 

(3,173) Aspen Technology Inc Barclays Bank 24,210 
(3,171) Aspen Technology Inc Goldman Sachs 10,813 
(4,935) Aspen Technology Inc HSBC 40,713 
(7,945) Aspen Technology Inc Morgan Stanley 60,620 
35,928 Assembly 

Biosciences Inc 
Barclays Bank (4,958) 

8,786 Assembly 
Biosciences Inc 

Goldman Sachs (773) 

11,413 Assembly 
Biosciences Inc 

HSBC (1,004) 

12,455 Assembly 
Biosciences Inc 

Morgan Stanley (1,719) 

6,394 Assertio Holdings Inc Barclays Bank (3,581) 
4,913 Assertio Holdings Inc HSBC 64 
5,904 Assertio Holdings Inc Morgan Stanley (159) 
9,522 AssetMark Financial 

Holdings Inc 
Barclays Bank (1,714) 

1,055 AssetMark Financial 
Holdings Inc 

Goldman Sachs 118 

715 AssetMark Financial 
Holdings Inc 

HSBC (12) 

(29,493) Associated Banc-Corp Bank of America 
Merrill Lynch 

(2,654) 

(62,936) Associated Banc-Corp Barclays Bank 39,020 
(3,792) Associated Banc-Corp Goldman Sachs (341) 

(27,097) Associated Banc-Corp HSBC 4,065 
(10,511) Associated Banc-Corp Morgan Stanley 6,517 
(2,895) Associated Capital 

Group Inc ’A’ 
Bank of America 
Merrill Lynch 

(4,400) 

(180) Associated Capital 
Group Inc ’A’ 

Goldman Sachs (274) 

(2,821) Associated Capital 
Group Inc ’A’ 

HSBC (5,557) 

(204) Associated Capital 
Group Inc ’A’ 

Morgan Stanley 153 

(689) Assurant Inc Barclays Bank 5,326 
(1,471) Assurant Inc Goldman Sachs 13,563 
(3,437) Assurant Inc HSBC 35,092 
(7,769) Assurant Inc Morgan Stanley 60,054 
27,795 Assured Guaranty Ltd HSBC (16,955) 

1,809 Assured Guaranty Ltd Morgan Stanley (163) 
11,231 Astec Industries Inc Barclays Bank (16,060) 
16,264 Astec Industries Inc Goldman Sachs (17,240) 
6,791 Astec Industries Inc HSBC (25,874) 
2,205 Astec Industries Inc Morgan Stanley (3,153) 
1,692 Astria 

Therapeutics Inc 
Bank of America 
Merrill Lynch 

(2,733) 

3,904 Astria 
Therapeutics Inc 

Barclays Bank (7,027) 

2,212 Astria 
Therapeutics Inc 

Goldman Sachs (3,572) 

5,092 Astronics Corp Barclays Bank (6,009) 
229 Astronics Corp Goldman Sachs (30) 

5,661 Asure Software Inc Bank of America 
Merrill Lynch 

(5,661) 

4,217 Asure Software Inc Goldman Sachs (1,733) 
3,913 Asure Software Inc HSBC (5,365) 
2,646 Asure Software Inc Morgan Stanley (732) 

(25,390) AT&T Inc HSBC 35,546 
(26,620) AT&T Inc Morgan Stanley 17,569 
11,015 Atara Biotherapeutics Inc Barclays Bank (5,618) 

   
 

 
3,820 Atara Biotherapeutics Inc Goldman Sachs (2,330) 

(11,667) Atea Pharmaceuticals Inc Bank of America 
Merrill Lynch 

(6,884) 

(13,369) Atea Pharmaceuticals Inc Goldman Sachs (7,888) 
(13,463) Athira Pharma Inc Goldman Sachs 2,491 

(1,211) ATI Inc Bank of America 
Merrill Lynch 

2,495 

2,372 ATI Inc Barclays Bank (7,353) 
(3,477) ATI Inc Barclays Bank 10,779 
8,628 ATI Inc Goldman Sachs (17,774) 
8,228 ATI Inc HSBC (28,057) 

(7,605) ATI Inc HSBC 25,933 
4,805 ATI Inc Morgan Stanley (14,896) 

(3,061) ATI Inc Morgan Stanley 9,489 
5,034 Atkore Inc Bank of America 

Merrill Lynch 
(15,095) 

12,436 Atkore Inc Barclays Bank (62,012) 
5,532 Atkore Inc Goldman Sachs (14,310) 
5,995 Atkore Inc HSBC (39,043) 
4,590 Atkore Inc Morgan Stanley (19,327) 

(19,249) Atlantic Union 
Bankshares Corp 

Bank of America 
Merrill Lynch 

(26,179) 

(34,170) Atlantic Union 
Bankshares Corp 

Barclays Bank (2,734) 

(20,116) Atlantic Union 
Bankshares Corp 

HSBC (24,743) 

(4,846) Atlanticus 
Holdings Corp 

Barclays Bank (824) 

(3,974) Atlanticus 
Holdings Corp 

Goldman Sachs (18,718) 

(3,326) Atlanticus 
Holdings Corp 

HSBC (20,023) 

(592) Atlanticus 
Holdings Corp 

Morgan Stanley (101) 

1,384 Atlas Energy 
Solutions Inc ’A’ 

HSBC (1,882) 

2,773 Atlas Energy 
Solutions Inc ’A’ 

Morgan Stanley (5,546) 

11 Atlas Financial 
Holdings Inc  

Bank of America 
Merrill Lynch 

 

1,171 Atlas Lithium Corp Bank of America 
Merrill Lynch 

2,939 

1,007 Atlas Lithium Corp Goldman Sachs 2,528 
2,965 Atlas Lithium Corp HSBC (8,692) 
2,771 Atlas Lithium Corp Morgan Stanley 416 
(487) Atlassian Corp Ltd ’A’ Bank of America 

Merrill Lynch 
(6,487) 

(5,807) Atlassian Corp Ltd ’A’ Barclays Bank (82,395) 
(563) Atlassian Corp Ltd ’A’ Goldman Sachs (7,798) 
(423) Atlassian Corp Ltd ’A’ HSBC (7,860) 
(291) Atlassian Corp Ltd ’A’ Morgan Stanley (4,176) 

(11,113) Atmos Energy Corp Bank of America 
Merrill Lynch 

21,727 

(19,856) Atmos Energy Corp Barclays Bank 15,091 
(27,420) Atmos Energy Corp Goldman Sachs 54,292 
(22,749) Atmos Energy Corp HSBC 51,185 
(18,079) Atmos Energy Corp Morgan Stanley 13,740 

717 ATN International Inc Bank of America 
Merrill Lynch 

853 

11,604 ATN International Inc Barclays Bank (580) 
596 ATN International Inc Goldman Sachs 709 
394 ATN International Inc HSBC 626 

(2,669) Atomera Inc Barclays Bank 534 
(3,140) Atomera Inc Goldman Sachs (4,082) 
(7,257) Atomera Inc HSBC (1,451) 
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(2,194) Atomera Inc Morgan Stanley 439 
47,487 Atreca Inc ’A’ Barclays Bank (4,274) 
39,656 Atreca Inc A  Goldman Sachs  

2,386 AtriCure Inc Bank of America 
Merrill Lynch 

(7,468) 

3,746 AtriCure Inc Barclays Bank (16,857) 
3,719 AtriCure Inc Goldman Sachs (11,640) 
8,349 AtriCure Inc HSBC (24,546) 
2,589 AtriCure Inc Morgan Stanley (11,651) 

600 Atrion Corp Morgan Stanley (37,488) 
(7,892) AudioEye Inc Bank of America 

Merrill Lynch 
1,578 

(1,766) Aura Biosciences Inc Bank of America 
Merrill Lynch 

(989) 

(32,921) Aurinia 
Pharmaceuticals Inc 

Barclays Bank 67,817 

(14,255) authID Inc Barclays Bank (3,843) 
1,447 Autodesk Inc Bank of America 

Merrill Lynch 
752 

12,465 Autodesk Inc Barclays Bank (75,538) 
2,397 Autodesk Inc HSBC 13,040 
3,669 Autodesk Inc Morgan Stanley (22,234) 

(4,805) Autoliv Inc Barclays Bank 30,992 
(1,704) Autoliv Inc HSBC 12,712 
(3,055) Autoliv Inc Morgan Stanley 19,705 

(118) Automatic Data 
Processing Inc 

Bank of America 
Merrill Lynch 

1,093 

(104) Automatic Data 
Processing Inc 

Barclays Bank 964 

417 AutoNation Inc Bank of America 
Merrill Lynch 

(359) 

3,855 AutoNation Inc Barclays Bank 1,056 
2,551 AutoNation Inc Goldman Sachs 3,920 
1,324 AutoNation Inc HSBC (1,700) 
1,671 AutoNation Inc Morgan Stanley (9,364) 

(34) AutoZone Inc Morgan Stanley 9,581 
(4,127) Avalo Therapeutics Inc Bank of America 

Merrill Lynch 
(1,403) 

(4,532) Avalo Therapeutics Inc Barclays Bank (408) 
(909) Avalo Therapeutics Inc Goldman Sachs (309) 
(933) Avalo Therapeutics Inc HSBC (420) 

(4,895) AvalonBay Communities 
Inc (REIT) 

Bank of America 
Merrill Lynch 

21,097 

(28,806) AvalonBay Communities 
Inc (REIT) 

Barclays Bank 68,270 

(10,548) AvalonBay Communities 
Inc (REIT) 

HSBC 63,393 

10,464 Avangrid Inc Bank of America 
Merrill Lynch 

(30,869) 

29,554 Avangrid Inc Barclays Bank (51,720) 
(18,941) Avangrid Inc Goldman Sachs 55,876 

5,396 Avangrid Inc Goldman Sachs (15,918) 
13,396 Avangrid Inc HSBC (50,369) 
29,439 Avangrid Inc Morgan Stanley (51,518) 

(14,217) Avanos Medical Inc Bank of America 
Merrill Lynch 

(11,438) 

(17,653) Avanos Medical Inc Barclays Bank (7,414) 
(16,353) Avanos Medical Inc Goldman Sachs (12,755) 

(4,871) Avanos Medical Inc HSBC (2,533) 
(3,779) Avanos Medical Inc Morgan Stanley (1,587) 
(1,153) Avantax Inc Bank of America 

Merrill Lynch 
246 

(2,273) Avantax Inc Goldman Sachs (659) 
(55,112) Avantor Inc Bank of America 

Merrill Lynch 
22,700 

    
 

(54,280) Avantor Inc Barclays Bank 35,728 
(31,086) Avantor Inc Goldman Sachs 6,962 
(16,122) Avantor Inc HSBC 5,201 
(57,461) Avantor Inc Morgan Stanley 34,884 
50,028 Aveanna Healthcare 

Holdings Inc 
Barclays Bank (2,752) 

32,200 Aveanna Healthcare 
Holdings Inc 

Goldman Sachs 4,347 

26,978 Aveanna Healthcare 
Holdings Inc 

HSBC 4,991 

5,787 Aveanna Healthcare 
Holdings Inc 

Morgan Stanley (318) 

(136,861) AvePoint Inc Barclays Bank (51,323) 
(55,900) AvePoint Inc HSBC (113,757) 
(44,638) AvePoint Inc Morgan Stanley (16,739) 

(3,282) Avery Dennison Corp Bank of America 
Merrill Lynch 

39,975 

(4,993) Avery Dennison Corp Barclays Bank 48,232 
(1,109) Avery Dennison Corp HSBC 11,900 
(8,007) Avery Dennison Corp Morgan Stanley 77,348 
(8,674) Aviat Networks Inc Barclays Bank 3,383 
(3,599) Aviat Networks Inc HSBC (12,345) 

(19,104) Avid Bioservices Inc Barclays Bank 3,248 
(5,467) Avid Bioservices Inc Goldman Sachs 13,941 
13,420 Avid Technology Inc Barclays Bank 45,628 

6,452 Avidity 
Biosciences Inc 

Goldman Sachs (3,613) 

(15,271) AvidXchange 
Holdings Inc 

Barclays Bank 1,756 

(2,211) Avient Corp Bank of America 
Merrill Lynch 

5,881 

(17,609) Avient Corp Barclays Bank 44,551 
7,136 Avient Corp Goldman Sachs (18,982) 
8,266 Avient Corp HSBC (16,532) 

(7,067) Avient Corp HSBC 14,601 
(4,270) Avient Corp Morgan Stanley 10,803 
(1,783) Avis Budget 

Group Inc 
Goldman Sachs (4,885) 

(9,394) Avista Corp Bank of America 
Merrill Lynch 

10,144 

(1,961) Avista Corp Barclays Bank 1,174 
(541) Avista Corp HSBC 1,488 
(577) Avista Corp Morgan Stanley 502 

(10,143) Avita Medical Inc Barclays Bank 101 
(1,359) Avita Medical Inc HSBC 6,265 
(5,833) Avnet Inc Bank of America 

Merrill Lynch 
(16,391) 

(14,730) Avnet Inc Barclays Bank (23,273) 
(4,806) Avnet Inc Goldman Sachs (13,505) 
(1,910) Avnet Inc HSBC (5,329) 

(690) Avnet Inc Morgan Stanley (1,090) 
21,917 Avrobio Inc Barclays Bank (4,822) 
1,185 Avrobio Inc Goldman Sachs 557 

16,538 Avrobio Inc HSBC 6,284 
19,239 Avrobio Inc Morgan Stanley (4,233) 

(12,652) Axalta Coating 
Systems Ltd 

Bank of America 
Merrill Lynch 

17,586 

(17,203) Axalta Coating 
Systems Ltd 

Barclays Bank 22,880 

(24,667) Axalta Coating 
Systems Ltd 

Goldman Sachs 34,287 

(6,190) Axalta Coating 
Systems Ltd 

HSBC 8,418 

(6,364) Axalta Coating 
Systems Ltd 

Morgan Stanley 8,464 

    
 

3,164 Axcelis 
Technologies Inc 

Bank of America 
Merrill Lynch 

99,191 

9,961 Axcelis 
Technologies Inc 

Barclays Bank 153,002 

6,337 Axcelis 
Technologies Inc 

Goldman Sachs 198,665 

4,942 Axcelis 
Technologies Inc 

HSBC 194,221 

2,715 Axcelis 
Technologies Inc 

Morgan Stanley 41,702 

(16,472) Axcella Health Inc Bank of America 
Merrill Lynch 

244 

(4,302) Axcella Health Inc Goldman Sachs 64 
(168) Axis Capital 

Holdings Ltd 
Bank of America 
Merrill Lynch 

506 

(13,227) Axis Capital 
Holdings Ltd 

Barclays Bank 52,756 

(7,529) Axis Capital 
Holdings Ltd 

HSBC 22,533 

9,463 Axogen Inc Bank of America 
Merrill Lynch 

(4,069) 

8,880 Axogen Inc Barclays Bank (3,641) 
12,267 Axogen Inc Goldman Sachs (5,275) 
15,140 Axogen Inc HSBC (13,020) 

3,015 Axogen Inc Morgan Stanley (1,236) 
330 Axon Enterprise Inc Bank of America 

Merrill Lynch 
(291) 

5,201 Axon Enterprise Inc Barclays Bank (48,831) 
114 Axon Enterprise Inc Goldman Sachs (1,316) 

4,225 Axon Enterprise Inc HSBC (126,454) 
6,421 Axon Enterprise Inc Morgan Stanley (63,054) 

(3,761) Axonics Inc Barclays Bank 13,652 
(2,449) Axonics Inc HSBC 17,290 

(621) Axonics Inc Morgan Stanley 2,254 
(2,114) Axos Financial Inc Bank of America 

Merrill Lynch 
(5,412) 

(10,316) Axos Financial Inc Barclays Bank 10,625 
(5,179) Axos Financial Inc HSBC (5,024) 

(13,779) Axos Financial Inc Morgan Stanley 14,192 
(1,354) Axsome 

Therapeutics Inc 
Bank of America 
Merrill Lynch 

8,659 

(4,679) Axsome 
Therapeutics Inc 

Barclays Bank 15,183 

(200) Axsome 
Therapeutics Inc 

Morgan Stanley 649 

(6,818) AXT Inc Bank of America 
Merrill Lynch 

(2,318) 

(8,001) AXT Inc Barclays Bank (640) 
(5,336) AXT Inc Goldman Sachs (1,814) 
(9,585) AXT Inc Morgan Stanley (767) 

(23,733) AZEK Co Inc Barclays Bank 17,562 
(17,307) AZEK Co Inc Goldman Sachs 29,076 
21,664 AZEK Co Inc Goldman Sachs (20,917) 

4,984 AZEK Co Inc Morgan Stanley (3,688) 
(2,881) Azenta Inc Bank of America 

Merrill Lynch 
(7,403) 

1,555 Azenta Inc Bank of America 
Merrill Lynch 

4,401 

(2,458) Azenta Inc Barclays Bank 836 
(4,849) Azenta Inc Goldman Sachs (13,723) 

(728) Azenta Inc HSBC 1,434 
(4,454) Azenta Inc Morgan Stanley 1,514 

(23,924) AZZ Inc Barclays Bank 23,206 
(8,516) AZZ Inc Goldman Sachs 4,258 

(10,780) AZZ Inc HSBC 5,713 
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(26,266) B&G Foods Inc Barclays Bank 3,940 
(1,334) B&G Foods Inc HSBC 3,295 
(8,065) B&G Foods Inc Morgan Stanley 1,210 

(27,473) Babcock & Wilcox 
Enterprises Inc 

Bank of America 
Merrill Lynch 

15,660 

(18,729) Babcock & Wilcox 
Enterprises Inc 

Barclays Bank 13,859 

(16,956) Babcock & Wilcox 
Enterprises Inc 

Goldman Sachs 9,665 

(47,608) Babcock & Wilcox 
Enterprises Inc 

HSBC 53,797 

(12,281) Babcock & Wilcox 
Enterprises Inc 

Morgan Stanley 9,088 

6,649 Backblaze Inc ’A’ Bank of America 
Merrill Lynch 

(1,330) 

13,982 Backblaze Inc ’A’ Barclays Bank (1,258) 
10,951 Backblaze Inc ’A’ Goldman Sachs (2,190) 

6,379 Backblaze Inc ’A’ HSBC (510) 
7,804 Backblaze Inc ’A’ Morgan Stanley (702) 

993 Badger Meter Inc Bank of America 
Merrill Lynch 

1,907 

707 Badger Meter Inc Barclays Bank (990) 
7,990 Badger Meter Inc Goldman Sachs 15,269 
1,191 Badger Meter Inc HSBC 740 

394 Badger Meter Inc Morgan Stanley 123 
2,820 Baker Hughes Co Bank of America 

Merrill Lynch 
(1,297) 

2,130 Baker Hughes Co Goldman Sachs (980) 
14,313 Baker Hughes Co HSBC (6,567) 

(20,752) Bakkt Holdings Inc HSBC 311 
(15,496) Balchem Corp Barclays Bank 16,426 
(2,839) Balchem Corp Goldman Sachs 9,227 
(1,970) Balchem Corp HSBC 8,629 
(4,338) Ball Corp Bank of America 

Merrill Lynch 
15,409 

(15,331) Ball Corp Barclays Bank 45,744 
(25,311) Ball Corp Goldman Sachs 124,080 
(29,805) Ball Corp HSBC 167,175 
(19,408) Ball Corp Morgan Stanley 59,000 
12,498 Bally’s Corp Bank of America 

Merrill Lynch 
(30,120) 

7,916 Bally’s Corp Barclays Bank (17,732) 
25,178 Bally’s Corp Goldman Sachs (60,679) 
17,305 Bally’s Corp HSBC (47,070) 
9,140 Bally’s Corp Morgan Stanley (20,474) 
(152) BancFirst Corp Bank of America 

Merrill Lynch 
(1,765) 

(5,728) BancFirst Corp Barclays Bank (12,086) 
(1,316) BancFirst Corp Goldman Sachs (15,279) 
(2,997) BancFirst Corp HSBC (48,252) 
(1,368) BancFirst Corp Morgan Stanley (2,886) 
11,472 Banco Latinoamericano 

de Comercio Exterior SA 
Barclays Bank (4,704) 

3,050 Banco Latinoamericano 
de Comercio Exterior SA 

HSBC 4,209 

(21,267) Bancorp Inc Barclays Bank (16,376) 
(1,230) Bancorp Inc HSBC (2,854) 

(942) Bancorp Inc Morgan Stanley (725) 
17,243 Bandwidth Inc ’A’ Barclays Bank 7,070 

747 Bandwidth Inc ’A’ Goldman Sachs 306 
1,625 Bandwidth Inc ’A’ HSBC 585 
5,453 Bandwidth Inc ’A’ Morgan Stanley 2,236 

(8,600) Bank First Corp Barclays Bank (37,496) 
(633) Bank First Corp HSBC (5,039) 

   
 

 
(13,135) Bank First Corp Morgan Stanley (57,269) 

2,506 Bank of America Corp Barclays Bank (1,040) 
919 Bank of America Corp HSBC 825 

(5,945) Bank of America Corp Morgan Stanley 2,467 
612 Bank of Hawaii Corp Bank of America 

Merrill Lynch 
42 

648 Bank of Hawaii Corp Goldman Sachs 103 
3,622 Bank of Hawaii Corp HSBC (12,061) 
1,985 Bank of Hawaii Corp Morgan Stanley (1,511) 

13,445 Bank of Marin 
Bancorp 

Bank of America 
Merrill Lynch 

15,731 

15,119 Bank of Marin 
Bancorp 

Barclays Bank (9,071) 

9,991 Bank of Marin 
Bancorp 

Goldman Sachs 11,689 

4,108 Bank of Marin 
Bancorp 

HSBC 8,462 

17,446 Bank of Marin 
Bancorp 

Morgan Stanley (10,468) 

16,254 Bank of New York 
Mellon Corp 

Bank of America 
Merrill Lynch 

(5,039) 

23,360 Bank of New York 
Mellon Corp 

Barclays Bank (20,090) 

33,616 Bank of New York 
Mellon Corp 

Goldman Sachs (10,421) 

30,833 Bank of New York 
Mellon Corp 

HSBC (34,225) 

1,471 Bank of New York 
Mellon Corp 

Morgan Stanley (1,265) 

10,546 Bank OZK Bank of America 
Merrill Lynch 

2,213 

9,196 Bank OZK Barclays Bank (4,777) 
2,916 Bank OZK Goldman Sachs (106) 

10,245 Bank OZK HSBC 14,056 
916 Bank OZK Morgan Stanley (403) 

2,080 Bank7 Corp Barclays Bank 530 
2,724 Bank7 Corp Goldman Sachs 1,866 

11,171 Bank7 Corp HSBC 168 
961 Bank7 Corp Morgan Stanley 245 

56,083 BankFinancial Corp Goldman Sachs 7,291 
27,098 BankFinancial Corp Morgan Stanley 1,626 

(257) BankUnited Inc Bank of America 
Merrill Lynch 

(406) 

(6,045) BankUnited Inc Barclays Bank 731 
2,746 Bankwell Financial 

Group Inc 
Bank of America 
Merrill Lynch 

755 

7,184 Bankwell Financial 
Group Inc 

Barclays Bank (5,208) 

6,359 Bankwell Financial 
Group Inc 

Goldman Sachs 1,749 

1,513 Bankwell Financial 
Group Inc 

HSBC 84 

4,862 Bankwell Financial 
Group Inc 

Morgan Stanley (3,525) 

(1,877) Banner Corp Bank of America 
Merrill Lynch 

(683) 

(4,901) Banner Corp Barclays Bank 10,341 
(1,309) Banner Corp HSBC 223 
(2,960) Banner Corp Morgan Stanley 6,246 
4,699 Bar Harbor Bankshares Bank of America 

Merrill Lynch 
6,297 

26,914 Bar Harbor Bankshares Barclays Bank (6,459) 
7,741 Bar Harbor Bankshares Goldman Sachs 10,373 
6,060 Bar Harbor Bankshares HSBC 5,333 

    
 

2,826 Bar Harbor Bankshares Morgan Stanley (678) 
26,108 BARK Inc Bank of America 

Merrill Lynch 
(392) 

37,445 BARK Inc Barclays Bank (7,302) 
5,338 BARK Inc HSBC (187) 

19,142 BARK Inc Morgan Stanley (3,733) 
(300) Barnes & Noble 

Education Inc 
HSBC 66 

(53,333) Barnes Group Inc Barclays Bank 81,066 
(8,365) Barnes Group Inc Goldman Sachs 6,943 
(1,153) Barnes Group Inc HSBC 1,510 
2,129 Barrett Business 

Services Inc 
Barclays Bank (1,533) 

1,785 Barrett Business 
Services Inc 

Goldman Sachs 5,177 

8,003 Bassett Furniture 
Industries Inc 

Bank of America 
Merrill Lynch 

(1,361) 

6,665 Bassett Furniture 
Industries Inc 

Barclays Bank 600 

5,755 Bassett Furniture 
Industries Inc 

Goldman Sachs (978) 

13,304 Bassett Furniture 
Industries Inc 

HSBC (7,450) 

(11,205) Bath & Body 
Works Inc 

Bank of America 
Merrill Lynch 

7,482 

(7,503) Bath & Body 
Works Inc 

Barclays Bank 18,407 

(4,119) Bath & Body 
Works Inc 

Goldman Sachs (7,785) 

(15,600) Bath & Body 
Works Inc 

HSBC 26,095 

(8,645) Bath & Body 
Works Inc 

Morgan Stanley 22,775 

(17,905) Bausch Health 
Cos Inc 

HSBC (39,212) 

4,472 Baxter 
International Inc 

HSBC (12,336) 

7,849 BayCom Corp Barclays Bank 314 
1,716 BayCom Corp Goldman Sachs 1,888 
1,034 BayCom Corp Morgan Stanley (166) 

(12,437) BCB Bancorp Inc Bank of America 
Merrill Lynch 

(8,333) 

(21,416) BCB Bancorp Inc Barclays Bank 5,782 
(19,356) BCB Bancorp Inc Goldman Sachs (12,969) 
(19,718) BCB Bancorp Inc HSBC (4,930) 
(9,221) BCB Bancorp Inc Morgan Stanley 2,490 
(4,337) Beacon Roofing 

Supply Inc 
Bank of America 
Merrill Lynch 

(13,575) 

(11,938) Beacon Roofing 
Supply Inc 

Barclays Bank (3,566) 

(17,195) Beacon Roofing 
Supply Inc 

Goldman Sachs (60,355) 

(9,738) Beacon Roofing 
Supply Inc 

HSBC (27,008) 

(5,526) Beacon Roofing 
Supply Inc 

Morgan Stanley 1,508 

4,988 Beam Therapeutics Inc Bank of America 
Merrill Lynch 

(19,453) 

6,227 Beam Therapeutics Inc Barclays Bank (19,055) 
5,963 Beam Therapeutics Inc Goldman Sachs (23,255) 

14,195 Beam Therapeutics Inc HSBC (17,887) 
9,301 Beam Therapeutics Inc Morgan Stanley (28,461) 

(45,935) Beauty Health Co Bank of America 
Merrill Lynch 

138,264 
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(26,419) Beauty Health Co Barclays Bank 65,255 
(9,607) Beauty Health Co Goldman Sachs 28,917 

(13,516) Beauty Health Co HSBC 40,413 
(7,886) Beauty Health Co Morgan Stanley 19,478 
8,722 Beazer Homes USA Inc Bank of America 

Merrill Lynch 
(2,006) 

7,035 Beazer Homes USA Inc Goldman Sachs (1,618) 
13,297 Beazer Homes USA Inc HSBC (2,659) 
1,562 Beazer Homes USA Inc Morgan Stanley (62) 

(4,453) Becton Dickinson & Co Bank of America 
Merrill Lynch 

54,549 

(1,960) Becton Dickinson & Co HSBC 24,833 
(3,613) Becton Dickinson & Co Morgan Stanley 44,115 
4,291 Bel Fuse Inc ’B’ Barclays Bank 4,119 

230 Belden Inc Bank of America 
Merrill Lynch 

1,146 

9,701 Belden Inc Barclays Bank 19,752 
5,066 Belden Inc Goldman Sachs 24,925 
1,013 Belden Inc HSBC 2,028 

215 Belden Inc Morgan Stanley 648 
(989) BellRing Brands Inc Bank of America 

Merrill Lynch 
(445) 

(10,425) BellRing Brands Inc Barclays Bank (6,556) 
7,635 BellRing Brands Inc Barclays Bank 9,238 

(9,361) BellRing Brands Inc Goldman Sachs (4,653) 
(3,468) BellRing Brands Inc HSBC (2,457) 

(732) BellRing Brands Inc Morgan Stanley (886) 
6,031 BellRing Brands Inc Morgan Stanley 7,298 

30,615 Benchmark Electronics Inc Barclays Bank 22,502 
28,078 Benchmark Electronics Inc Goldman Sachs 57,420 
28,818 Benchmark Electronics Inc HSBC 74,206 

723 Benchmark Electronics Inc Morgan Stanley 531 
(6,473) Benson Hill Inc Goldman Sachs 65 

(18,604) Benson Hill Inc HSBC (3,721) 
(47,415) Benson Hill Inc Morgan Stanley 11,854 
(1,669) Bentley Systems Inc ’B’ Bank of America 

Merrill Lynch 
(4,974) 

(13,643) Bentley Systems Inc ’B’ Barclays Bank (26,058) 
(693) Bentley Systems Inc ’B’ Goldman Sachs (2,065) 

(5,405) Bentley Systems Inc ’B’ HSBC (22,269) 
(15,049) Bentley Systems Inc ’B’ Morgan Stanley (15,050) 

(422) Berkshire 
Hathaway Inc ’B’ 

Bank of America 
Merrill Lynch 

1,380 

(9,092) Berkshire 
Hathaway Inc ’B’ 

Barclays Bank 80,646 

(3,732) Berkshire 
Hathaway Inc ’B’ 

Goldman Sachs 12,204 

(832) Berkshire 
Hathaway Inc ’B’ 

HSBC 4,892 

(1,698) Berkshire 
Hathaway Inc ’B’ 

Morgan Stanley 15,061 

(1,202) Berkshire Hills 
Bancorp Inc 

HSBC (2,160) 

25,785 Berry Corp Bank of America 
Merrill Lynch 

(15,213) 

37,785 Berry Corp Barclays Bank (25,694) 
15,558 Berry Corp Goldman Sachs (9,179) 
12,625 Berry Corp HSBC (8,459) 
(3,291) Berry Global Group Inc Bank of America 

Merrill Lynch 
6,264 

(10,703) Berry Global Group Inc Barclays Bank 23,214 
(1,248) Berry Global Group Inc Goldman Sachs 2,512 
(2,654) Berry Global Group Inc Morgan Stanley 5,278 
1,946 Best Buy Co Inc Bank of America 

Merrill Lynch 
117 

   
 

 
11,596 Best Buy Co Inc Barclays Bank 28,294 
13,354 Best Buy Co Inc Goldman Sachs 801 
11,554 Best Buy Co Inc HSBC 3,467 
6,834 Best Buy Co Inc Morgan Stanley 16,675 

(6,689) Beyond Air Inc HSBC 1,605 
(19,822) BGC Partners Inc ’A’ Barclays Bank 12,191 
(96,629) BGC Partners Inc ’A’ Goldman Sachs 16,910 
(45,051) BGC Partners Inc ’A’ HSBC 676 
(83,976) BGC Partners Inc ’A’ Morgan Stanley 51,645 

(4,504) BGSF Inc Bank of America 
Merrill Lynch 

(2,545) 

(14,893) BGSF Inc Barclays Bank (3,798) 
(4,705) BGSF Inc Goldman Sachs (2,658) 
3,177 Big 5 Sporting 

Goods Corp 
Barclays Bank (762) 

3,522 Big 5 Sporting 
Goods Corp 

Goldman Sachs (2,043) 

2,658 Big 5 Sporting 
Goods Corp 

HSBC (452) 

10,539 Big 5 Sporting 
Goods Corp 

Morgan Stanley (2,529) 

34,554 Big Lots Inc Bank of America 
Merrill Lynch 

(100,552) 

(16,305) BigCommerce 
Holdings Inc 

Bank of America 
Merrill Lynch 

1,467 

(3,677) BigCommerce 
Holdings Inc 

Barclays Bank 2,942 

(24,520) BigCommerce 
Holdings Inc 

HSBC (9,808) 

45 Biglari Holdings Inc ’A’ Bank of America 
Merrill Lynch 

4,063 

137 Biglari Holdings Inc ’A’ Goldman Sachs 12,369 
50 Biglari Holdings Inc ’A’ Morgan Stanley 3,692 

221 Biglari Holdings Inc ’B’ Barclays Bank 3,043 
(353) BILL Holdings Inc Barclays Bank (191) 
(309) BILL Holdings Inc Goldman Sachs (1,199) 

(1,497) BILL Holdings Inc HSBC (5,371) 
(2,387) BILL Holdings Inc Morgan Stanley (1,289) 

(19,088) BioCryst 
Pharmaceuticals Inc 

Barclays Bank 10,403 

(32,138) BioCryst 
Pharmaceuticals Inc 

Goldman Sachs 23,943 

(9,516) BioCryst 
Pharmaceuticals Inc 

HSBC 4,425 

(439) Biogen Inc Bank of America 
Merrill Lynch 

6,616 

(205) Biogen Inc Goldman Sachs 3,089 
(15,804) Biohaven Ltd Barclays Bank (9,798) 

(4,048) Biohaven Ltd HSBC (9,513) 
(8,589) Biohaven Ltd Morgan Stanley (5,325) 
(6,550) BioLife Solutions Inc Barclays Bank (6,616) 

422 BioMarin 
Pharmaceutical Inc 

Barclays Bank (2,270) 

3,028 BioMarin 
Pharmaceutical Inc 

Goldman Sachs (23,588) 

1,950 BioMarin 
Pharmaceutical Inc 

HSBC (16,673) 

839 BioMarin 
Pharmaceutical Inc 

Morgan Stanley (4,514) 

(3,186) Biomea Fusion Inc Morgan Stanley (9,813) 
717 BioNTech SE ADR Morgan Stanley (1,850) 

(146) Bio-Rad 
Laboratories Inc ’A’ 

Bank of America 
Merrill Lynch 

2,060 

(137) Bio-Rad 
Laboratories Inc ’A’ 

Barclays Bank 1,934 

    
 

(186) Bio-Rad 
Laboratories Inc ’A’ 

Goldman Sachs 1,446 

(213) Bio-Rad 
Laboratories Inc ’A’ 

HSBC 2,440 

(229) Bio-Rad 
Laboratories Inc ’A’ 

Morgan Stanley 1,302 

(25,432) Bio-Techne Corp Barclays Bank 81,891 
(11,648) Bio-Techne Corp Goldman Sachs 1,049 
(9,846) Bio-Techne Corp HSBC 12,603 

(49,738) Bioventus Inc ’A’ Bank of America 
Merrill Lynch 

(82,068) 

(18,871) Bioventus Inc ’A’ Barclays Bank (14,908) 
(2,618) Bioventus Inc ’A’ HSBC (5,052) 
(7,232) Bioventus Inc ’A’ Morgan Stanley (5,713) 

(22,041) Bioxcel 
Therapeutics Inc 

Morgan Stanley 152,744 

(6,779) Bird Global Inc ’A’ Bank of America 
Merrill Lynch 

4,492 

2,251 BJ’s Restaurants Inc Bank of America 
Merrill Lynch 

(2,183) 

12,515 BJ’s Restaurants Inc Barclays Bank (19,398) 
6,419 BJ’s Restaurants Inc Goldman Sachs (7,452) 

15,997 BJ’s Restaurants Inc HSBC (9,961) 
1,843 BJ’s Restaurants Inc Morgan Stanley (2,857) 
5,404 BJ’s Wholesale 

Club Holdings Inc 
Bank of America 
Merrill Lynch 

(48,690) 

2,944 BJ’s Wholesale 
Club Holdings Inc 

Barclays Bank (22,640) 

6,338 BJ’s Wholesale 
Club Holdings Inc 

Goldman Sachs (57,105) 

2,244 BJ’s Wholesale 
Club Holdings Inc 

Morgan Stanley (17,256) 

19,351 Black Diamond 
Therapeutics Inc 

Barclays Bank 1,161 

35,961 Black Diamond 
Therapeutics Inc 

Goldman Sachs (1,079) 

24,145 Black Diamond 
Therapeutics Inc 

HSBC (483) 

6,360 Black Diamond 
Therapeutics Inc 

Morgan Stanley 382 

8,268 Black Hills Corp Bank of America 
Merrill Lynch 

(33,322) 

2,831 Black Hills Corp Barclays Bank (5,270) 
7,388 Black Hills Corp Goldman Sachs (33,542) 

895 Black Hills Corp HSBC (222) 
(296) Blackbaud Inc Bank of America 

Merrill Lynch 
(586) 

(1,998) Blackbaud Inc Barclays Bank 120 
(4,077) Blackbaud Inc Goldman Sachs (8,072) 
6,276 BlackLine Inc Bank of America 

Merrill Lynch 
(17,510) 

11,655 BlackLine Inc Barclays Bank (43,823) 
3,271 BlackLine Inc Goldman Sachs (9,126) 

(5,305) Blackstone Inc Bank of America 
Merrill Lynch 

(11,034) 

(3,893) Blackstone Inc Goldman Sachs (8,097) 
(60,813) Blackstone Mortgage 

Trust Inc ’A’ (REIT) 
Bank of America 
Merrill Lynch 

(44,393) 

(146,980) Blackstone Mortgage 
Trust Inc ’A’ (REIT) 

Barclays Bank (2,939) 

(14,443) Blackstone Mortgage 
Trust Inc ’A’ (REIT) 

Goldman Sachs (10,543) 

(64,548) Blackstone Mortgage 
Trust Inc ’A’ (REIT) 

Morgan Stanley (1,291) 
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18,231 Blade Air Mobility Inc Bank of America 

Merrill Lynch 
547 

30,523 Blade Air Mobility Inc Barclays Bank (2,137) 
15,312 Blade Air Mobility Inc Goldman Sachs 459 
25,470 Blade Air Mobility Inc HSBC 10,188 
36,105 Blade Air Mobility Inc Morgan Stanley (2,527) 

3,255 Block Inc Bank of America 
Merrill Lynch 

13,899 

6,786 Block Inc Barclays Bank 3,057 
7,806 Block Inc Goldman Sachs 33,332 

10,588 Block Inc HSBC 30,681 
11,479 Block Inc Morgan Stanley 3,682 
(1,910) Bloom Energy 

Corp ’A’ 
Bank of America 
Merrill Lynch 

132 

(36,899) Bloom Energy Corp ’A’ Barclays Bank 31,884 
12,333 Bloom Energy Corp ’A’ Barclays Bank (11,223) 
(1,793) Bloom Energy Corp ’A’ HSBC (145) 
10,044 Bloom Energy Corp ’A’ Morgan Stanley (9,140) 
(1,261) Bloomin’ Brands Inc Bank of America 

Merrill Lynch 
482 

(2,806) Bloomin’ Brands Inc Barclays Bank 4,739 
(12,181) Bloomin’ Brands Inc Goldman Sachs (3,167) 

(8,055) Bloomin’ Brands Inc HSBC (2,980) 
(1,659) Bloomin’ Brands Inc Morgan Stanley 1,863 
(9,736) Blue Bird Corp Barclays Bank 22,003 

(85,555) Blue Foundry Bancorp Barclays Bank (19,678) 
(21,347) Blue Foundry Bancorp Goldman Sachs (13,022) 
(29,186) Blue Foundry Bancorp HSBC (17,074) 
40,165 Blue Owl Capital Inc Barclays Bank (4,217) 
11,228 Blue Owl Capital Inc Goldman Sachs (1,291) 
20,611 Blue Owl Capital Inc HSBC (3,607) 
(1,775) Blue Ridge 

Bankshares Inc 
Barclays Bank (89) 

(21,531) Blue Ridge 
Bankshares Inc 

Goldman Sachs (22,392) 

(35,724) Bluebird Bio Inc Barclays Bank 13,932 
(6,632) Bluegreen Vacations 

Holding Corp 
Bank of America 
Merrill Lynch 

(20,095) 

(5,841) Bluegreen Vacations 
Holding Corp 

Barclays Bank 6,250 

(3,348) Bluegreen Vacations 
Holding Corp 

Goldman Sachs (10,144) 

(977) Bluegreen Vacations 
Holding Corp 

HSBC (3,322) 

(2,079) Bluegreen Vacations 
Holding Corp 

Morgan Stanley 2,225 

(734) BlueLinx Holdings Inc Bank of America 
Merrill Lynch 

(3,674) 

(1,823) BlueLinx Holdings Inc Barclays Bank (2,578) 
(3,682) BlueLinx Holdings Inc HSBC (39,821) 
(3,569) BlueLinx Holdings Inc Morgan Stanley (5,794) 
18,360 Blueprint Medicines Corp Barclays Bank (1,102) 
6,215 Blueprint Medicines Corp Goldman Sachs 6,526 

15,182 Blueprint Medicines Corp HSBC 22,621 
2,491 Bluerock Homes Trust Inc Bank of America 

Merrill Lynch 
(1,246) 

4,900 Bluerock Homes Trust Inc Barclays Bank (4,165) 
1,086 Bluerock Homes Trust Inc Goldman Sachs (543) 
4,635 Bluerock Homes Trust Inc HSBC (6,535) 
1,243 Bluerock Homes Trust Inc Morgan Stanley (1,057) 

523 BM Technologies Inc Barclays Bank (73) 
(1,930) Boeing Co Barclays Bank 7,874 

(213) Boeing Co Goldman Sachs (547) 
(2,063) Boeing Co HSBC 793 
(1,185) Boeing Co Morgan Stanley 4,255 

   
 

 
(7,471) Bogota Financial Corp Barclays Bank (75) 

348 Boise Cascade Co Bank of America 
Merrill Lynch 

(532) 

9,909 Boise Cascade Co Barclays Bank (29,826) 
550 Boise Cascade Co Goldman Sachs (1,291) 

4,812 Boise Cascade Co HSBC (2,117) 
1,763 Boise Cascade Co Morgan Stanley (5,307) 

403 BOK Financial Corp HSBC 1,423 
170 Bolt 

Biotherapeutics Inc 
Bank of America 
Merrill Lynch 

(37) 

139 Bolt 
Biotherapeutics Inc 

Barclays Bank (25) 

945 Bolt 
Biotherapeutics Inc 

HSBC 104 

(105) Booking Holdings Inc Barclays Bank 21,756 
(855) Booking Holdings Inc Goldman Sachs 146,727 
(419) Booking Holdings Inc HSBC 69,139 
(559) Booking Holdings Inc Morgan Stanley 123,628 

(1,286) Boot Barn Holdings Inc Barclays Bank (3,279) 
(3,890) Boot Barn Holdings Inc HSBC 12,137 

(934) Booz Allen Hamilton 
Holding Corp 

Barclays Bank (4,726) 

6,378 Booz Allen Hamilton 
Holding Corp 

Morgan Stanley 32,273 

19,659 BorgWarner Inc Barclays Bank (55,832) 
(801) BorgWarner Inc Barclays Bank 1,649 
(495) BorgWarner Inc Goldman Sachs 1,169 

(1,021) BorgWarner Inc HSBC 1,942 
29,582 Borr Drilling Ltd Barclays Bank (7,396) 
24,214 Borr Drilling Ltd Goldman Sachs (1,336) 
3,924 Borr Drilling Ltd HSBC (275) 

27,446 Borr Drilling Ltd Morgan Stanley (6,862) 
157 Boston Beer Co Inc ’A’ Barclays Bank 929 
178 Boston Beer Co Inc ’A’ Morgan Stanley 1,054 

9,823 Boston Omaha Corp ’A’ Bank of America 
Merrill Lynch 

(11,412) 

14,838 Boston Omaha Corp ’A’ Morgan Stanley (29,676) 
(4,452) Boston Properties 

Inc (REIT) 
Bank of America 
Merrill Lynch 

78 

(38,530) Boston Properties 
Inc (REIT) 

Barclays Bank 43,539 

(12,370) Boston Properties 
Inc (REIT) 

Goldman Sachs (7,537) 

(39,370) Boston Properties 
Inc (REIT) 

HSBC 59,279 

(20,830) Boston Properties 
Inc (REIT) 

Morgan Stanley 23,538 

44,883 Boston Scientific Corp Bank of America 
Merrill Lynch 

(137,790) 

57,391 Boston Scientific Corp Barclays Bank (176,191) 
58,990 Boston Scientific Corp Goldman Sachs (181,099) 
27,287 Boston Scientific Corp HSBC (68,490) 
68,247 Boston Scientific Corp Morgan Stanley (209,519) 
(9,068) Bowlero Corp Bank of America 

Merrill Lynch 
18,453 

(13,059) Bowlero Corp HSBC 34,802 
(4,059) Bowlero Corp Morgan Stanley 1,157 
2,418 Bowman Consulting 

Group Ltd 
Bank of America 
Merrill Lynch 

(2,007) 

614 Bowman Consulting 
Group Ltd 

Goldman Sachs (510) 

602 Bowman Consulting 
Group Ltd 

Morgan Stanley (107) 

7,353 Box Inc ’A’ Bank of America 
Merrill Lynch 

12,279 

    
 

26,774 Box Inc ’A’ Barclays Bank 26,507 
50,237 Box Inc ’A’ Goldman Sachs 83,895 
23,497 Box Inc ’A’ HSBC 42,294 
15,592 Boyd Gaming Corp Bank of America 

Merrill Lynch 
(45,476) 

23,432 Boyd Gaming Corp Barclays Bank (57,034) 
36,003 Boyd Gaming Corp Goldman Sachs (172,274) 
28,167 Boyd Gaming Corp HSBC (147,614) 
10,991 Boyd Gaming Corp Morgan Stanley (22,323) 

(24,075) Brady Corp ’A’ Goldman Sachs 77,281 
61,236 Braemar Hotels & 

Resorts Inc (REIT) 
Barclays Bank (3,674) 

35,862 Braemar Hotels & 
Resorts Inc (REIT) 

Goldman Sachs 2,869 

63,926 Braemar Hotels & 
Resorts Inc (REIT) 

HSBC 2,557 

(57,881) BrainStorm Cell 
Therapeutics Inc 

Barclays Bank 3,473 

(8,367) BrainStorm Cell 
Therapeutics Inc 

Goldman Sachs (1,924) 

197,001 Brandywine Realty 
Trust (REIT) 

Barclays Bank 27,580 

143,644 Brandywine Realty 
Trust (REIT) 

Goldman Sachs 38,784 

14,879 Brandywine Realty 
Trust (REIT) 

Morgan Stanley 2,083 

(7,427) Braze Inc ’A’ Goldman Sachs (18,122) 
(3,327) Braze Inc ’A’ HSBC (13,108) 
(1,632) Braze Inc ’A’ Morgan Stanley 1,877 
4,799 Bridgebio Pharma Inc Bank of America 

Merrill Lynch 
(6,143) 

19,036 Bridgebio Pharma Inc Barclays Bank (2,606) 
16,250 Bridgebio Pharma Inc Goldman Sachs (20,800) 

3,772 Bridgebio Pharma Inc HSBC (134) 
(38,549) Bridgewater 

Bancshares Inc 
Barclays Bank 2,698 

(40,585) Bridgewater 
Bancshares Inc 

Goldman Sachs (28,004) 

(10,110) Bridgewater 
Bancshares Inc 

HSBC (4,853) 

(262) Bridgford Foods Corp Bank of America 
Merrill Lynch 

13 

(6,472) Bridgford Foods Corp Barclays Bank 971 
(3,165) Bridgford Foods Corp Goldman Sachs 158 

(299) Bridgford Foods Corp HSBC 141 
(826) Bridgford Foods Corp Morgan Stanley 124 

3,518 Briggs & 
Stratton Corp*,  

Barclays Bank  

32,162 Briggs & 
Stratton Corp* 

Goldman Sachs (32) 

(3,116) Bright Health 
Group Inc 

Bank of America 
Merrill Lynch 

531 

(366) Bright Health 
Group Inc 

HSBC (377) 

(1,242) Bright Horizons 
Family Solutions Inc 

Bank of America 
Merrill Lynch 

2,658 

2,569 Bright Horizons 
Family Solutions Inc 

Bank of America 
Merrill Lynch 

(5,498) 

(478) Bright Horizons 
Family Solutions Inc 

Morgan Stanley 774 

21,254 Brightcove Inc Bank of America 
Merrill Lynch 

13,921 

31,382 Brightcove Inc Barclays Bank (3,923) 
58,666 Brightcove Inc Goldman Sachs 38,426 
23,429 Brightcove Inc HSBC 10,660 
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33,422 Brightcove Inc Morgan Stanley (4,178) 
10,278 Brighthouse 

Financial Inc 
Bank of America 
Merrill Lynch 

(2,055) 

18,806 Brighthouse 
Financial Inc 

Barclays Bank (20,122) 

1,267 Brighthouse 
Financial Inc 

Goldman Sachs (253) 

16,939 Brighthouse 
Financial Inc 

HSBC (50,817) 

16,705 Brighthouse 
Financial Inc 

Morgan Stanley (17,875) 

7,446 Brightsphere 
Investment Group Inc 

Bank of America 
Merrill Lynch 

1,340 

3,335 Brightsphere 
Investment Group Inc 

Barclays Bank (4,069) 

5,420 Brightsphere 
Investment Group Inc 

HSBC (3,415) 

10,359 Brightsphere 
Investment Group Inc 

Morgan Stanley (12,638) 

10,881 BrightSpire Capital 
Inc (REIT) 

Bank of America 
Merrill Lynch 

5,658 

5,186 BrightSpire Capital 
Inc (REIT) 

Goldman Sachs 2,697 

36,081 BrightSpire Capital 
Inc (REIT) 

HSBC 21,288 

90,714 BrightSpire Capital 
Inc (REIT) 

Morgan Stanley 5,443 

35,092 BrightView Holdings Inc Barclays Bank 702 
4,693 BrightView Holdings Inc Goldman Sachs 986 

16,923 BrightView Holdings Inc HSBC 3,554 
27,275 BrightView Holdings Inc Morgan Stanley 546 

2,350 Brilliant Earth 
Group Inc ’A’ 

Bank of America 
Merrill Lynch 

(1,598) 

15,430 Brilliant Earth 
Group Inc ’A’ 

Goldman Sachs (10,492) 

2,133 Brilliant Earth 
Group Inc ’A’ 

HSBC (1,344) 

7,964 Brilliant Earth 
Group Inc ’A’ 

Morgan Stanley (956) 

(3,778) Brinker International Inc Bank of America 
Merrill Lynch 

6,271 

(6,036) Brinker International Inc Barclays Bank 17,565 
(11,407) Brinker International Inc Goldman Sachs 18,936 
(5,477) Brinker International Inc HSBC 2,903 
(3,753) Brink’s Co Barclays Bank 9,889 
(5,653) Brink’s Co HSBC (13,103) 

(481) Brink’s Co Morgan Stanley 1,072 
3,363 Bristol-Myers Squibb Co Bank of America 

Merrill Lynch 
(14,898) 

26,700 Bristol-Myers Squibb Co Barclays Bank (55,269) 
13,324 Bristol-Myers Squibb Co Goldman Sachs (59,025) 
38,605 Bristol-Myers Squibb Co HSBC (180,286) 
22,232 Bristol-Myers Squibb Co Morgan Stanley (46,021) 

(11,482) Bristow Group Inc Barclays Bank (6,315) 
(6,993) Bristow Group Inc Goldman Sachs (12,098) 
(1,107) Bristow Group Inc Morgan Stanley (609) 
39,565 Brixmor Property 

Group Inc (REIT) 
Barclays Bank (34,422) 

179,870 Brixmor Property 
Group Inc (REIT) 

Goldman Sachs (215,844) 

84,532 Brixmor Property 
Group Inc (REIT) 

Morgan Stanley (73,543) 

(9,132) Broadcom Inc Goldman Sachs (1,510,433) 
(814) Broadcom Inc Morgan Stanley (103,240) 

    
 

(4,568) Broadridge Financial 
Solutions Inc 

Bank of America 
Merrill Lynch 

37,695 

(6,692) Broadridge Financial 
Solutions Inc 

Barclays Bank 52,130 

(4,482) Broadridge Financial 
Solutions Inc 

Goldman Sachs 37,820 

(15,126) Broadridge Financial 
Solutions Inc 

HSBC 99,265 

(8,951) Broadridge Financial 
Solutions Inc 

Morgan Stanley 65,019 

37,418 Broadstone Net 
Lease Inc (REIT) 

Barclays Bank (25,070) 

17,721 Broadstone Net 
Lease Inc (REIT) 

HSBC (17,544) 

29,790 Brookdale Senior 
Living Inc 

HSBC (17,576) 

11,821 Brookdale Senior 
Living Inc 

Morgan Stanley (3,546) 

8,843 Brookfield Business 
Corp ’A’ 

Barclays Bank (22,284) 

790 Brookfield Business 
Corp ’A’ 

Goldman Sachs (758) 

5,762 Brookfield 
Infrastructure Corp ’A’ 

Barclays Bank (4,091) 

11,115 Brookfield 
Infrastructure Corp ’A’ 

HSBC 27,121 

(21,889) Brookfield Realty 
Capital Corp 

Barclays Bank (1,970) 

(41,179) Brookfield Realty 
Capital Corp 

HSBC 2,059 

2,106 Brookfield 
Renewable Corp ’A’ 

Bank of America 
Merrill Lynch 

(5,644) 

21,599 Brookfield 
Renewable Corp ’A’ 

Barclays Bank (42,334) 

5,793 Brookfield 
Renewable Corp ’A’ 

Goldman Sachs (15,525) 

35,146 Brookfield 
Renewable Corp ’A’ 

HSBC (73,104) 

4,876 Brookfield 
Renewable Corp ’A’ 

Morgan Stanley (9,557) 

20,478 Brookline Bancorp Inc Barclays Bank (3,584) 
46,583 Brookline Bancorp Inc Goldman Sachs 23,524 

4,889 Brookline Bancorp Inc Morgan Stanley (856) 
1,789 Brown & Brown Inc Bank of America 

Merrill Lynch 
(1,489) 

(3,739) Brown & Brown Inc Barclays Bank 12,900 
(15,168) Brown & Brown Inc Goldman Sachs 54,756 
(6,667) Brown & Brown Inc HSBC 23,268 
1,993 Brown & Brown Inc HSBC (6,883) 

(2,662) Brown & Brown Inc Morgan Stanley 9,184 
893 Brown & Brown Inc Morgan Stanley (841) 

(5,402) Brown-Forman Corp ’B’ Bank of America 
Merrill Lynch 

12,843 

(8,469) Brown-Forman Corp ’B’ Barclays Bank 23,883 
(16,691) Brown-Forman Corp ’B’ Goldman Sachs 37,559 
(4,288) Brown-Forman Corp ’B’ HSBC 13,336 

(21,414) BRP Group Inc ’A’ Barclays Bank 58,246 
(4,484) BRP Group Inc ’A’ Goldman Sachs 8,071 
(3,703) BRP Group Inc ’A’ HSBC 15,256 

(15,877) BRT Apartments 
Corp (REIT) 

Bank of America 
Merrill Lynch 

(18,417) 

(17,104) BRT Apartments 
Corp (REIT) 

Barclays Bank (1,710) 

(13,586) BRT Apartments 
Corp (REIT) 

Goldman Sachs (15,760) 

    
 

(5,738) BRT Apartments 
Corp (REIT) 

HSBC (4,017) 

4,049 Bruker Corp Barclays Bank (26,278) 
2,486 Bruker Corp Goldman Sachs (9,347) 
7,252 Bruker Corp HSBC (61,642) 
1,643 Brunswick Corp Bank of America 

Merrill Lynch 
(3,007) 

(3,026) Brunswick Corp Bank of America 
Merrill Lynch 

5,538 

3,212 Brunswick Corp Barclays Bank (2,859) 
(2,801) Brunswick Corp Barclays Bank 2,493 
8,326 Brunswick Corp Goldman Sachs (15,237) 
6,170 Brunswick Corp HSBC (41,339) 

(2,797) Brunswick Corp HSBC 18,740 
4,448 Brunswick Corp Morgan Stanley (3,959) 

(3,252) Brunswick Corp Morgan Stanley 2,894 
(13,751) Buckle Inc Bank of America 

Merrill Lynch 
18,468 

(7,061) Buckle Inc Barclays Bank 7,482 
(3,240) Buckle Inc Goldman Sachs 7,938 

(27,299) Buckle Inc HSBC 44,139 
(13,991) Buckle Inc Morgan Stanley 14,470 

(9,085) Build-A-Bear 
Workshop Inc 

Goldman Sachs 28,799 

(1,570) Builders 
FirstSource Inc 

Bank of America 
Merrill Lynch 

(6,046) 

2,167 Builders 
FirstSource Inc 

Goldman Sachs (2,817) 

3,531 Builders 
FirstSource Inc 

Morgan Stanley (11,688) 

14,336 Bumble Inc ’A’ Bank of America 
Merrill Lynch 

(19,927) 

9,935 Bumble Inc ’A’ Barclays Bank (15,938) 
13,143 Bumble Inc ’A’ Goldman Sachs (18,265) 
25,747 Bumble Inc ’A’ HSBC (46,499) 
28,617 Bumble Inc ’A’ Morgan Stanley (48,649) 

(10,164) Bunge Ltd Bank of America 
Merrill Lynch 

(8,436) 

(6,862) Bunge Ltd Barclays Bank (16,126) 
(13,435) Bunge Ltd Goldman Sachs (12,134) 
(6,457) Bunge Ltd HSBC (17,353) 
(8,918) Bunge Ltd Morgan Stanley (19,199) 
1,484 Burford Capital Ltd Barclays Bank 183 

28,725 Burford Capital Ltd HSBC (8,618) 
(1,151) Burlington Stores Inc Bank of America 

Merrill Lynch 
28,292 

(822) Burlington Stores Inc Barclays Bank 13,127 
16,432 Business First 

Bancshares Inc 
Barclays Bank (7,394) 

24,138 Business First 
Bancshares Inc 

Goldman Sachs 9,172 

44,255 Business First 
Bancshares Inc 

HSBC 8,408 

15,376 Business First 
Bancshares Inc 

Morgan Stanley (6,919) 

(110,283) Butterfly Network Inc Barclays Bank (23,159) 
(8,382) Butterfly Network Inc Morgan Stanley (1,760) 

(21,216) BWX Technologies Inc Bank of America 
Merrill Lynch 

137,904 

(23,160) BWX Technologies Inc Barclays Bank 129,001 
(28,463) BWX Technologies Inc Goldman Sachs 185,009 
(11,287) BWX Technologies Inc HSBC 50,808 
(6,426) BWX Technologies Inc Morgan Stanley 35,793 
3,559 Byline Bancorp Inc Bank of America 

Merrill Lynch 
1,459 
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16,902 Byline Bancorp Inc Barclays Bank (4,902) 
45,644 Byline Bancorp Inc Goldman Sachs 18,714 
3,146 Byline Bancorp Inc HSBC (126) 

(1,664) Byrna Technologies Inc Bank of America 
Merrill Lynch 

832 

(44,408) Byrna Technologies Inc Barclays Bank 30,642 
(3,876) Byrna Technologies Inc Goldman Sachs 1,938 
(3,962) Byrna Technologies Inc HSBC 1,307 

(23,263) Byrna Technologies Inc Morgan Stanley 16,051 
(2,352) C&F Financial Corp Barclays Bank 3,610 

(60) C&F Financial Corp Goldman Sachs (12) 
25,547 C4 Therapeutics Inc Barclays Bank 5,876 
5,579 C4 Therapeutics Inc Goldman Sachs  

22,925 C4 Therapeutics Inc HSBC 3,058 
(3,424) Cabaletta Bio Inc Morgan Stanley 4,931 

222 Cable One Inc Bank of America 
Merrill Lynch 

(6,278) 

421 Cable One Inc Barclays Bank (18,052) 
180 Cable One Inc Goldman Sachs (8,198) 

86 Cable One Inc HSBC (3,688) 
270 Cable One Inc Morgan Stanley (5,129) 

3,998 Cabot Corp Bank of America 
Merrill Lynch 

(880) 

13,534 Cabot Corp Barclays Bank (42,496) 
5,617 Cabot Corp Goldman Sachs (1,236) 
4,249 Cabot Corp HSBC (6,289) 
9,061 Cabot Corp Morgan Stanley (28,452) 

412 CACI International 
Inc ’A’ 

Barclays Bank (696) 

461 CACI International 
Inc ’A’ 

Goldman Sachs (2,600) 

375 CACI International 
Inc ’A’ 

HSBC (1,264) 

525 CACI International 
Inc ’A’ 

Morgan Stanley (887) 

(13,268) Cactus Inc ’A’ Bank of America 
Merrill Lynch 

48,959 

(57,998) Cactus Inc ’A’ Barclays Bank 200,574 
(40,606) Cactus Inc ’A’ HSBC 244,385 
(35,979) Cactus Inc ’A’ Morgan Stanley 129,524 

(3,022) Cadence Bank Bank of America 
Merrill Lynch 

(1,269) 

(55,484) Cadence Bank Barclays Bank 46,052 
(19,107) Cadence Bank HSBC (3,057) 
(18,393) Cadence Bank Morgan Stanley 12,364 

799 Cadence Design 
Systems Inc 

Bank of America 
Merrill Lynch 

3,989 

909 Cadence Design 
Systems Inc 

Morgan Stanley 6,998 

(4,363) Cadiz Inc Bank of America 
Merrill Lynch 

(4,363) 

(23,544) Cadiz Inc Barclays Bank (6,357) 
(36,684) Cadiz Inc HSBC (17,975) 
(30,820) Cadiz Inc Morgan Stanley (8,321) 
(6,566) Cadre Holdings Inc Bank of America 

Merrill Lynch 
5,778 

(15,713) Cadre Holdings Inc Barclays Bank 27,183 
(1,736) Cadre Holdings Inc Morgan Stanley 3,003 
9,013 Caesars 

Entertainment Inc 
Bank of America 
Merrill Lynch 

(32,537) 

24,433 Caesars 
Entertainment Inc 

Barclays Bank (90,265) 

4,410 Caesars 
Entertainment Inc 

Goldman Sachs (15,920) 

   
 

 
35,543 Caesars 

Entertainment Inc 
HSBC (157,811) 

26,109 Caesars 
Entertainment Inc 

Morgan Stanley (99,475) 

14,482 Caesarstone Ltd Bank of America 
Merrill Lynch 

(1,303) 

14,874 Caesarstone Ltd Barclays Bank 744 
15,613 Caesarstone Ltd Goldman Sachs (1,405) 
24,322 Caesarstone Ltd HSBC 3,648 
29,823 Caesarstone Ltd Morgan Stanley 1,491 

(15,243) CalAmp Corp Barclays Bank (1,219) 
(19,984) CalAmp Corp Goldman Sachs (799) 

170 Calavo Growers Inc Bank of America 
Merrill Lynch 

347 

4,668 Calavo Growers Inc Barclays Bank 3,128 
4,898 Calavo Growers Inc Goldman Sachs 9,992 
2,593 Caledonia 

Mining Corp Plc 
Barclays Bank (2,437) 

5,877 Caledonia 
Mining Corp Plc 

Goldman Sachs (7,699) 

(5,537) Caleres Inc Bank of America 
Merrill Lynch 

30,730 

(10,492) Caleres Inc Barclays Bank 34,414 
(7,575) Caleres Inc Goldman Sachs 42,041 

(16,659) Caleres Inc HSBC 81,142 
(11,011) Caleres Inc Morgan Stanley 36,116 

1,311 California BanCorp Bank of America 
Merrill Lynch 

1,147 

9,475 California BanCorp Barclays Bank 2,795 
5,265 California BanCorp Goldman Sachs 4,607 
3,482 California BanCorp HSBC 2,524 
1,897 California BanCorp Morgan Stanley 560 
2,397 California Resources Corp Bank of America 

Merrill Lynch 
(5,729) 

12,369 California Resources Corp Barclays Bank (28,201) 
19,751 California Resources Corp Goldman Sachs (47,205) 
4,996 California 

Resources Corp 
HSBC (11,291) 

3,346 California 
Resources Corp 

Morgan Stanley (7,629) 

20,127 California Water 
Service Group 

Bank of America 
Merrill Lynch 

(4,227) 

22,007 California Water 
Service Group 

Barclays Bank 20,687 

6,447 California Water 
Service Group 

HSBC (1,354) 

8,342 California Water 
Service Group 

Morgan Stanley 7,841 

53 Calithera 
Biosciences Inc 

Goldman Sachs 17 

2,829 Calix Inc Bank of America 
Merrill Lynch 

2,035 

7,872 Calix Inc Barclays Bank (5,825) 
10,045 Calix Inc Goldman Sachs 10,246 

8,458 Calix Inc HSBC 21,756 
9,902 Calix Inc Morgan Stanley (7,328) 
1,186 Callon Petroleum Co Bank of America 

Merrill Lynch 
(1,755) 

22,880 Callon Petroleum Co Barclays Bank (55,141) 
9,102 Callon Petroleum Co Goldman Sachs (8,568) 
2,726 Callon Petroleum Co HSBC (13,024) 
8,187 Cal-Maine Foods Inc Bank of America 

Merrill Lynch 
5,322 

7,907 Cal-Maine Foods Inc Barclays Bank (6,247) 

    
 

1,225 Cal-Maine Foods Inc Goldman Sachs 796 
4,948 Cambium Networks Corp Bank of America 

Merrill Lynch 
4,849 

8,761 Cambium Networks Corp Barclays Bank (175) 
4,914 Cambium Networks Corp Goldman Sachs 4,816 
4,108 Cambium Networks Corp HSBC 5,721 

12,726 Cambium Networks Corp Morgan Stanley (255) 
(5,488) Cambridge Bancorp Barclays Bank 5,232 

(10,772) Cambridge Bancorp Goldman Sachs (33,178) 
(6,659) Cambridge Bancorp HSBC (21,842) 
(2,799) Cambridge Bancorp Morgan Stanley 2,603 
20,207 Camden National Corp Barclays Bank (20,409) 
1,267 Camden National Corp Goldman Sachs 1,381 
1,787 Camden Property 

Trust (REIT) 
Bank of America 
Merrill Lynch 

(7,595) 

14,542 Camden Property 
Trust (REIT) 

Barclays Bank (24,430) 

19,250 Camden Property 
Trust (REIT) 

Goldman Sachs (81,813) 

10,290 Camden Property 
Trust (REIT) 

HSBC (64,518) 

5,328 Camden Property 
Trust (REIT) 

Morgan Stanley (8,951) 

7,514 Campbell Soup Co Bank of America 
Merrill Lynch 

(22,129) 

39,011 Campbell Soup Co Barclays Bank (47,008) 
33,470 Campbell Soup Co Goldman Sachs (98,569) 

1,790 Campbell Soup Co HSBC (7,294) 
9,754 Campbell Soup Co Morgan Stanley (11,753) 

(36,082) Camping World 
Holdings Inc ’A’ 

Barclays Bank (36,443) 

(5,782) Camping World 
Holdings Inc ’A’ 

HSBC (13,125) 

(14,609) Camping World 
Holdings Inc ’A’ 

Morgan Stanley (14,755) 

(1,512) Canadian Pacific 
Kansas City Ltd 

Barclays Bank 7,560 

(1,099) Canadian Pacific 
Kansas City Ltd 

Goldman Sachs 7,242 

(8,816) Canadian Pacific 
Kansas City Ltd 

Morgan Stanley 44,080 

(4,538) Cannae Holdings Inc Bank of America 
Merrill Lynch 

(6,535) 

(23,656) Cannae Holdings Inc Barclays Bank 3,548 
(32,384) Cannae Holdings Inc Goldman Sachs (46,633) 
(24,862) Cannae Holdings Inc HSBC (40,525) 
(32,372) Cano Health Inc Bank of America 

Merrill Lynch 
(971) 

2,210 Cantaloupe Inc Bank of America 
Merrill Lynch 

(663) 

6,047 Cantaloupe Inc Barclays Bank (2,056) 
29,626 Cantaloupe Inc Goldman Sachs (8,888) 
(6,153) Capital Bancorp Inc Barclays Bank 4,184 
(3,251) Capital Bancorp Inc Goldman Sachs (2,731) 
33,851 Capital City 

Bank Group Inc 
Barclays Bank (3,385) 

35,842 Capital City 
Bank Group Inc 

Goldman Sachs 28,674 

9,832 Capital City 
Bank Group Inc 

HSBC 5,998 

(2,996) Capital One 
Financial Corp 

Bank of America 
Merrill Lynch 

(40,151) 

(11,571) Capital One 
Financial Corp 

Barclays Bank (56,549) 
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(197) Capital One 

Financial Corp 
Goldman Sachs (2,998) 

(9,776) Capital One 
Financial Corp 

HSBC (108,773) 

(10,183) Capital One 
Financial Corp 

Morgan Stanley (49,795) 

(10,391) Capitol Federal 
Financial Inc 

Bank of America 
Merrill Lynch 

(4,780) 

(109,050) Capitol Federal 
Financial Inc 

Barclays Bank (4,362) 

(69,675) Capitol Federal 
Financial Inc 

Goldman Sachs (32,051) 

(101,750) Capitol Federal 
Financial Inc 

HSBC (46,805) 

(17,653) Capitol Federal 
Financial Inc 

Morgan Stanley (706) 

(14,541) Capri Holdings Ltd Barclays Bank 45,662 
(6,649) Capri Holdings Ltd Goldman Sachs 25,732 

(13,584) Capri Holdings Ltd HSBC 40,261 
(25,280) Capri Holdings Ltd Morgan Stanley 79,114 
27,492 Capstar Financial 

Holdings Inc 
Barclays Bank (13,471) 

4,599 Capstar Financial 
Holdings Inc 

Goldman Sachs 2,300 

(34,366) Cara Therapeutics Inc Bank of America 
Merrill Lynch 

27,836 

(24,366) Cara Therapeutics Inc Barclays Bank 9,015 
(4,465) Cara Therapeutics Inc HSBC 4,197 

(31,489) Cardiff Oncology Inc Bank of America 
Merrill Lynch 

4,094 

(6,154) Cardiff Oncology Inc Barclays Bank 431 
(8,947) Cardiff Oncology Inc Goldman Sachs 1,163 
(7,320) Cardiff Oncology Inc HSBC 1,318 
5,729 Cardinal Health Inc Bank of America 

Merrill Lynch 
(22,630) 

19,850 Cardinal Health Inc Barclays Bank (91,509) 
(2,358) Cardinal Health Inc Barclays Bank 10,870 
5,896 Cardinal Health Inc HSBC (16,391) 
(617) Cardinal Health Inc HSBC 1,715 

(5,725) Cardinal Health Inc Morgan Stanley 26,392 
4,176 Cardlytics Inc Barclays Bank (919) 
5,112 Cardlytics Inc HSBC (1,687) 
7,292 Cardlytics Inc Morgan Stanley (1,604) 
2,947 CareDx Inc Bank of America 

Merrill Lynch 
(1,415) 

8,868 CareDx Inc Goldman Sachs (4,257) 
7,551 CareDx Inc HSBC (2,643) 

19,237 CareDx Inc Morgan Stanley (13,274) 
9,570 CareMax Inc Bank of America 

Merrill Lynch 
(191) 

26,652 CareMax Inc Barclays Bank (9,328) 
10,474 CareMax Inc Goldman Sachs (209) 
7,357 CareMax Inc Morgan Stanley (2,575) 

(10,061) CareTrust Inc (REIT) Bank of America 
Merrill Lynch 

11,671 

(34,219) CareTrust Inc (REIT) Barclays Bank 16,767 
(35,451) CareTrust Inc (REIT) Goldman Sachs 41,123 
(36,168) CareTrust Inc (REIT) HSBC 40,508 

(3,458) CareTrust Inc (REIT) Morgan Stanley 1,694 
2,460 Cargurus Inc Bank of America 

Merrill Lynch 
(763) 

10,808 Cargurus Inc Barclays Bank 648 
7,531 Cargurus Inc HSBC 18,619 

10,003 Carisma 
Therapeutics Inc 

Bank of America 
Merrill Lynch 

1,100 

   
 

 
3,405 Carisma 

Therapeutics Inc 
Goldman Sachs 1,085 

4,049 Carisma 
Therapeutics Inc 

HSBC (3,025) 

3,659 Carisma 
Therapeutics Inc 

Morgan Stanley 878 

(4,688) Carlisle Cos Inc Bank of America 
Merrill Lynch 

12,927 

(680) Carlisle Cos Inc HSBC 1,185 
42,829 Carlyle Group Inc Barclays Bank (7,709) 
1,200 Carlyle Group Inc Goldman Sachs 1,116 
6,278 Carlyle Group Inc HSBC 9,982 

(7,501) CarMax Inc Barclays Bank  
(11,432) CarMax Inc Goldman Sachs (5,698) 
(14,773) CarMax Inc HSBC 6,015 

(3,139) CarMax Inc Morgan Stanley  
8,857 Carnival Corp Bank of America 

Merrill Lynch 
8,946 

80,361 Carnival Corp HSBC 57,056 
19,715 CarParts.com Inc Bank of America 

Merrill Lynch 
(3,253) 

11,980 CarParts.com Inc Barclays Bank (300) 
9,031 CarParts.com Inc Goldman Sachs (1,490) 

30,130 CarParts.com Inc HSBC (11,901) 
17,408 CarParts.com Inc Morgan Stanley (435) 
(2,258) Carpenter 

Technology Corp 
Bank of America 
Merrill Lynch 

4,385 

(691) Carpenter 
Technology Corp 

Barclays Bank 2,246 

(20,001) Carpenter 
Technology Corp 

Goldman Sachs 105,605 

(358) Carpenter 
Technology Corp 

HSBC 2,166 

(361) Carpenter 
Technology Corp 

Morgan Stanley 1,173 

(4,830) Carriage Services Inc Bank of America 
Merrill Lynch 

9,950 

(16,102) Carriage Services Inc Barclays Bank 24,958 
(3,466) Carriage Services Inc Morgan Stanley 5,372 

(32,361) Carrier Global Corp Barclays Bank 44,658 
(21,184) Carrier Global Corp Goldman Sachs 37,284 
63,542 Carrols Restaurant 

Group Inc 
Bank of America 
Merrill Lynch 

936 

6,251 Carrols Restaurant 
Group Inc 

Barclays Bank (2,750) 

14,274 Carrols Restaurant 
Group Inc 

Goldman Sachs (1,066) 

5,450 Carrols Restaurant 
Group Inc 

HSBC 1,504 

(12,538) Cars.com Inc Goldman Sachs 16,049 
(27,230) Carter Bankshares Inc Barclays Bank 545 
(7,284) Carter Bankshares Inc Goldman Sachs (4,443) 

(14,609) Carter Bankshares Inc HSBC (11,541) 
(3,680) Carter’s Inc Bank of America 

Merrill Lynch 
7,287 

(21,955) Carter’s Inc Barclays Bank 52,253 
(11,734) Carter’s Inc Goldman Sachs 23,233 
(3,513) Carter’s Inc HSBC 21,359 
(3,480) Carter’s Inc Morgan Stanley 8,283 
17,813 Carvana Co Barclays Bank 25,473 

7,186 Casa Systems Inc Morgan Stanley (431) 
(5,104) Casella Waste 

Systems Inc ’A’ 
Bank of America 
Merrill Lynch 

14,853 

(12,966) Casella Waste 
Systems Inc ’A’ 

Barclays Bank 12,577 

    
 

(2,943) Casella Waste 
Systems Inc ’A’ 

HSBC (4,091) 

(5,522) Casella Waste 
Systems Inc ’A’ 

Morgan Stanley 5,356 

817 Casey’s General 
Stores Inc 

Bank of America 
Merrill Lynch 

(3,170) 

2,658 Casey’s General 
Stores Inc 

Barclays Bank (1,250) 

1,236 Casey’s General 
Stores Inc 

Goldman Sachs (4,796) 

1,434 Casey’s General 
Stores Inc 

HSBC (1,520) 

2,027 Casey’s General 
Stores Inc 

Morgan Stanley (953) 

7,714 Cass Information 
Systems Inc 

Barclays Bank (1,543) 

(3,627) Cassava Sciences Inc Barclays Bank 8,161 
(5,468) Castle Biosciences Inc Barclays Bank 574 
(1,370) Castle Biosciences Inc Goldman Sachs (1,973) 
(4,058) Castle Biosciences Inc HSBC (9,577) 
(2,997) Castle Biosciences Inc Morgan Stanley 913 
(8,559) Catalent Inc Barclays Bank 6,958 
(2,058) Catalent Inc Morgan Stanley 2,202 
22,484 Catalyst* Bank of America 

Merrill Lynch 
(19,506) 

30,102 Catalyst* Barclays Bank 3,986 
3,322 Catalyst* Goldman Sachs (92) 

32,520 Catalyst* HSBC 4,307 
23,842 Catalyst* Morgan Stanley 3,157 
22,484 Catalyst Biosciences Inc Bank of America 

Merrill Lynch 
337 

30,102 Catalyst Biosciences Inc Barclays Bank  
3,322 Catalyst Biosciences Inc Goldman Sachs 50 

32,520 Catalyst Biosciences Inc HSBC 813 
23,842 Catalyst Biosciences Inc Morgan Stanley  
16,315 Catalyst 

Pharmaceuticals Inc 
Morgan Stanley (14,928) 

428 Caterpillar Inc Bank of America 
Merrill Lynch 

(1,772) 

1,064 Caterpillar Inc Barclays Bank (7,565) 
220 Caterpillar Inc Goldman Sachs (911) 
237 Caterpillar Inc HSBC (1,811) 
398 Caterpillar Inc Morgan Stanley (2,830) 

(2,930) Cathay General Bancorp Bank of America 
Merrill Lynch 

(1,090) 

(46,381) Cathay General Bancorp Barclays Bank 44,526 
(2,763) Cathay General Bancorp HSBC (1,882) 

(25,836) Cathay General Bancorp Morgan Stanley 25,412 
(21,326) Cato Corp ’A’ Goldman Sachs (6,185) 

(5,622) Cato Corp ’A’ HSBC (731) 
(236) Cavco Industries Inc Bank of America 

Merrill Lynch 
9,423 

(1,072) Cavco Industries Inc Barclays Bank 31,067 
(1,467) Cavco Industries Inc Goldman Sachs 58,577 
(1,006) Cavco Industries Inc HSBC 51,155 

(246) Cavco Industries Inc Morgan Stanley 7,129 
7,430 CB Financial Services Inc Barclays Bank 3,864 
4,379 CB Financial Services Inc Goldman Sachs (2,321) 
1,841 CB Financial Services Inc Morgan Stanley 957 

(6,574) CBIZ Inc Bank of America 
Merrill Lynch 

(3,050) 

(6,024) CBIZ Inc Barclays Bank 2,590 
(5,122) CBIZ Inc Goldman Sachs (2,817) 

(13,687) CBIZ Inc HSBC 2,134 
(2,421) CBIZ Inc Morgan Stanley 778 
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(9,436) CBL & Associates 

Properties Inc (REIT) 
Morgan Stanley (4,057) 

3,386 Cboe Global Markets Inc Barclays Bank (23,837) 
18,397 Cboe Global Markets Inc HSBC (77,819) 

(11,714) CBRE Group Inc ’A’ Bank of America 
Merrill Lynch 

8,412 

(6,108) CBRE Group Inc ’A’ Barclays Bank 20,401 
(4,251) CBRE Group Inc ’A’ Goldman Sachs 5,914 
(4,916) CBRE Group Inc ’A’ HSBC 16,143 

(11,565) CBRE Group Inc ’A’ Morgan Stanley 31,006 
3,304 CCC Intelligent 

Solutions Holdings Inc 
Bank of America 
Merrill Lynch 

4,791 

10,557 CCC Intelligent 
Solutions Holdings Inc 

Barclays Bank 9,923 

2,597 CCC Intelligent 
Solutions Holdings Inc 

Goldman Sachs 3,766 

11,386 CCC Intelligent 
Solutions Holdings Inc 

HSBC 20,267 

15,700 CCC Intelligent 
Solutions Holdings Inc 

Morgan Stanley 14,758 

(5,248) CDW Corp Bank of America 
Merrill Lynch 

(6,297) 

(5,189) CDW Corp Barclays Bank 16,086 
(2,610) CDW Corp Goldman Sachs (3,132) 
(2,885) CDW Corp HSBC (12,148) 

(10,974) CDW Corp Morgan Stanley 34,020 
16,113 CECO Environmental Corp Bank of America 

Merrill Lynch 
(13,374) 

35,821 CECO Environmental Corp Barclays Bank (45,851) 
28,575 CECO Environmental Corp Goldman Sachs (23,717) 

2,309 CECO Environmental Corp Morgan Stanley (2,956) 
(11,022) Celanese Corp Bank of America 

Merrill Lynch 
6,997 

(30,847) Celanese Corp Barclays Bank 112,391 
(1,006) Celanese Corp HSBC 1,197 

(18,307) Celanese Corp Morgan Stanley 67,370 
(4,302) Celcuity Inc Barclays Bank (86) 
(8,968) Celldex Therapeutics Inc Barclays Bank 18,833 
(1,301) Celsius Holdings Inc Bank of America 

Merrill Lynch 
9,823 

(6,699) Celsius Holdings Inc Barclays Bank 48,300 
235 Celsius Holdings Inc Goldman Sachs (129) 
735 Celsius Holdings Inc HSBC 12,583 

(768) Celsius Holdings Inc Morgan Stanley 5,537 
248 Celsius Holdings Inc Morgan Stanley (1,788) 

(13,694) Centene Corp Bank of America 
Merrill Lynch 

72,469 

(52,613) Centene Corp Barclays Bank 189,407 
(11,707) Centene Corp HSBC 73,272 
(10,242) Centene Corp Morgan Stanley 36,872 
49,175 CenterPoint Energy Inc Bank of America 

Merrill Lynch 
(66,627) 

44,695 CenterPoint Energy Inc Barclays Bank (23,688) 
2,154 CenterPoint Energy Inc Goldman Sachs (3,209) 

31,987 CenterPoint Energy Inc HSBC (58,166) 
10,962 CenterPoint Energy Inc Morgan Stanley (5,810) 
(7,507) Centerspace (REIT) Barclays Bank 2,252 
(3,052) Centerspace (REIT) HSBC (671) 
15,348 Centogene NV Barclays Bank 46 
1,029 Centogene NV Goldman Sachs (12) 

631 Centogene NV Morgan Stanley 2 
20,485 Central Garden 

& Pet Co ’A’ 
Barclays Bank (6,146) 

6,293 Central Garden 
& Pet Co ’A’ 

Goldman Sachs (3,147) 

   
 

 
30,948 Central Pacific 

Financial Corp 
Bank of America 
Merrill Lynch 

18,878 

89,636 Central Pacific 
Financial Corp 

Morgan Stanley (57,367) 

(75) Central Valley 
Community Bancorp 

Bank of America 
Merrill Lynch 

(89) 

(3,004) Central Valley 
Community Bancorp 

Barclays Bank 2,103 

(3,937) Central Valley 
Community Bancorp 

Goldman Sachs (4,646) 

(6,587) Central Valley 
Community Bancorp 

HSBC (3,425) 

(135) Central Valley 
Community Bancorp 

Morgan Stanley 95 

(7,694) Centrus Energy Corp ’A’ Barclays Bank 25,313 
8,439 Century Aluminum Co Barclays Bank (3,460) 
2,194 Century Aluminum Co Goldman Sachs 395 
6,167 Century Aluminum Co HSBC (3,947) 

12,715 Century Casinos Inc Barclays Bank (4,577) 
16,497 Century Casinos Inc Goldman Sachs 1,155 

5,796 Century Casinos Inc Morgan Stanley (2,087) 
5,375 Century Communities Inc Bank of America 

Merrill Lynch 
(17,899) 

6,279 Century Communities Inc Barclays Bank (16,200) 
343 Century Communities Inc Goldman Sachs (1,142) 

4,404 Century Communities Inc Morgan Stanley (11,362) 
1,272 Century Therapeutics Inc Morgan Stanley (401) 
1,768 Cerence Inc Barclays Bank 6,648 
5,750 Cerence Inc Goldman Sachs 28,290 
5,338 Cerence Inc HSBC 13,078 

698 Cerence Inc Morgan Stanley 2,624 
(7,260) Cerevel Therapeutics 

Holdings Inc 
Bank of America 
Merrill Lynch 

(3,511) 

(12,854) Cerevel Therapeutics 
Holdings Inc 

Barclays Bank 16,582 

(8,046) Cerevel Therapeutics 
Holdings Inc 

Goldman Sachs (4,828) 

(3,482) Cerevel Therapeutics 
Holdings Inc 

Morgan Stanley 4,492 

(3,057) Ceridian HCM 
Holding Inc 

Bank of America 
Merrill Lynch 

(5,594) 

(1,737) Ceridian HCM 
Holding Inc 

Barclays Bank 3,248 

(796) Ceridian HCM 
Holding Inc 

Goldman Sachs (614) 

(2,007) Ceridian HCM 
Holding Inc 

HSBC (2,283) 

(1,251) Ceridian HCM 
Holding Inc 

Morgan Stanley 2,339 

(12,769) Certara Inc Bank of America 
Merrill Lynch 

(10,854) 

(3,667) Certara Inc Goldman Sachs (1,523) 
(15,227) Certara Inc HSBC 33,347 
(18,634) Certara Inc Morgan Stanley (5,031) 
22,324 Cerus Corp Barclays Bank 1,228 
60,890 Cerus Corp HSBC (10,656) 
26,505 Cerus Corp Morgan Stanley 1,458 

(28,595) CEVA Inc Barclays Bank (48,897) 
(21,085) CEVA Inc Goldman Sachs (55,032) 
(2,802) CF Industries 

Holdings Inc 
Barclays Bank 14,038 

(992) CF Industries 
Holdings Inc 

HSBC 5,506 

(3,523) CH Robinson 
Worldwide Inc 

Bank of America 
Merrill Lynch 

15,149 

    
 

(20,353) CH Robinson 
Worldwide Inc 

Barclays Bank 109,296 

(1,597) CH Robinson 
Worldwide Inc 

Goldman Sachs 6,867 

(16,802) CH Robinson 
Worldwide Inc 

HSBC 121,646 

(6,080) CH Robinson 
Worldwide Inc 

Morgan Stanley 32,650 

(25,830) Champions 
Oncology Inc 

Bank of America 
Merrill Lynch 

(12,657) 

(2,364) Champions 
Oncology Inc 

Barclays Bank 804 

23,593 ChampionX Corp Bank of America 
Merrill Lynch 

(22,177) 

(1,403) ChampionX Corp Barclays Bank 2,722 
(7,215) ChampionX Corp Goldman Sachs 6,782 
(3,772) ChampionX Corp HSBC 6,337 
18,431 ChampionX Corp Morgan Stanley (35,756) 
(7,424) ChargePoint Holdings Inc Bank of America 

Merrill Lynch 
(7,201) 

(180,024) ChargePoint Holdings Inc Barclays Bank (232,231) 
(3,335) ChargePoint Holdings Inc HSBC (1,801) 
(2,250) Charles River Laboratories 

International Inc 
Bank of America 
Merrill Lynch 

12,078 

(1,849) Charles River Laboratories 
International Inc 

Barclays Bank 4,948 

(2,650) Charles River Laboratories 
International Inc 

Goldman Sachs (2,483) 

(2,400) Charles River Laboratories 
International Inc 

Morgan Stanley 9,708 

(7,870) Charles Schwab Corp Bank of America 
Merrill Lynch 

(13,174) 

(1,664) Charles Schwab Corp Barclays Bank (578) 
(6,535) Charles Schwab Corp Goldman Sachs (7,221) 
(1,675) Charles Schwab Corp HSBC (3,847) 

(15,694) Charles Schwab Corp Morgan Stanley (15,502) 
(721) Chart Industries Inc Bank of America 

Merrill Lynch 
3,555 

(3,384) Chart Industries Inc Barclays Bank 31,336 
(2,380) Chart Industries Inc Goldman Sachs 11,733 

(161) Chart Industries Inc HSBC 2,731 
(3,772) Chart Industries Inc Morgan Stanley 31,907 

(969) Charter Communications 
Inc ’A’ 

Bank of America 
Merrill Lynch 

10,774 

(2,389) Charter Communications 
Inc ’A’ 

Barclays Bank 26,375 

(2,020) Charter Communications 
Inc ’A’ 

Goldman Sachs 25,836 

(86) Charter Communications 
Inc ’A’ 

HSBC 248 

(2,770) Charter Communications 
Inc ’A’ 

Morgan Stanley 30,581 

(3,587) Chase Corp Bank of America 
Merrill Lynch 

(21,396) 

(1,301) Chase Corp Barclays Bank 1,958 
(7,277) Chase Corp Goldman Sachs (43,407) 
(2,711) Chase Corp HSBC (25,768) 

(182) Chase Corp Morgan Stanley 274 
11,161 Chatham Lodging 

Trust (REIT) 
Bank of America 
Merrill Lynch 

(6,027) 

71,830 Chatham Lodging 
Trust (REIT) 

Barclays Bank (22,267) 

65,025 Chatham Lodging 
Trust (REIT) 

Goldman Sachs (35,114) 
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27,567 Chatham Lodging 

Trust (REIT) 
Morgan Stanley (8,546) 

2,498 CHC Group Ltd* Morgan Stanley (1,124) 
(5,184) Check Point Software 

Technologies Ltd 
Bank of America 
Merrill Lynch 

(11,464) 

1,496 Check Point Software 
Technologies Ltd 

Bank of America 
Merrill Lynch 

5,924 

(3,076) Check Point Software 
Technologies Ltd 

Barclays Bank (4,337) 

(6,076) Check Point Software 
Technologies Ltd 

Goldman Sachs (24,061) 

(2,481) Check Point Software 
Technologies Ltd 

HSBC (4,169) 

(4,007) Check Point Software 
Technologies Ltd 

Morgan Stanley (5,014) 

(13,937) Cheesecake 
Factory Inc 

Bank of America 
Merrill Lynch 

418 

(34,653) Cheesecake 
Factory Inc 

Barclays Bank 61,682 

(15,511) Cheesecake 
Factory Inc 

HSBC 29,936 

(1,513) Cheesecake 
Factory Inc 

Morgan Stanley 2,693 

(7,029) Chefs’ Warehouse Inc Barclays Bank 8,083 
(8,518) Chefs’ Warehouse Inc HSBC 31,006 
(2,640) Chefs’ Warehouse Inc Morgan Stanley 3,036 
5,113 Chegg Inc Bank of America 

Merrill Lynch 
(2,480) 

17,315 Chegg Inc HSBC (16,016) 
868 Chemed Corp Barclays Bank (9,991) 
772 Chemed Corp Goldman Sachs (12,259) 

1,525 Chemed Corp HSBC (36,371) 
407 Chemed Corp Morgan Stanley (4,685) 

9,147 Chemours Co Bank of America 
Merrill Lynch 

(16,922) 

16,403 Chemours Co Barclays Bank (32,970) 
6,414 Chemours Co HSBC (14,303) 

12,002 Chemours Co Morgan Stanley (24,124) 
1,002 Chemung 

Financial Corp 
Bank of America 
Merrill Lynch 

601 

4,898 Cheniere Energy Inc Bank of America 
Merrill Lynch 

(61,346) 

10,224 Cheniere Energy Inc Barclays Bank (73,834) 
156 Cheniere Energy Inc Goldman Sachs (2,016) 

1,789 Cheniere Energy Inc HSBC (22,738) 
4,043 Cheniere Energy Inc Morgan Stanley (28,333) 

(13,798) Cherry Hill Mortgage 
Investment Corp (REIT) 

Barclays Bank 1,104 

(68,960) Cherry Hill Mortgage 
Investment Corp (REIT) 

Morgan Stanley 3,869 

(7,939) Chesapeake Energy Corp Bank of America 
Merrill Lynch 

49,142 

473 Chesapeake Energy Corp Bank of America 
Merrill Lynch 

(2,928) 

(19,131) Chesapeake Energy Corp Barclays Bank 114,786 
11,101 Chesapeake Energy Corp Barclays Bank (66,606) 
(5,221) Chesapeake Energy Corp HSBC 13,053 

(21,986) Chesapeake Energy Corp Morgan Stanley 131,916 
(425) Chesapeake Utilities Corp Bank of America 

Merrill Lynch 
269 

(1,985) Chesapeake Utilities Corp Barclays Bank (1,587) 
(5,735) Chesapeake Utilities Corp Goldman Sachs (1,606) 

(365) Chesapeake Utilities Corp HSBC 410 
(1,620) Chesapeake Utilities Corp Morgan Stanley 973 
4,809 Chevron Corp Barclays Bank (2,164) 

   
 

 
13,154 Chevron Corp Morgan Stanley (5,919) 
(2,780) Chevron Corp Morgan Stanley 3,139 

754 Chewy Inc ’A’ Bank of America 
Merrill Lynch 

(1,094) 

631 Chewy Inc ’A’ Goldman Sachs (24) 
28,228 Chewy Inc ’A’ HSBC (92,588) 

953 Chewy Inc ’A’ Morgan Stanley (31) 
63,587 Chico’s FAS Inc Barclays Bank (1,272) 
53,606 Chico’s FAS Inc Goldman Sachs (5,361) 
(2,399) Children’s Place Inc Bank of America 

Merrill Lynch 
9,315 

(10,887) Children’s Place Inc Barclays Bank 85,136 
(2,428) Children’s Place Inc HSBC 26,732 
(8,733) Chimera Investment 

Corp (REIT) 
Bank of America 
Merrill Lynch 

1,135 

(125,337) Chimera Investment 
Corp (REIT) 

Goldman Sachs 16,294 

(46,215) Chimera Investment 
Corp (REIT) 

HSBC 17,100 

(44,675) Chimera Investment 
Corp (REIT) 

Morgan Stanley 4,021 

(12,698) Chimerix Inc Bank of America 
Merrill Lynch 

(3,048) 

(49,139) Chimerix Inc Barclays Bank 983 
(62,335) Chimerix Inc Goldman Sachs (14,960) 
(66,116) Chimerix Inc HSBC (17,190) 

1,840 Chinook Therapeutics Inc Barclays Bank 4,434 
2,984 Chinook Therapeutics Inc Goldman Sachs 3,372 
4,665 Chinook Therapeutics Inc Morgan Stanley 11,243 
(444) Chipotle Mexican 

Grill Inc 
Barclays Bank 15,447 

(768) Chipotle Mexican 
Grill Inc 

Goldman Sachs (15,383) 

(89) Chipotle Mexican 
Grill Inc 

HSBC (3,054) 

(312) Chipotle Mexican 
Grill Inc 

Morgan Stanley 10,854 

(1,607) Choice Hotels 
International Inc 

Barclays Bank 5,448 

2,337 Choice Hotels 
International Inc 

Goldman Sachs (17,294) 

(2,536) Choice Hotels 
International Inc 

Morgan Stanley 8,597 

332 ChoiceOne Financial 
Services Inc 

Bank of America 
Merrill Lynch 

(65) 

2,438 ChoiceOne Financial 
Services Inc 

Barclays Bank (134) 

4,291 ChoiceOne Financial 
Services Inc 

HSBC (3,583) 

75 ChoiceOne Financial 
Services Inc 

Morgan Stanley (4) 

(2,159) Chord Energy Corp Bank of America 
Merrill Lynch 

(5,225) 

1,389 Chord Energy Corp Bank of America 
Merrill Lynch 

(4,187) 

(3,733) Chord Energy Corp Barclays Bank 20,979 
3,422 Chord Energy Corp Barclays Bank (19,232) 

(6,245) Chord Energy Corp Goldman Sachs (15,113) 
3,600 Chord Energy Corp Goldman Sachs 2,945 

(1,810) Chord Energy Corp HSBC (4,242) 
1,658 Chord Energy Corp HSBC 4,732 

(4,658) Chord Energy Corp Morgan Stanley 26,177 
399 Chord Energy Corp Morgan Stanley (2,304) 

(1,801) ChromaDex Corp Barclays Bank 198 
(2,671) ChromaDex Corp HSBC (134) 

   
 

 
3,366 Chubb Ltd Barclays Bank (33,593) 
3,037 Chubb Ltd Goldman Sachs (35,928) 

710 Chubb Ltd HSBC (8,122) 
623 Chubb Ltd Morgan Stanley (6,218) 

4,608 Church & Dwight Co Inc Bank of America 
Merrill Lynch 

(15,055) 

6,880 Church & Dwight Co Inc Barclays Bank (22,429) 
(3,295) Church & Dwight Co Inc Barclays Bank 10,742 
3,682 Church & Dwight Co Inc Goldman Sachs (16,900) 

768 Church & Dwight Co Inc HSBC (2,509) 
(2,837) Churchill Downs Inc Bank of America 

Merrill Lynch 
(93,067) 

(8,886) Churchill Downs Inc Barclays Bank 59,892 
(7,538) Churchill Downs Inc Goldman Sachs 82,616 

(794) Churchill Downs Inc HSBC 8,752 
6,040 Ciena Corp Goldman Sachs 16,681 
6,407 Ciena Corp HSBC 23,061 
3,252 Cigna Group Bank of America 

Merrill Lynch 
(46,796) 

9,259 Cigna Group Barclays Bank (110,275) 
14,580 Cigna Group Goldman Sachs (209,806) 

6,195 Cigna Group Morgan Stanley (73,782) 
501 Cimpress Plc Barclays Bank (1,117) 

2,206 Cimpress Plc Goldman Sachs 419 
908 Cimpress Plc Morgan Stanley (2,025) 

2,211 Cincinnati Financial Corp Bank of America 
Merrill Lynch 

(13,620) 

2,083 Cincinnati Financial Corp Barclays Bank (13,706) 
470 Cincinnati Financial Corp Goldman Sachs (2,895) 

1,804 Cincinnati Financial Corp HSBC (14,703) 
2,854 Cincinnati Financial Corp Morgan Stanley (18,779) 

11,509 Cinemark Holdings Inc Barclays Bank (12,200) 
6,392 Cinemark Holdings Inc Goldman Sachs (6,846) 
1,600 Cinemark Holdings Inc HSBC (889) 
3,991 Cinemark Holdings Inc Morgan Stanley (4,230) 
5,193 Cintas Corp Bank of America 

Merrill Lynch 
2,285 

4,682 Cintas Corp Barclays Bank (9,926) 
11,082 Cintas Corp Goldman Sachs 4,876 
3,270 Cintas Corp HSBC 30,020 
2,977 Cintas Corp Morgan Stanley (6,311) 
5,502 CIRCOR International Inc Bank of America 

Merrill Lynch 
(6,382) 

4,700 CIRCOR International Inc Barclays Bank (6,157) 
1,595 CIRCOR International Inc HSBC 3,908 
3,710 CIRCOR International Inc Morgan Stanley (4,860) 

13,964 Cirrus Logic Inc Barclays Bank 8,099 
1,267 Cirrus Logic Inc Goldman Sachs (3,091) 
2,845 Cirrus Logic Inc HSBC (1,166) 

(54,397) Cisco Systems Inc Barclays Bank (57,661) 
(32,192) Cisco Systems Inc HSBC (113,960) 
(2,127) Citi Trends Inc Bank of America 

Merrill Lynch 
3,063 

(3,784) Citi Trends Inc Barclays Bank 11,844 
(2,279) Citi Trends Inc Morgan Stanley 7,133 
4,404 Citigroup Inc Bank of America 

Merrill Lynch 
(10,875) 

26,015 Citigroup Inc Barclays Bank (38,393) 
11,320 Citigroup Inc Goldman Sachs (18,610) 
9,501 Citigroup Inc HSBC (21,947) 

37,631 Citigroup Inc Morgan Stanley (65,614) 
(113,720) Citius 

Pharmaceuticals Inc 
HSBC 19,332 

(14,621) Citizens & Northern Corp Bank of America 
Merrill Lynch 

(22,663) 
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(8,554) Citizens & Northern Corp Barclays Bank 171 

(11,573) Citizens & Northern Corp HSBC (19,327) 
(2,265) Citizens & Northern Corp Morgan Stanley 45 
16,707 Citizens Financial 

Group Inc 
Bank of America 
Merrill Lynch 

3,464 

27,323 Citizens Financial 
Group Inc 

Barclays Bank (19,126) 

37,278 Citizens Financial 
Group Inc 

Goldman Sachs 3,278 

29,616 Citizens Financial 
Group Inc 

HSBC 25,847 

25,306 Citizens Financial 
Group Inc 

Morgan Stanley (13,969) 

(944) Citizens Holding Co Bank of America 
Merrill Lynch 

99 

(8,513) Citizens Holding Co Goldman Sachs 894 
42,112 Citizens Inc Barclays Bank (421) 
(6,939) City Holding Co Barclays Bank 5,621 
(3,139) City Holding Co Goldman Sachs (8,883) 

(313) City Holding Co HSBC (448) 
(5,233) Civeo Corp Bank of America 

Merrill Lynch 
7,588 

(1,182) Civeo Corp Barclays Bank 1,726 
(5,576) Civeo Corp Goldman Sachs 8,085 
7,140 Civista Bancshares Inc Bank of America 

Merrill Lynch 
2,499 

14,420 Civista Bancshares Inc Barclays Bank (6,777) 
7,434 Civista Bancshares Inc Goldman Sachs 2,203 
2,624 Civista Bancshares Inc HSBC 1,129 
3,884 Civista Bancshares Inc Morgan Stanley (1,825) 

(11,115) Civitas Resources Inc Bank of America 
Merrill Lynch 

(5,891) 

(26,400) Civitas Resources Inc Barclays Bank 92,917 
8,942 Civitas Resources Inc Barclays Bank (31,923) 
(182) Civitas Resources Inc Goldman Sachs (96) 

(2,105) Civitas Resources Inc HSBC 476 
5,605 Civitas Resources Inc HSBC (2,186) 

(16,345) Civitas Resources Inc Morgan Stanley 61,488 
7,007 Clarivate Plc Bank of America 

Merrill Lynch 
(3,749) 

13,735 Clarivate Plc Barclays Bank 1,992 
40,553 Clarivate Plc HSBC 5,475 
10,555 Clarivate Plc Morgan Stanley 1,530 
(7,398) Claros Mortgage 

Trust Inc 
Bank of America 
Merrill Lynch 

4,069 

(9,070) Claros Mortgage 
Trust Inc 

HSBC 7,800 

(112,552) Claros Mortgage 
Trust Inc 

Morgan Stanley (10,130) 

(4,278) Clarus Corp Bank of America 
Merrill Lynch 

2,481 

(29,319) Clarus Corp Barclays Bank 9,675 
(41,829) Clarus Corp Goldman Sachs 24,261 

(3,362) Clarus Corp HSBC (303) 
(2,026) Clarus Corp Morgan Stanley 669 

(25,305) Clean Energy Fuels Corp Bank of America 
Merrill Lynch 

16,701 

(19,819) Clean Energy Fuels Corp Barclays Bank 12,684 
(15,288) Clean Energy Fuels Corp HSBC 5,351 
(13,238) Clean Energy Fuels Corp Morgan Stanley 8,472 

(2,638) Clean Harbors Inc Bank of America 
Merrill Lynch 

(10,631) 

(14,789) Clean Harbors Inc Barclays Bank 30,466 
(4,211) Clean Harbors Inc HSBC (28,593) 

    
 

(14,787) Clean Harbors Inc Morgan Stanley 30,461 
27,644 Cleanspark Inc Barclays Bank (3,041) 
4,661 Cleanspark Inc Morgan Stanley (732) 

41,173 Clear Channel 
Outdoor Holdings Inc 

Bank of America 
Merrill Lynch 

5,147 

10,459 Clear Channel 
Outdoor Holdings Inc 

Barclays Bank (784) 

9,836 Clear Channel 
Outdoor Holdings Inc 

Goldman Sachs 1,230 

3,652 Clear Secure Inc ’A’ Bank of America 
Merrill Lynch 

(329) 

6,042 Clear Secure Inc ’A’ Barclays Bank (3,625) 
3,495 Clear Secure Inc ’A’ Goldman Sachs (315) 
2,404 Clear Secure Inc ’A’ HSBC (2,091) 
6,102 Clear Secure Inc ’A’ Morgan Stanley (3,661) 

(3,001) Clearfield Inc Bank of America 
Merrill Lynch 

(3,331) 

(2,848) Clearfield Inc Barclays Bank (4,187) 
(685) Clearfield Inc Goldman Sachs (760) 

(5,630) Clearfield Inc HSBC (13,118) 
(2,853) Clearfield Inc Morgan Stanley (3,433) 

(15,257) ClearPoint Neuro Inc Barclays Bank 7,781 
(8,347) ClearPoint Neuro Inc Goldman Sachs 9,265 
(2,815) ClearPoint Neuro Inc HSBC 4,926 

(54,218) Clearside Biomedical Inc Barclays Bank 1,627 
(3,478) Clearwater Paper Corp Bank of America 

Merrill Lynch 
2,504 

(12,795) Clearwater Paper Corp Barclays Bank 16,423 
(4,457) Clearwater Paper Corp HSBC 6,947 

(890) Clearwater Paper Corp Morgan Stanley 1,202 
5,292 Clearway Energy Inc ’A’ Bank of America 

Merrill Lynch 
(15,135) 

68,599 Clearway Energy Inc ’A’ Barclays Bank (93,295) 
39,750 Clearway Energy Inc ’A’ HSBC (55,650) 
12,197 Clearway Energy Inc ’A’ Morgan Stanley (16,588) 

7,765 Clearway Energy Inc ’C’ Bank of America 
Merrill Lynch 

(8,865) 

52,225 Clearway Energy Inc ’C’ Barclays Bank (79,904) 
1,037 Clearway Energy Inc ’C’ Goldman Sachs (2,238) 

26,905 Clearway Energy Inc ’C’ HSBC (43,572) 
6,106 Clearway Energy Inc ’C’ Morgan Stanley (7,821) 

(16,791) Cleveland-Cliffs Inc Bank of America 
Merrill Lynch 

18,165 

(8,859) Cleveland-Cliffs Inc Barclays Bank 9,213 
6,318 Cleveland-Cliffs Inc HSBC (8,024) 
4,932 Cleveland-Cliffs Inc Morgan Stanley (5,129) 

749 Climb Global 
Solutions Inc 

Bank of America 
Merrill Lynch 

(1,171) 

355 Climb Global 
Solutions Inc 

Morgan Stanley (680) 

59,046 Clipper Realty 
Inc (REIT) 

Barclays Bank 6,495 

22,342 Clipper Realty 
Inc (REIT) 

Goldman Sachs 7,820 

432 Clorox Co Barclays Bank (508) 
(6,200) Clorox Co HSBC 62,248 

338 Clorox Co Morgan Stanley (643) 
(5,822) Cloudflare Inc ’A’ Bank of America 

Merrill Lynch 
(91,370) 

(2,311) Cloudflare Inc ’A’ Barclays Bank (24,751) 
(2,550) CME Group Inc Bank of America 

Merrill Lynch 
16,702 

(4,333) CME Group Inc Barclays Bank 17,808 
(2,727) CME Group Inc HSBC 21,462 

    
 

(1,210) CME Group Inc Morgan Stanley 4,973 
76,378 CMS Energy Corp Barclays Bank (127,551) 
54,648 CMS Energy Corp Goldman Sachs (191,815) 

1,321 CNA Financial Corp Bank of America 
Merrill Lynch 

(3,976) 

61,466 CNA Financial Corp Barclays Bank (132,152) 
34,380 CNA Financial Corp Goldman Sachs (103,483) 
28,165 CNA Financial Corp HSBC (95,198) 

7,282 CNB Financial Corp Bank of America 
Merrill Lynch 

(728) 

2,032 CNB Financial Corp Barclays Bank (1,951) 
9,138 CNB Financial Corp Goldman Sachs (914) 

12,626 CNB Financial Corp HSBC (5,808) 
22,296 CNB Financial Corp Morgan Stanley (21,404) 
33,320 CNO Financial Group Inc Barclays Bank (9,663) 

(11,905) CNX Resources Corp Bank of America 
Merrill Lynch 

5,886 

(15,049) CNX Resources Corp Barclays Bank 8,654 
(39,347) CNX Resources Corp Goldman Sachs 19,083 
(55,969) CNX Resources Corp HSBC (10,699) 
(56,828) CNX Resources Corp Morgan Stanley 32,676 

742 Coastal Financial Corp Barclays Bank (972) 
913 Coastal Financial Corp Goldman Sachs 730 

3,112 Coastal Financial Corp HSBC 1,774 
435 Coastal Financial Corp Morgan Stanley (570) 

25,252 Coca-Cola Co Barclays Bank (52,524) 
38,706 Coca-Cola Co HSBC (173,790) 

(495) Coca-Cola 
Consolidated Inc 

Bank of America 
Merrill Lynch 

(18,013) 

(514) Coca-Cola 
Consolidated Inc 

Barclays Bank (3,012) 

351 Coca-Cola 
Consolidated Inc 

Barclays Bank 2,057 

38 Coca-Cola 
Consolidated Inc 

HSBC 519 

(580) Coca-Cola 
Consolidated Inc 

Morgan Stanley (3,399) 

(2,321) Coca-Cola Europacific 
Partners Plc 

Bank of America 
Merrill Lynch 

9,607 

(8,077) Coca-Cola Europacific 
Partners Plc 

Barclays Bank 23,585 

14,652 Coca-Cola Europacific 
Partners Plc 

Goldman Sachs (63,150) 

(1,676) Coca-Cola Europacific 
Partners Plc 

Goldman Sachs 6,617 

23,321 Coca-Cola Europacific 
Partners Plc 

HSBC (81,157) 

(6,936) Coca-Cola Europacific 
Partners Plc 

HSBC 24,137 

12,212 Coca-Cola Europacific 
Partners Plc 

Morgan Stanley (35,659) 

(8,573) Coca-Cola Europacific 
Partners Plc 

Morgan Stanley 25,033 

(17,831) Coda Octopus Group Inc Barclays Bank (28,530) 
(9,400) Coda Octopus Group Inc Goldman Sachs (16,826) 
(3,489) Coda Octopus Group Inc HSBC (6,071) 
(2,093) Coda Octopus Group Inc Morgan Stanley (3,349) 
21,040 Codexis Inc Bank of America 

Merrill Lynch 
(9,678) 

29,510 Codexis Inc Barclays Bank (12,984) 
10,020 Codexis Inc Goldman Sachs (4,609) 
18,696 Codexis Inc HSBC (20,753) 

7,505 Codexis Inc Morgan Stanley (3,302) 
(56,966) Co-Diagnostics Inc Barclays Bank 13,102 
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5,008 Codorus Valley 

Bancorp Inc 
Bank of America 
Merrill Lynch 

4,692 

2,648 Codorus Valley 
Bancorp Inc 

Barclays Bank 569 

8,274 Codorus Valley 
Bancorp Inc 

Goldman Sachs 7,072 

1,230 Codorus Valley 
Bancorp Inc 

HSBC 1,443 

7,451 Codorus Valley 
Bancorp Inc 

Morgan Stanley 1,602 

33,753 Coeur Mining Inc Bank of America 
Merrill Lynch 

(7,292) 

128,244 Coeur Mining Inc Barclays Bank (38,473) 
38,511 Coeur Mining Inc HSBC (21,566) 
19,669 Coeur Mining Inc Morgan Stanley (6,302) 

(16,835) Cogent Biosciences Inc Bank of America 
Merrill Lynch 

3,704 

(1,667) Cogent Biosciences Inc HSBC 267 
(1,423) Cogent Biosciences Inc Morgan Stanley (783) 
(6,875) Cogent Communications 

Holdings Inc 
Bank of America 
Merrill Lynch 

(4,477) 

(7,374) Cogent Communications 
Holdings Inc 

Barclays Bank (7,300) 

(11,790) Cogent Communications 
Holdings Inc 

HSBC (3,582) 

(844) Cognex Corp Barclays Bank 868 
(29,862) Cognex Corp Goldman Sachs (108,399) 
(13,306) Cognex Corp HSBC (62,094) 
(5,324) Cognex Corp Morgan Stanley (11,020) 
(1,639) Cognizant Technology 

Solutions Corp ’A’ 
Barclays Bank 2,336 

1,058 Cognizant Technology 
Solutions Corp ’A’ 

HSBC 1,000 

(10,280) Cognizant Technology 
Solutions Corp ’A’ 

HSBC (9,715) 

(1,026) Cognizant Technology 
Solutions Corp ’A’ 

Morgan Stanley 1,462 

3,979 Cohen & Steers Inc Bank of America 
Merrill Lynch 

(2,970) 

4,922 Cohen & Steers Inc Barclays Bank (14,914) 
8,345 Cohen & Steers Inc Goldman Sachs (5,257) 
4,602 Cohen & Steers Inc HSBC (1,795) 
5,204 Cohen & Steers Inc Morgan Stanley (15,768) 
3,182 Coherent Corp HSBC 26,789 

759 Coherent Corp Morgan Stanley 4,531 
21,992 Coherus Biosciences Inc Barclays Bank (9,457) 
7,032 Coherus Biosciences Inc Goldman Sachs (6,048) 

35,511 Coherus Biosciences Inc HSBC (145,950) 
4,666 Coherus Biosciences Inc Morgan Stanley (2,006) 

(7,036) Cohu Inc Barclays Bank (7,036) 
(14,240) Cohu Inc Goldman Sachs (48,986) 

(9,975) Cohu Inc Morgan Stanley (9,975) 
525 Coinbase Global Inc ’A’ Bank of America 

Merrill Lynch 
536 

(621) Coinbase Global Inc ’A’ Barclays Bank (386) 
643 Coinbase Global Inc ’A’ Goldman Sachs 656 

(7,224) Colgate-Palmolive Co Bank of America 
Merrill Lynch 

47,534 

(6,098) Colgate-Palmolive Co Barclays Bank 22,305 
(21,319) Colgate-Palmolive Co HSBC 134,139 
(11,793) Colgate-Palmolive Co Morgan Stanley 46,111 
12,747 Collegium 

Pharmaceutical Inc 
Barclays Bank (22,052) 

4,515 Collegium 
Pharmaceutical Inc 

Goldman Sachs (7,766) 

    
 

4,625 Collegium 
Pharmaceutical Inc 

HSBC (5,449) 

3,802 Collegium 
Pharmaceutical Inc 

Morgan Stanley (2,616) 

11,050 Colony Bankcorp Inc Bank of America 
Merrill Lynch 

2,652 

31,458 Colony Bankcorp Inc Barclays Bank (2,202) 
21,657 Colony Bankcorp Inc Goldman Sachs 5,198 
15,556 Colony Bankcorp Inc HSBC 5,289 
17,477 Colony Bankcorp Inc Morgan Stanley (1,223) 

275 Columbia Banking 
System Inc 

Bank of America 
Merrill Lynch 

(28) 

5,320 Columbia Banking 
System Inc 

Barclays Bank (6,224) 

31,649 Columbia Banking 
System Inc 

Goldman Sachs (3,165) 

(56,281) Columbia Financial Inc Barclays Bank (6,754) 
(85,002) Columbia Financial Inc Goldman Sachs (35,701) 
(31,421) Columbia Financial Inc HSBC (11,312) 

3,374 Columbia Sportswear Co Bank of America 
Merrill Lynch 

(13,226) 

(29,959) Columbia Sportswear Co Barclays Bank 87,480 
522 Columbia Sportswear Co Barclays Bank (1,524) 

(1,977) Columbia Sportswear Co HSBC 16,567 
3,551 Columbia Sportswear Co HSBC (29,757) 
1,323 Columbia Sportswear Co Morgan Stanley (3,863) 
4,132 Columbus McKinnon Corp Barclays Bank 1,488 
5,307 Columbus McKinnon Corp Goldman Sachs 11,835 
6,695 Columbus McKinnon Corp HSBC 16,604 
6,721 Columbus McKinnon Corp Morgan Stanley 2,420 
1,431 Comcast Corp ’A’ Barclays Bank (2,891) 

(11,374) Comcast Corp ’A’ Barclays Bank 22,975 
5,533 Comcast Corp ’A’ Goldman Sachs (5,422) 
(120) Comcast Corp ’A’ Goldman Sachs 118 

8,608 Comcast Corp ’A’ HSBC (11,793) 
2,579 Comcast Corp ’A’ Morgan Stanley (99) 
(994) Comcast Corp ’A’ Morgan Stanley 2,008 

6,600 Comerica Inc Barclays Bank (20,658) 
(5,967) Comerica Inc HSBC (24,947) 

(903) Comerica Inc Morgan Stanley 2,826 
1,329 Comfort Systems 

USA Inc 
Bank of America 
Merrill Lynch 

(1,741) 

6,882 Comfort Systems 
USA Inc 

Barclays Bank (5,850) 

4,335 Comfort Systems 
USA Inc 

Goldman Sachs (5,679) 

2,322 Comfort Systems 
USA Inc 

HSBC 5,155 

(18,456) Commerce Bancshares Inc Barclays Bank 19,010 
(61,284) Commerce Bancshares Inc Goldman Sachs 102,344 
(22,488) Commerce Bancshares Inc HSBC 63,866 

(6,825) Commerce Bancshares Inc Morgan Stanley 7,030 
2,956 Commercial Metals Co Bank of America 

Merrill Lynch 
(5,745) 

61,863 Commercial Metals Co Barclays Bank (148,092) 
19,457 Commercial Metals Co Goldman Sachs (30,782) 
24,403 Commercial Metals Co HSBC (34,370) 

5,929 Commercial Metals Co Morgan Stanley (12,676) 
(2,641) Commercial 

Vehicle Group Inc 
Barclays Bank 1,954 

(6,882) Commercial 
Vehicle Group Inc 

Goldman Sachs 2,065 

(10,141) Commercial 
Vehicle Group Inc 

HSBC 2,535 

   
 

 
(14,098) CommScope 

Holding Co Inc 
Bank of America 
Merrill Lynch 

3,947 

(44,178) CommScope 
Holding Co Inc 

Barclays Bank 5,301 

7,225 CommScope 
Holding Co Inc 

Goldman Sachs (2,023) 

(10,285) Community 
Bank System Inc 

Barclays Bank (1,646) 

(17,445) Community 
Bank System Inc 

Goldman Sachs (57,220) 

(23,615) Community 
Bank System Inc 

HSBC (54,551) 

198 Community 
Financial Corp 

Bank of America 
Merrill Lynch 

236 

3,660 Community 
Financial Corp 

Barclays Bank 1,720 

423 Community 
Financial Corp 

Goldman Sachs 503 

3,210 Community 
Financial Corp 

Morgan Stanley 1,509 

10,048 Community Health 
Systems Inc 

Barclays Bank (3,014) 

(7,899) Community Healthcare 
Trust Inc (REIT) 

Bank of America 
Merrill Lynch 

20,982 

(18,105) Community Healthcare 
Trust Inc (REIT) 

Barclays Bank 13,398 

(28,107) Community Healthcare 
Trust Inc (REIT) 

Goldman Sachs 75,889 

(27,864) Community Healthcare 
Trust Inc (REIT) 

HSBC 103,933 

(4,678) Community Healthcare 
Trust Inc (REIT) 

Morgan Stanley 3,462 

23,917 Community Trust 
Bancorp Inc 

Barclays Bank (27,026) 

5,391 Community Trust 
Bancorp Inc 

HSBC 593 

292 CommVault Systems Inc Bank of America 
Merrill Lynch 

731 

14,018 CommVault Systems Inc Barclays Bank 35,185 
4,356 CommVault Systems Inc HSBC 18,592 

(42,438) Compass Diversified 
Holdings 

Barclays Bank 7,094 

(4,391) Compass Diversified 
Holdings 

HSBC (4,654) 

(5,130) Compass Diversified 
Holdings 

Morgan Stanley 975 

8,597 Compass Inc ’A’ Barclays Bank (5,760) 
10,115 Compass Inc ’A’ Morgan Stanley (6,777) 
(2,051) Compass Minerals 

International Inc 
Bank of America 
Merrill Lynch 

3,159 

(7,398) Compass Minerals 
International Inc 

Barclays Bank 19,605 

(4,480) Compass Minerals 
International Inc 

HSBC (3,360) 

(11,504) Compass Therapeutics Inc Goldman Sachs 6,212 
(2,638) CompoSecure Inc Barclays Bank 528 
(2,648) CompoSecure Inc Morgan Stanley 530 

(11,894) Computer Programs 
and Systems Inc 

Barclays Bank 8,088 

(15,024) Computer Programs 
and Systems Inc 

Goldman Sachs (7,362) 

862 CompX International Inc Bank of America 
Merrill Lynch 

(1,237) 

5,581 CompX International Inc Barclays Bank 921 
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2,748 CompX International Inc Goldman Sachs (3,943) 
4,049 CompX International Inc Morgan Stanley 668 

80,216 comScore Inc Barclays Bank (8,022) 
(45,067) Comstock Resources Inc Bank of America 

Merrill Lynch 
33,801 

(49,188) Comstock Resources Inc Barclays Bank 53,124 
(49,862) Comstock Resources Inc Goldman Sachs 37,396 
(11,144) Comstock Resources Inc HSBC 3,789 
(22,521) Comstock Resources Inc Morgan Stanley 24,323 

9,753 Comtech 
Telecommunications Corp 

Bank of America 
Merrill Lynch 

4,096 

17,732 Comtech 
Telecommunications Corp 

Barclays Bank (2,837) 

5,751 Comtech 
Telecommunications Corp 

Morgan Stanley (920) 

(35,387) Conagra Brands Inc Barclays Bank 30,787 
1,480 Conagra Brands Inc Goldman Sachs (2,990) 
2,286 Concentrix Corp Bank of America 

Merrill Lynch 
(9,167) 

(1,996) Concentrix Corp Barclays Bank 16,367 
2,949 Concentrix Corp Barclays Bank (24,182) 
2,293 Concentrix Corp Morgan Stanley (18,803) 

(2,222) Concert 
Pharmaceuticals Inc* 

Bank of America 
Merrill Lynch 

1,400 

(15,723) Concert 
Pharmaceuticals Inc* 

Barclays Bank (5,818) 

(2,530) Concert 
Pharmaceuticals Inc* 

Goldman Sachs  

(11,176) Concert 
Pharmaceuticals Inc* 

HSBC (4,135) 

964 Concrete Pumping 
Holdings Inc 

Bank of America 
Merrill Lynch 

125 

27,430 Concrete Pumping 
Holdings Inc 

Barclays Bank (4,663) 

19,293 Concrete Pumping 
Holdings Inc 

Goldman Sachs 2,508 

23,156 Concrete Pumping 
Holdings Inc 

HSBC 2,316 

18,829 Concrete Pumping 
Holdings Inc 

Morgan Stanley (3,201) 

18,380 Conduent Inc Barclays Bank (8,914) 
20,229 Conduent Inc Goldman Sachs 2,529 
(2,820) Confluent Inc ’A’ Barclays Bank (8,037) 
(1,794) Confluent Inc ’A’ Morgan Stanley (5,113) 
(8,397) CONMED Corp Barclays Bank 21,832 
(2,156) CONMED Corp Goldman Sachs 7,546 
1,360 ConnectOne Bancorp Inc Bank of America 

Merrill Lynch 
(231) 

42,064 ConnectOne Bancorp Inc Barclays Bank (32,389) 
33,268 ConnectOne Bancorp Inc Goldman Sachs (5,656) 
13,788 ConnectOne Bancorp Inc HSBC (9,100) 
1,097 ConnectOne Bancorp Inc Morgan Stanley (845) 
8,863 Conn’s Inc Bank of America 

Merrill Lynch 
(266) 

10,715 Conn’s Inc Barclays Bank 321 
26,427 Conn’s Inc Goldman Sachs (793) 

3,809 Conn’s Inc HSBC (1,676) 
11,759 Conn’s Inc Morgan Stanley 353 
3,175 ConocoPhillips Bank of America 

Merrill Lynch 
127 

10,880 ConocoPhillips Barclays Bank (36,992) 
12,229 ConocoPhillips Goldman Sachs 489 
29,500 ConocoPhillips HSBC (16,815) 
32,728 ConocoPhillips Morgan Stanley (111,276) 

   
 

 
(5,749) Consensus Cloud 

Solutions Inc 
Goldman Sachs (5,232) 

(14,253) Consolidated Communications 
Holdings Inc 

Barclays Bank 998 

(36,069) Consolidated Communications 
Holdings Inc 

Goldman Sachs 1,082 

(2,721) Consolidated Edison Inc Bank of America 
Merrill Lynch 

10,868 

(2,600) Consolidated Edison Inc Barclays Bank 5,304 
(2,537) Consolidated Edison Inc Goldman Sachs 8,240 
3,446 Consolidated Edison Inc HSBC (22,054) 

(9,386) Consolidated Edison Inc HSBC 58,839 
11,373 Consolidated Edison Inc Morgan Stanley (23,201) 

(16,554) Consolidated Edison Inc Morgan Stanley 33,770 
(2,361) Constellation 

Brands Inc ’A’ 
Barclays Bank (5,761) 

(13,448) Constellation 
Brands Inc ’A’ 

Goldman Sachs (101,802) 

(12,407) Constellation 
Brands Inc ’A’ 

HSBC (120,348) 

(592) Constellation 
Brands Inc ’A’ 

Morgan Stanley (1,444) 

(11,602) Constellation Energy Corp Bank of America 
Merrill Lynch 

(26,659) 

(5,855) Constellation Energy Corp Barclays Bank 117 
(12,264) Constellation Energy Corp Goldman Sachs (39,735) 
(13,316) Constellation Energy Corp HSBC (50,237) 
(15,524) Constellation Energy Corp Morgan Stanley 1,447 
19,190 Constellium SE Barclays Bank (13,049) 

1,209 Constellium SE Goldman Sachs (435) 
(679) Construction 

Partners Inc ’A’ 
Bank of America 
Merrill Lynch 

(244) 

(24,516) Construction 
Partners Inc ’A’ 

Barclays Bank 24,761 

(20,513) Consumer Portfolio 
Services Inc 

Goldman Sachs (34,257) 

(24,689) Consumer Portfolio 
Services Inc 

Morgan Stanley (11,851) 

40,777 Container Store Group Inc Bank of America 
Merrill Lynch 

(15,903) 

61,383 Container Store Group Inc Barclays Bank 14,118 
47,994 Container Store Group Inc Goldman Sachs (18,718) 
14,848 Container Store Group Inc HSBC (8,166) 
16,581 Container Store Group Inc Morgan Stanley 3,814 

(31,319) ContextLogic Inc ’A’ Bank of America 
Merrill Lynch 

18,165 

(7,155) ContextLogic Inc ’A’ Morgan Stanley 5,223 
(6,308) Cooper Cos Inc Barclays Bank 142,308 
(1,967) Cooper Cos Inc Goldman Sachs 42,822 
(1,094) Cooper Cos Inc HSBC 20,272 
2,021 Cooper-Standard 

Holdings Inc 
Bank of America 
Merrill Lynch 

303 

1,742 Cooper-Standard 
Holdings Inc 

Barclays Bank (2,073) 

11,428 Cooper-Standard 
Holdings Inc 

Goldman Sachs 1,714 

711 Copa Holdings SA ’A’ Bank of America 
Merrill Lynch 

128 

3,296 Copa Holdings SA ’A’ Barclays Bank 6,723 
2,681 Copa Holdings SA ’A’ Goldman Sachs 483 
4,656 Copa Holdings SA ’A’ HSBC 55,221 
1,027 Copa Holdings SA ’A’ Morgan Stanley 2,095 

(5,674) Copart Inc Barclays Bank 6,695 
(34,219) Copart Inc Goldman Sachs (217,633) 

   
 

 
(2,603) Copart Inc HSBC (22,282) 
20,873 Corcept Therapeutics Inc Barclays Bank (28,179) 

1,865 Corcept Therapeutics Inc Goldman Sachs (1,436) 
10,765 Corcept Therapeutics Inc HSBC (5,060) 

(10,945) Core & Main Inc ’A’ Barclays Bank 3,611 
(4,032) Core & Main Inc ’A’ Goldman Sachs 847 
(7,584) Core & Main Inc ’A’ HSBC (379) 
(6,320) Core & Main Inc ’A’ Morgan Stanley 2,086 
(4,915) Corebridge Financial Inc Bank of America 

Merrill Lynch 
(1,600) 

(116,084) Corebridge Financial Inc Barclays Bank 37,147 
(5,280) Corebridge Financial Inc Goldman Sachs 1,660 

(45,394) Corebridge Financial Inc HSBC (9,015) 
(48,168) Corebridge Financial Inc Morgan Stanley 15,414 

(2,149) CoreCard Corp Bank of America 
Merrill Lynch 

408 

(11,384) CoreCard Corp Barclays Bank 23,679 
(2,195) CoreCard Corp Morgan Stanley 4,566 
10,072 CoreCivic Inc Bank of America 

Merrill Lynch 
(5,439) 

19,620 CoreCivic Inc Barclays Bank (10,202) 
9,911 CoreCivic Inc HSBC (9,515) 

24,608 CoreCivic Inc Morgan Stanley (12,796) 
(3,088) CorMedix Inc Bank of America 

Merrill Lynch 
1,081 

(30,061) CorMedix Inc Barclays Bank 9,920 
(8,405) CorMedix Inc HSBC 3,782 

(37,471) Corning Inc Barclays Bank 31,476 
(20,137) Corning Inc Goldman Sachs 10,874 
(10,140) Corning Inc HSBC 8,213 
(21,907) Corning Inc Morgan Stanley 18,402 
11,456 Corporate Office 

Properties Trust (REIT) 
Bank of America 
Merrill Lynch 

(7,808) 

74,539 Corporate Office 
Properties Trust (REIT) 

Barclays Bank (13,609) 

8,964 Corporate Office 
Properties Trust (REIT) 

Goldman Sachs (6,113) 

18,523 Corporate Office 
Properties Trust (REIT) 

HSBC (26,282) 

14,873 Corporate Office 
Properties Trust (REIT) 

Morgan Stanley (3,123) 

(9,044) Corsair Gaming Inc Bank of America 
Merrill Lynch 

(8,320) 

(10,915) Corsair Gaming Inc Barclays Bank 2,292 
(2,051) Corsair Gaming Inc HSBC (4,547) 

(13,770) Corsair Gaming Inc Morgan Stanley 2,892 
(13,177) Corteva Inc Barclays Bank 39,926 

(3,305) Corteva Inc HSBC 12,427 
(12,781) Corteva Inc Morgan Stanley 38,726 

(113) CorVel Corp Bank of America 
Merrill Lynch 

3,088 

(534) CorVel Corp Barclays Bank 5,516 
(1,327) CorVel Corp Goldman Sachs 36,267 

(416) CorVel Corp Morgan Stanley 4,297 
807 Corvus 

Pharmaceuticals Inc 
Goldman Sachs 444 

(44,019) Costamare Inc Barclays Bank 27,732 
(42,021) Costamare Inc Goldman Sachs 29,835 
(10,772) Costamare Inc HSBC 7,110 

(4,062) CoStar Group Inc Barclays Bank 2,884 
(2,714) CoStar Group Inc Goldman Sachs (8,576) 

(11,876) CoStar Group Inc Morgan Stanley 8,432 
(1,792) Costco Wholesale Corp Bank of America 

Merrill Lynch 
(1,614) 
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(1,725) Costco Wholesale Corp Barclays Bank (1,776) 
(2,214) Costco Wholesale Corp Goldman Sachs (8,723) 

(604) Costco Wholesale Corp HSBC (11,740) 
(5,386) Costco Wholesale Corp Morgan Stanley (41,833) 
(6,300) Coterra Energy Inc Bank of America 

Merrill Lynch 
13,545 

(46,373) Coterra Energy Inc Barclays Bank 115,005 
(74,019) Coterra Energy Inc Goldman Sachs 152,075 
(58,924) Coterra Energy Inc HSBC 82,618 
(21,956) Coterra Energy Inc Morgan Stanley 54,451 

(148,404) Coty Inc ’A’ Barclays Bank 60,103 
(27,085) Coty Inc ’A’ Goldman Sachs 16,928 
(32,441) Coty Inc ’A’ HSBC 43,201 
(33,081) Coty Inc ’A’ Morgan Stanley 12,163 

5,763 Couchbase Inc Goldman Sachs 22,591 
11,202 Coupang Inc Bank of America 

Merrill Lynch 
(12,210) 

1,507 Coupang Inc Barclays Bank (844) 
8,783 Coupang Inc Goldman Sachs (9,573) 

31,848 Coupang Inc HSBC (74,206) 
7,021 Coupang Inc Morgan Stanley (3,932) 

(1,787) Coursera Inc Bank of America 
Merrill Lynch 

44 

(11,741) Coursera Inc Barclays Bank (1,292) 
(32,772) Coursera Inc Goldman Sachs (13,109) 

(7,847) Coursera Inc HSBC (9,103) 
(20,834) Cousins Properties 

Inc (REIT) 
Bank of America 
Merrill Lynch 

(3,958) 

(22,615) Cousins Properties 
Inc (REIT) 

Barclays Bank 9,498 

(8,926) Cousins Properties 
Inc (REIT) 

Goldman Sachs (1,722) 

(13,674) Cousins Properties 
Inc (REIT) 

HSBC 7,068 

(9,521) Cousins Properties 
Inc (REIT) 

Morgan Stanley 3,999 

1,998 Covenant Logistics 
Group Inc 

Bank of America 
Merrill Lynch 

(639) 

17,532 Covenant Logistics 
Group Inc 

Barclays Bank (26,649) 

2,178 Covenant Logistics 
Group Inc 

HSBC (2,592) 

1,126 CPI Card Group Inc Barclays Bank (1,317) 
579 CPI Card Group Inc Goldman Sachs (660) 

(10,772) CPS Technologies Corp Barclays Bank 2,262 
(1,891) CPS Technologies Corp Goldman Sachs (38) 

(683) CRA International Inc Bank of America 
Merrill Lynch 

3,128 

(3,974) CRA International Inc Barclays Bank 16,413 
(1,022) CRA International Inc HSBC 1,001 
(1,894) CRA International Inc Morgan Stanley 7,822 
(3,821) Cracker Barrel Old 

Country Store Inc 
Bank of America 
Merrill Lynch 

30,835 

(921) Cracker Barrel Old 
Country Store Inc 

Barclays Bank 7,414 

(2,609) Cracker Barrel Old 
Country Store Inc 

HSBC 7,018 

(2,062) Crane Co Bank of America 
Merrill Lynch 

5,810 

(7,292) Crane Co Barclays Bank 6,459 
(7,775) Crane Co Goldman Sachs 23,636 
(3,353) Crane Co HSBC 4,218 

(10,676) Crane Co Morgan Stanley 8,869 
(5,407) Crane NXT Co Barclays Bank 2,487 
(7,775) Crane NXT Co Goldman Sachs (17,572) 

   
 

 
(3,413) Crane NXT Co Morgan Stanley 1,570 
88,030 Crawford & Co ’A’ Barclays Bank 14,085 

3,449 Crawford & Co ’A’ HSBC 483 
280 Credicorp Ltd Barclays Bank (1,106) 
537 Credicorp Ltd Goldman Sachs (4,489) 
951 Credicorp Ltd HSBC (13,520) 

2,156 Credicorp Ltd Morgan Stanley (8,516) 
(737) Credit Acceptance Corp Bank of America 

Merrill Lynch 
(12,057) 

(543) Credit Acceptance Corp Morgan Stanley (5,631) 
(41,547) Credo Technology 

Group Holding Ltd 
Goldman Sachs (211,059) 

(28,932) Credo Technology 
Group Holding Ltd 

Morgan Stanley (84,481) 

7,296 Crescent Energy Co ’A’ Bank of America 
Merrill Lynch 

(4,378) 

8,988 Crescent Energy Co ’A’ Barclays Bank (6,561) 
17,091 Crescent Energy Co ’A’ Goldman Sachs (10,255) 
12,656 Crescent Energy Co ’A’ HSBC (17,339) 
15,118 Crescent Energy Co ’A’ Morgan Stanley (11,036) 
1,225 Crinetics 

Pharmaceuticals Inc 
Bank of America 
Merrill Lynch 

(7) 

12,945 Crinetics 
Pharmaceuticals Inc 

Barclays Bank (9,709) 

3,859 Crinetics 
Pharmaceuticals Inc 

Goldman Sachs (577) 

8,820 Crinetics 
Pharmaceuticals Inc 

HSBC (4,047) 

5,159 Crocs Inc Bank of America 
Merrill Lynch 

(27,510) 

2,039 Crocs Inc Barclays Bank 10,088 
4,397 Crocs Inc Goldman Sachs (18,834) 
6,677 Crocs Inc HSBC (31,359) 
4,291 Crocs Inc Morgan Stanley 18,645 
3,735 Cross Country 

Healthcare Inc 
Goldman Sachs 2,913 

3,748 Cross Country 
Healthcare Inc 

Morgan Stanley 3,448 

3,212 CrossFirst Bankshares Inc Bank of America 
Merrill Lynch 

610 

10,992 CrossFirst Bankshares Inc Barclays Bank (4,287) 
12,202 CrossFirst Bankshares Inc Goldman Sachs 2,318 
(1,572) Crowdstrike 

Holdings Inc ’A’ 
Barclays Bank (20,279) 

(644) Crowdstrike 
Holdings Inc ’A’ 

Goldman Sachs (10,930) 

(904) Crowdstrike 
Holdings Inc ’A’ 

HSBC (13,218) 

1,966 Crown Castle Inc (REIT) Barclays Bank (6,409) 
5,008 Crown Castle Inc (REIT) Goldman Sachs (10,517) 
2,868 Crown Castle Inc (REIT) HSBC (13,107) 

(2,644) Crown Holdings Inc Goldman Sachs 16,287 
(1,246) Crown Holdings Inc HSBC 9,129 
(2,711) Crown Holdings Inc Morgan Stanley 10,410 
(4,607) CS Disco Inc Goldman Sachs (10,366) 
8,203 CSG Systems 

International Inc 
Bank of America 
Merrill Lynch 

(16,460) 

23,029 CSG Systems 
International Inc 

Barclays Bank (48,368) 

2,287 CSG Systems 
International Inc 

Goldman Sachs (3,208) 

4,260 CSG Systems 
International Inc 

HSBC (6,007) 

3,500 CSG Systems 
International Inc 

Morgan Stanley (6,653) 

    
 

(5,249) CSW Industrials Inc Barclays Bank (25,090) 
(1,221) CSW Industrials Inc Goldman Sachs (11,355) 

(31,948) CSX Corp Bank of America 
Merrill Lynch 

40,574 

(5,621) CSX Corp Goldman Sachs 7,139 
(21,352) CSX Corp HSBC 20,617 
(43,474) CSX Corp Morgan Stanley 50,430 
19,560 CTO Realty 

Growth Inc (REIT) 
Bank of America 
Merrill Lynch 

(6,650) 

9,636 CTO Realty 
Growth Inc (REIT) 

Barclays Bank (3,565) 

28,188 CTO Realty 
Growth Inc (REIT) 

Goldman Sachs (9,584) 

20,496 CTO Realty 
Growth Inc (REIT) 

HSBC (7,174) 

28,242 CTO Realty 
Growth Inc (REIT) 

Morgan Stanley (10,450) 

(906) CTS Corp Bank of America 
Merrill Lynch 

(1,243) 

(16,568) CTS Corp Barclays Bank (6,959) 
(3,826) CTS Corp Goldman Sachs (10,254) 
(7,520) CTS Corp HSBC (27,147) 
8,782 CubeSmart (REIT) Goldman Sachs (8,958) 
1,319 CubeSmart (REIT) Morgan Stanley (132) 
6,029 Cue Biopharma Inc Barclays Bank 1,025 

13,266 Cue Biopharma Inc Goldman Sachs (5,572) 
2,746 Cue Biopharma Inc HSBC (2,416) 
9,079 Cue Biopharma Inc Morgan Stanley 1,543 
1,434 Cullen/Frost Bankers Inc Barclays Bank (1,463) 
7,880 Cullinan Oncology Inc Bank of America 

Merrill Lynch 
2,443 

14,621 Cullinan Oncology Inc Barclays Bank 16,229 
4,852 Cullinan Oncology Inc Goldman Sachs 1,504 

14,919 Cullinan Oncology Inc HSBC 11,040 
6,701 Cullinan Oncology Inc Morgan Stanley 7,438 
9,228 Culp Inc Barclays Bank (3,691) 

10,063 Culp Inc Goldman Sachs (7,245) 
15,310 Culp Inc HSBC (11,023) 

3,312 Culp Inc Morgan Stanley (1,325) 
3,500 Cummins Inc Bank of America 

Merrill Lynch 
(50,960) 

23,813 Cummins Inc Barclays Bank (287,832) 
4,217 Cummins Inc Goldman Sachs (46,947) 
8,980 Cummins Inc HSBC (170,454) 
4,827 Cummins Inc Morgan Stanley (66,806) 

38,116 Cumulus Media Inc ’A’ Bank of America 
Merrill Lynch 

381 

47,511 Cumulus Media Inc ’A’ Barclays Bank (475) 
11,097 Cumulus Media Inc ’A’ Goldman Sachs 111 
32,741 Cumulus Media Inc ’A’ HSBC 20,954 
17,719 CureVac NV Barclays Bank (8,151) 
2,277 CureVac NV Goldman Sachs 683 
2,712 Curo Group 

Holdings Corp 
Bank of America 
Merrill Lynch 

(678) 

4,339 Curo Group 
Holdings Corp 

Barclays Bank 347 

3,789 Curo Group 
Holdings Corp 

HSBC (1,743) 

3,670 Curo Group 
Holdings Corp 

Morgan Stanley 294 

5,999 Curtiss-Wright Corp Bank of America 
Merrill Lynch 

(40,494) 

10,009 Curtiss-Wright Corp Barclays Bank (67,661) 
27,354 Curtiss-Wright Corp Goldman Sachs (184,640) 

2,246 Curtiss-Wright Corp HSBC (9,838) 
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3,042 Curtiss-Wright Corp Morgan Stanley (20,564) 

(62,177) Cushman & Wakefield Plc Barclays Bank 15,544 
(42,081) Cushman & Wakefield Plc Goldman Sachs (8,837) 
(17,946) Cushman & Wakefield Plc HSBC (6,461) 
(56,651) Cushman & Wakefield Plc Morgan Stanley 14,163 

7,848 Custom Truck 
One Source Inc 

Morgan Stanley (2,668) 

(1,177) Customers Bancorp Inc Bank of America 
Merrill Lynch 

(6,073) 

(4,075) Customers Bancorp Inc HSBC (25,510) 
(11,129) Customers Bancorp Inc Morgan Stanley 2,003 
(3,831) Cutera Inc Bank of America 

Merrill Lynch 
(1,303) 

(6,330) Cutera Inc Barclays Bank 5,191 
(5,865) Cutera Inc Goldman Sachs (1,994) 
(1,610) Cutera Inc HSBC 53 
(3,735) Cutera Inc Morgan Stanley 3,063 

(26,964) CVB Financial Corp Barclays Bank (3,506) 
(5,109) CVB Financial Corp HSBC (2,197) 
(6,838) Cvent Holding Corp Goldman Sachs (205) 
(4,038) Cvent Holding Corp HSBC (162) 

(33,277) Cvent Holding Corp Morgan Stanley (998) 
2,760 CVR Energy Inc Bank of America 

Merrill Lynch 
(4,416) 

5,349 CVR Energy Inc Barclays Bank (11,714) 
8,629 CVR Energy Inc HSBC (12,857) 

11,396 CVR Energy Inc Morgan Stanley (24,957) 
(8,034) CVRx Inc Bank of America 

Merrill Lynch 
(1,285) 

(4,352) CVRx Inc Barclays Bank 6,484 
(2,552) CVRx Inc HSBC (434) 
18,389 CVS Health Corp Barclays Bank (44,869) 
36,948 CVS Health Corp Goldman Sachs (69,093) 
38,174 CVS Health Corp HSBC (102,036) 
21,593 CVS Health Corp Morgan Stanley (52,687) 

(554) Cyclerion Therapeutics Inc HSBC 824 
(1,434) Cyclerion Therapeutics Inc Morgan Stanley 860 

(20,414) Cymabay Therapeutics Inc Barclays Bank (4,083) 
(13,620) Cymabay Therapeutics Inc HSBC 16,753 
(17,353) Cytek Biosciences Inc Bank of America 

Merrill Lynch 
(10,932) 

(6,429) Cytek Biosciences Inc Barclays Bank (257) 
(17,223) Cytek Biosciences Inc HSBC 54,776 
(23,795) Cytek Biosciences Inc Morgan Stanley (952) 

(4,315) Cytokinetics Inc Bank of America 
Merrill Lynch 

2,296 

(829) Cytokinetics Inc Barclays Bank 2,346 
(14,712) Cytokinetics Inc Goldman Sachs 15,153 
(1,907) Cytokinetics Inc HSBC 934 
(3,409) Cytokinetics Inc Morgan Stanley 9,647 
(5,451) CytoSorbents Corp Bank of America 

Merrill Lynch 
2,780 

(46,950) CytoSorbents Corp Barclays Bank 17,841 
(14,430) CytoSorbents Corp Goldman Sachs 7,359 

(3,901) CytoSorbents Corp Morgan Stanley 1,482 
(268) Daily Journal Corp Bank of America 

Merrill Lynch 
(4,033) 

(360) Daily Journal Corp Barclays Bank 2,048 
(129) Daily Journal Corp HSBC (2,602) 

(80) Daily Journal Corp Morgan Stanley 455 
(4,580) Dakota Gold Corp Morgan Stanley 641 

(11,962) Daktronics Inc Barclays Bank (3,469) 
(19,947) Daktronics Inc Morgan Stanley (5,785) 

2,240 Dana Inc Bank of America 
Merrill Lynch 

(912) 

   
 

 
24,677 Dana Inc Barclays Bank (28,872) 
12,262 Dana Inc Goldman Sachs (10,569) 
16,817 Dana Inc HSBC (19,807) 
13,450 Dana Inc Morgan Stanley (15,684) 
8,649 Danaher Corp Barclays Bank (56,651) 

462 Danaher Corp Goldman Sachs (1,021) 
2,174 Danaher Corp HSBC (31,545) 
1,419 Danaher Corp Morgan Stanley (9,294) 
5,555 Darden Restaurants Inc Bank of America 

Merrill Lynch 
41,496 

25,588 Darden Restaurants Inc Goldman Sachs 191,143 
8,470 Darden Restaurants Inc HSBC 77,246 
7,100 Darden Restaurants Inc Morgan Stanley (13,277) 

(14,940) DarioHealth Corp Bank of America 
Merrill Lynch 

(1,046) 

(9,003) DarioHealth Corp Barclays Bank 1,260 
(970) Darling Ingredients Inc Bank of America 

Merrill Lynch 
621 

(3,369) Darling Ingredients Inc Barclays Bank 8,153 
(9,975) Darling Ingredients Inc Goldman Sachs 6,384 
(4,582) Darling Ingredients Inc HSBC (21,215) 
(2,564) Daseke Inc Barclays Bank 128 

(28,171) Daseke Inc Goldman Sachs (2,535) 
(3,860) Datadog Inc ’A’ Bank of America 

Merrill Lynch 
(24,801) 

(6,184) Datadog Inc ’A’ Goldman Sachs (39,732) 
2,664 Dave & Buster’s 

Entertainment Inc 
Bank of America 
Merrill Lynch 

(5,168) 

8,608 Dave & Buster’s 
Entertainment Inc 

Barclays Bank (15,064) 

7,805 Dave & Buster’s 
Entertainment Inc 

HSBC (26,069) 

2,359 Dave & Buster’s 
Entertainment Inc 

Morgan Stanley (4,128) 

56 Dave Inc HSBC 25 
(14,287) DaVita Inc Barclays Bank 86,151 

(2,987) DaVita Inc Goldman Sachs 9,230 
(7,945) DaVita Inc HSBC (36,229) 
(1,814) DaVita Inc Morgan Stanley 10,938 
14,721 Day One 

Biopharmaceuticals Inc 
Bank of America 
Merrill Lynch 

(22,229) 

12,401 Day One 
Biopharmaceuticals Inc 

Morgan Stanley (11,161) 

1,440 Decibel Therapeutics Inc HSBC 893 
26,578 Deciphera 

Pharmaceuticals Inc 
Barclays Bank (22,591) 

491 Deciphera 
Pharmaceuticals Inc 

HSBC (44) 

2,720 Deckers Outdoor Corp Barclays Bank 53,503 
1,577 Deckers Outdoor Corp Goldman Sachs (24,680) 
2,044 Deckers Outdoor Corp HSBC (38,407) 

86 Deere & Co Bank of America 
Merrill Lynch 

(1,877) 

1,417 Deere & Co Barclays Bank (17,174) 
7,595 Deere & Co HSBC (242,053) 

900 Deere & Co Morgan Stanley (10,908) 
14,448 Definitive Healthcare Corp Bank of America 

Merrill Lynch 
3,756 

5,626 Definitive Healthcare Corp Goldman Sachs 1,463 
9,104 Definitive Healthcare Corp HSBC (2,822) 

48,661 Definitive Healthcare Corp Morgan Stanley 7,786 
(10,703) Delek US Holdings Inc Bank of America 

Merrill Lynch 
2,997 

(247) Dell Technologies Inc ’C’ Bank of America 
Merrill Lynch 

(272) 

    
 

(8,590) Dell Technologies Inc ’C’ Barclays Bank 12,971 
14,313 Dell Technologies Inc ’C’ HSBC 143 
(4,424) Dell Technologies Inc ’C’ HSBC (44) 
9,803 Dell Technologies Inc ’C’ Morgan Stanley (14,803) 

(7,230) Dell Technologies Inc ’C’ Morgan Stanley 10,917 
(9,390) Delta Air Lines Inc Bank of America 

Merrill Lynch 
(24,602) 

(10,126) Delta Air Lines Inc Barclays Bank (8,911) 
(40,288) Delta Air Lines Inc Goldman Sachs (105,555) 

(914) Delta Air Lines Inc HSBC (547) 
(12,601) Delta Air Lines Inc Morgan Stanley (11,089) 

(7,914) Delta Apparel Inc Barclays Bank (5,144) 
(1,823) Delta Apparel Inc Goldman Sachs 346 
(4,000) Delta Apparel Inc HSBC 4,240 
(8,580) Delta Apparel Inc Morgan Stanley (5,577) 
(2,696) Deluxe Corp Bank of America 

Merrill Lynch 
(728) 

(1,179) Deluxe Corp Barclays Bank 106 
(12,076) Deluxe Corp Goldman Sachs (3,261) 
(10,542) Deluxe Corp HSBC (2,668) 

(3,564) Deluxe Corp Morgan Stanley 369 
10,398 Denali Therapeutics Inc Barclays Bank (15,701) 
7,386 Denali Therapeutics Inc HSBC 25,408 

(13,371) Denbury Inc Bank of America 
Merrill Lynch 

15,119 

(13,312) Denbury Inc Barclays Bank 12,911 
(2,255) Denbury Inc Goldman Sachs 1,601 

(23,881) Denbury Inc HSBC (16,154) 
(8,993) Denbury Inc Morgan Stanley 8,627 
(2,848) Denny’s Corp Bank of America 

Merrill Lynch 
(854) 

(19,529) Denny’s Corp Barclays Bank 5,273 
(1,962) Denny’s Corp Goldman Sachs (589) 
(3,049) Denny’s Corp HSBC (1,281) 
(1,548) Denny’s Corp Morgan Stanley 418 
(9,205) DENTSPLY SIRONA Inc Barclays Bank 31,941 
(1,878) DENTSPLY SIRONA Inc Goldman Sachs 9,390 
5,049 DENTSPLY SIRONA Inc Morgan Stanley (4,933) 
9,631 Design Therapeutics Inc Bank of America 

Merrill Lynch 
(6,934) 

8,110 Design Therapeutics Inc Barclays Bank (11,597) 
3,928 Design Therapeutics Inc HSBC (5,931) 

(39,968) Designer Brands Inc ’A’ Barclays Bank 39,568 
(35,527) Designer Brands Inc ’A’ Goldman Sachs 39,435 
(14,935) Designer Brands Inc ’A’ Morgan Stanley 14,786 

(9,714) Desktop Metal Inc ’A’ Barclays Bank (748) 
(43,029) Desktop Metal Inc ’A’ Goldman Sachs (3,012) 
(23,646) Desktop Metal Inc ’A’ Morgan Stanley 1,182 
(31,807) Destination XL Group Inc Barclays Bank (1,908) 
(38,099) Destination XL Group Inc Goldman Sachs 12,192 

(1,078) Devon Energy Corp HSBC 5,023 
97 Dexcom Inc Goldman Sachs (504) 

1,011 Dexcom Inc HSBC (5,120) 
2,877 Dexcom Inc Morgan Stanley (14,040) 
8,589 DHI Group Inc Bank of America 

Merrill Lynch 
4,380 

32,331 DHI Group Inc Barclays Bank 1,940 
16,718 DHI Group Inc Goldman Sachs 8,526 
19,265 DHI Group Inc HSBC 6,357 
16,799 DHI Group Inc Morgan Stanley 1,008 

4,375 DHT Holdings Inc Barclays Bank (1,575) 
48,390 DHT Holdings Inc Goldman Sachs (21,292) 
20,525 DHT Holdings Inc HSBC (7,389) 

311 DHT Holdings Inc Morgan Stanley (112) 
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1,348 Diamond Hill 

Investment Group Inc 
Bank of America 
Merrill Lynch 

4,192 

183 Diamond Hill 
Investment Group Inc 

Barclays Bank 243 

1,719 Diamond Hill 
Investment Group Inc 

Goldman Sachs 5,346 

345 Diamond Hill 
Investment Group Inc 

HSBC 900 

98 Diamond Hill 
Investment Group Inc 

Morgan Stanley 130 

(29,624) Diamond Offshore 
Drilling Inc 

Bank of America 
Merrill Lynch 

17,478 

(41,842) Diamond Offshore 
Drilling Inc 

Barclays Bank 55,650 

(40,137) Diamond Offshore 
Drilling Inc 

HSBC 25,688 

(11,089) Diamond Offshore 
Drilling Inc 

Morgan Stanley 14,748 

1,854 Diamondback 
Energy Inc 

Bank of America 
Merrill Lynch 

(3,486) 

3,492 Diamondback 
Energy Inc 

Barclays Bank (18,752) 

5,016 Diamondback 
Energy Inc 

Goldman Sachs (9,430) 

2,028 Diamondback 
Energy Inc 

Morgan Stanley (10,890) 

(35,869) DiamondRock 
Hospitality Co (REIT) 

Bank of America 
Merrill Lynch 

12,195 

(2,459) DiamondRock 
Hospitality Co (REIT) 

Barclays Bank 443 

(31,806) DiamondRock 
Hospitality Co (REIT) 

HSBC 22,196 

(15,470) DiamondRock 
Hospitality Co (REIT) 

Morgan Stanley 2,785 

(2,901) DICE Therapeutics Inc Bank of America 
Merrill Lynch 

8,613 

(1,524) DICE Therapeutics Inc Goldman Sachs 4,740 
(566) DICE Therapeutics Inc HSBC 3,668 

(6,970) DICE Therapeutics Inc Morgan Stanley 20,631 
302 Dick’s Sporting 

Goods Inc 
Bank of America 
Merrill Lynch 

(2,869) 

6,457 Dick’s Sporting 
Goods Inc 

Barclays Bank 13,947 

2,843 Dick’s Sporting 
Goods Inc 

Goldman Sachs (27,009) 

5,300 Dick’s Sporting 
Goods Inc 

HSBC (66,144) 

(8,188) Diebold Nixdorf Inc Bank of America 
Merrill Lynch 

789 

(33,648) Diebold Nixdorf Inc Goldman Sachs 3,244 
(30,929) Diebold Nixdorf Inc HSBC 5,066 

2,305 Digi International Inc Bank of America 
Merrill Lynch 

9,128 

7,027 Digi International Inc Barclays Bank 13,843 
16,110 Digi International Inc Goldman Sachs 63,796 
2,491 Digi International Inc HSBC 12,829 

604 Digi International Inc Morgan Stanley 1,190 
(22,892) Digimarc Corp Barclays Bank 34,567 
(5,281) Digital Realty 

Trust Inc (REIT) 
Bank of America 
Merrill Lynch 

(12,040) 

(4,853) Digital Realty 
Trust Inc (REIT) 

Barclays Bank (44,405) 

(17,972) Digital Realty 
Trust Inc (REIT) 

Goldman Sachs (40,976) 

    
 

(1,856) Digital Realty 
Trust Inc (REIT) 

HSBC (6,106) 

(1,170) Digital Realty 
Trust Inc (REIT) 

Morgan Stanley (10,706) 

(2,104) Digital Turbine Inc Bank of America 
Merrill Lynch 

7,301 

(27,286) Digital Turbine Inc Barclays Bank 141,887 
(16,155) Digital Turbine Inc Goldman Sachs 56,058 
(19,483) Digital Turbine Inc HSBC 53,773 
(65,475) DigitalBridge Group Inc Bank of America 

Merrill Lynch 
(112,288) 

(9,740) DigitalBridge Group Inc HSBC (13,779) 
(16,466) DigitalBridge Group Inc Morgan Stanley (13,170) 

4,166 DigitalOcean Holdings Inc Goldman Sachs 18,122 
7,713 DigitalOcean Holdings Inc HSBC 32,472 

83 Dillard’s Inc ’A’ Bank of America 
Merrill Lynch 

(1,067) 

1,181 Dillard’s Inc ’A’ Barclays Bank (12,153) 
63 Dillard’s Inc ’A’ Goldman Sachs (810) 

1,041 Dillard’s Inc ’A’ HSBC (11,562) 
620 Dillard’s Inc ’A’ Morgan Stanley (4,767) 

(14,931) Dime Community 
Bancshares Inc 

Barclays Bank 10,302 

(20,921) Dime Community 
Bancshares Inc 

Goldman Sachs (14,854) 

1,693 Dine Brands Global Inc Bank of America 
Merrill Lynch 

(4,133) 

7,818 Dine Brands Global Inc Barclays Bank (47,064) 
2,378 Dine Brands Global Inc Goldman Sachs (10,772) 
4,047 Dine Brands Global Inc HSBC (14,124) 
2,439 Dine Brands Global Inc Morgan Stanley (11,709) 
(846) Diodes Inc Bank of America 

Merrill Lynch 
242 

(6,564) Diodes Inc Barclays Bank 24,549 
(5,963) Diodes Inc Goldman Sachs (11,240) 
(1,476) Diodes Inc HSBC (3,263) 
(2,748) Diodes Inc Morgan Stanley 10,278 
1,648 Disc Medicine Inc Goldman Sachs 3,280 

(3,331) Discover Financial 
Services 

Barclays Bank (6,996) 

(4,564) Discover Financial 
Services 

Morgan Stanley (9,584) 

22,022 DISH Network 
Corp ’A’ 

Bank of America 
Merrill Lynch 

771 

27,191 DISH Network 
Corp ’A’ 

Morgan Stanley (4,758) 

(1,640) Distribution 
Solutions Group Inc 

Bank of America 
Merrill Lynch 

2,591 

(1,640) Distribution 
Solutions Group Inc 

Bank of America 
Merrill Lynch 

(46) 

(6,052) Distribution 
Solutions Group Inc 

Barclays Bank 13,920 

(6,052) Distribution 
Solutions Group Inc 

Barclays Bank (172) 

(55,623) Diversey Holdings Ltd Morgan Stanley 286 
(3,492) DLH Holdings Corp Goldman Sachs 2,794 
(3,081) DMC Global Inc Goldman Sachs 2,342 

(26,584) DocGo Inc Barclays Bank 4,401 
(10,539) DocGo Inc Goldman Sachs (3,056) 
(30,242) DocGo Inc HSBC (17,518) 
(21,848) DocGo Inc Morgan Stanley 3,671 

4,451 DocuSign Inc Bank of America 
Merrill Lynch 

21,810 

8,926 DocuSign Inc Barclays Bank 4,909 

   
 

 
4,884 DocuSign Inc Goldman Sachs 23,932 

10,016 DocuSign Inc HSBC 67,107 
9,609 DocuSign Inc Morgan Stanley 5,285 

270 Dolby Laboratories 
Inc ’A’ 

Bank of America 
Merrill Lynch 

(807) 

1,210 Dolby Laboratories 
Inc ’A’ 

Barclays Bank (2,481) 

7,270 Dolby Laboratories 
Inc ’A’ 

Goldman Sachs (21,737) 

1,951 Dolby Laboratories 
Inc ’A’ 

HSBC (5,053) 

594 Dolby Laboratories 
Inc ’A’ 

Morgan Stanley (1,218) 

(8,186) Dollar General Corp Bank of America 
Merrill Lynch 

123,336 

(9,476) Dollar General Corp Barclays Bank 90,875 
(2,050) Dollar General Corp Goldman Sachs 30,134 
(8,546) Dollar General Corp HSBC 147,155 
(3,684) Dollar General Corp Morgan Stanley 29,499 
(7,859) Dollar Tree Inc Barclays Bank 176,671 

(178) Dollar Tree Inc Goldman Sachs 3,850 
(3,478) Dollar Tree Inc HSBC 69,554 
(5,446) Dollar Tree Inc Morgan Stanley 122,426 

(374) Dominion Energy Inc Bank of America 
Merrill Lynch 

1,956 

(61,146) Dominion Energy Inc Barclays Bank 160,203 
(35,557) Dominion Energy Inc Goldman Sachs 185,963 
(17,526) Dominion Energy Inc HSBC 121,981 
(23,465) Dominion Energy Inc Morgan Stanley 61,479 

3,321 Domino’s Pizza Inc Bank of America 
Merrill Lynch 

(54,978) 

2,120 Domino’s Pizza Inc Barclays Bank (34,480) 
521 Domino’s Pizza Inc Goldman Sachs (7,746) 

1,619 Domino’s Pizza Inc HSBC (27,697) 
1,413 Domino’s Pizza Inc Morgan Stanley (23,979) 
4,355 Domo Inc ’B’ Bank of America 

Merrill Lynch 
(4,181) 

10,519 Domo Inc ’B’ Barclays Bank (18,934) 
4,333 Domo Inc ’B’ Goldman Sachs (4,160) 
2,660 Domo Inc ’B’ HSBC (1,144) 

33,653 Donaldson Co Inc Barclays Bank (149,419) 
19,283 Donaldson Co Inc Goldman Sachs (73,083) 
40,003 Donaldson Co Inc HSBC (164,468) 

9,329 Donaldson Co Inc Morgan Stanley (41,421) 
343 Donegal Group Inc ’A’ Bank of America 

Merrill Lynch 
98 

35,388 Donegal Group Inc ’A’ Barclays Bank (4,777) 
8,756 Donegal Group Inc ’A’ Goldman Sachs 2,495 

24,366 Donegal Group Inc ’A’ HSBC 9,868 
25,538 Donegal Group Inc ’A’ Morgan Stanley (3,448) 
(7,686) Donnelley Financial 

Solutions Inc 
Barclays Bank 10,530 

(1,539) Donnelley Financial 
Solutions Inc 

Goldman Sachs 46 

377 DoorDash Inc ’A’ Bank of America 
Merrill Lynch 

(858) 

(6,285) DoorDash Inc ’A’ Barclays Bank 8,799 
2,378 DoorDash Inc ’A’ HSBC (2,865) 

(3,598) DoorDash Inc ’A’ HSBC 9,139 
3,532 DoorDash Inc ’A’ Morgan Stanley (4,945) 

(16,361) Dorian LPG Ltd Barclays Bank 8,508 
(3,476) Dorian LPG Ltd Goldman Sachs (6,187) 
(2,616) Dorman Products Inc Bank of America 

Merrill Lynch 
2,806 
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(1,535) Dorman Products Inc Barclays Bank 706 

(680) Dorman Products Inc Goldman Sachs 850 
(1,957) Dorman Products Inc HSBC 3,459 
(2,268) Dorman Products Inc Morgan Stanley 1,560 
(1,618) DoubleVerify Holdings Inc Bank of America 

Merrill Lynch 
(2,368) 

(25,403) DoubleVerify Holdings Inc Goldman Sachs (149,878) 
(17,021) DoubleVerify Holdings Inc Morgan Stanley (45,787) 

9,354 Douglas Dynamics Inc Barclays Bank (8,044) 
7,599 Douglas Dynamics Inc Goldman Sachs 7,371 
1,010 Douglas Dynamics Inc HSBC 1,545 

(39,744) Douglas Elliman Inc Bank of America 
Merrill Lynch 

(2,385) 

(20,802) Douglas Elliman Inc Barclays Bank 3,536 
(29,002) Douglas Elliman Inc Goldman Sachs (1,740) 
(21,318) Douglas Elliman Inc HSBC (5,543) 
(28,650) Douglas Elliman Inc Morgan Stanley 4,871 
14,066 Douglas Emmett 

Inc (REIT) 
Barclays Bank (1,125) 

9,564 Douglas Emmett 
Inc (REIT) 

Goldman Sachs 8,416 

26,920 Douglas Emmett 
Inc (REIT) 

HSBC 2,961 

1,023 Dover Corp Barclays Bank (2,781) 
556 Dover Corp Morgan Stanley (390) 

1,634 Dow Inc Barclays Bank (4,967) 
3,059 Dow Inc HSBC (14,847) 

21,525 Dow Inc Morgan Stanley (65,436) 
(3,953) Doximity Inc ’A’ Bank of America 

Merrill Lynch 
13,282 

(14,968) Doximity Inc ’A’ Barclays Bank 15,268 
(9,595) Doximity Inc ’A’ HSBC 34,159 
(6,242) Doximity Inc ’A’ Morgan Stanley 6,367 

(870) DR Horton Inc Bank of America 
Merrill Lynch 

2,925 

(918) DR Horton Inc Goldman Sachs 1,149 
(25,263) DR Horton Inc HSBC 42,442 
10,727 DraftKings Inc ’A’ Barclays Bank (15,997) 

8,029 DraftKings Inc ’A’ HSBC 1,321 
3,781 DraftKings Inc ’A’ Morgan Stanley (6,655) 

(7,301) Dril-Quip Inc Barclays Bank 12,850 
(16,604) Dril-Quip Inc Goldman Sachs 27,065 
(3,953) Dril-Quip Inc HSBC 6,265 
(8,966) Dril-Quip Inc Morgan Stanley 15,780 
(8,183) Driven Brands 

Holdings Inc 
Barclays Bank 8,265 

(12,861) Driven Brands 
Holdings Inc 

Goldman Sachs 44,885 

(7,690) Driven Brands 
Holdings Inc 

Morgan Stanley 7,767 

45,569 Dropbox Inc ’A’ Bank of America 
Merrill Lynch 

16,090 

17,638 Dropbox Inc ’A’ Barclays Bank 7,055 
7,666 Dropbox Inc ’A’ Goldman Sachs 2,367 

59,902 Dropbox Inc ’A’ HSBC 59,342 
22,850 Dropbox Inc ’A’ Morgan Stanley 16,226 

2,262 DTE Energy Co Bank of America 
Merrill Lynch 

(14,285) 

75,804 DTE Energy Co Barclays Bank (187,615) 
44,219 DTE Energy Co Goldman Sachs (279,243) 
40,322 DTE Energy Co HSBC (264,714) 
(8,286) DTE Midstream LLC Barclays Bank 12,098 
(7,002) DTE Midstream LLC Goldman Sachs 16,805 
1,991 DTE Midstream LLC Goldman Sachs (275) 

    
 

22,283 Duckhorn Portfolio Inc Bank of America 
Merrill Lynch 

(23,888) 

12,617 Duckhorn Portfolio Inc Barclays Bank (5,930) 
17,048 Duckhorn Portfolio Inc Goldman Sachs (19,435) 
18,219 Duckhorn Portfolio Inc HSBC (29,697) 
29,818 Duckhorn Portfolio Inc Morgan Stanley (14,014) 

1,644 Ducommun Inc Bank of America 
Merrill Lynch 

(12,281) 

19,328 Ducommun Inc Barclays Bank (25,126) 
11,278 Ducommun Inc Goldman Sachs (84,247) 
7,144 Ducommun Inc HSBC (55,366) 
1,351 Ducommun Inc Morgan Stanley (1,756) 

(69,972) Duke Energy Corp Barclays Bank 269,392 
(1,308) Duke Energy Corp Goldman Sachs 10,739 

(43,827) Duke Energy Corp HSBC 472,455 
(50,215) Duke Energy Corp Morgan Stanley 193,328 
22,841 Duluth Holdings Inc ’B’ Bank of America 

Merrill Lynch 
2,284 

16,652 Duluth Holdings Inc ’B’ Barclays Bank (333) 
14,906 Duluth Holdings Inc ’B’ Goldman Sachs 1,491 
21,882 Duluth Holdings Inc ’B’ HSBC 1,532 
22,145 Duluth Holdings Inc ’B’ Morgan Stanley (443) 
8,822 Dun & Bradstreet 

Holdings Inc 
Bank of America 
Merrill Lynch 

(6,264) 

62,219 Dun & Bradstreet 
Holdings Inc 

Barclays Bank (37,331) 

(23,035) Dun & Bradstreet 
Holdings Inc 

Goldman Sachs 16,355 

4,802 Dun & Bradstreet 
Holdings Inc 

Morgan Stanley (2,881) 

840 Duolingo Inc Barclays Bank 1,914 
1,860 Duolingo Inc Goldman Sachs 16,573 

531 Duolingo Inc HSBC 2,850 
1,426 Duolingo Inc Morgan Stanley 4,068 

27,763 DuPont de Nemours Inc Barclays Bank 16,658 
8,401 DuPont de Nemours Inc Goldman Sachs 17,306 

(5,290) Durect Corp Bank of America 
Merrill Lynch 

(6,613) 

(3,331) Durect Corp Barclays Bank (300) 
(9,457) Durect Corp Goldman Sachs (11,821) 
(5,473) DXC Technology Co Bank of America 

Merrill Lynch 
(9,632) 

(4,544) DXC Technology Co Barclays Bank (1,590) 
(851) DXC Technology Co Goldman Sachs (296) 

(7,497) DXC Technology Co HSBC (19,342) 
(35,157) DXC Technology Co Morgan Stanley (12,305) 
(11,791) DXP Enterprises Inc Barclays Bank (590) 
(6,572) DXP Enterprises Inc Goldman Sachs (10,121) 
(1,574) DXP Enterprises Inc HSBC (11,962) 

72 Dyadic International Inc Barclays Bank 9 
2,059 Dycom Industries Inc Barclays Bank 6,012 
3,301 Dycom Industries Inc HSBC 31,723 

(2,065) Dynatrace Inc Bank of America 
Merrill Lynch 

(8,611) 

(14,418) Dynatrace Inc Barclays Bank (22,925) 
(1,695) Dynatrace Inc Morgan Stanley (2,695) 

(14,751) Dynavax 
Technologies Corp 

Barclays Bank (4,573) 

(6,050) Dynavax 
Technologies Corp 

Goldman Sachs 968 

(13,872) Dynavax 
Technologies Corp 

HSBC (5,410) 

(3,736) Dynavax 
Technologies Corp 

Morgan Stanley (1,158) 

   
 

 
15,560 Dyne Therapeutics Inc Barclays Bank (15,716) 
4,375 Dyne Therapeutics Inc HSBC (3,150) 

(88,325) Dynex Capital Inc (REIT) Barclays Bank (23,848) 
(25,514) Dynex Capital Inc (REIT) Morgan Stanley (6,889) 
(12,709) DZS Inc Barclays Bank 6,100 
(9,781) DZS Inc Goldman Sachs 4,206 
(2,309) DZS Inc HSBC 716 
(5,163) DZS Inc Morgan Stanley 2,478 

(19,317) E2open Parent 
Holdings Inc 

Bank of America 
Merrill Lynch 

(10,045) 

(23,323) E2open Parent 
Holdings Inc 

Barclays Bank (8,630) 

(127,031) E2open Parent 
Holdings Inc 

Goldman Sachs (66,056) 

(7,150) E2open Parent 
Holdings Inc 

Morgan Stanley (2,646) 

(1,304) Eagle Bancorp Inc Bank of America 
Merrill Lynch 

(3,169) 

(1,327) Eagle Bancorp Inc Barclays Bank 173 
4,259 Eagle Bancorp 

Montana Inc 
Bank of America 
Merrill Lynch 

3,407 

8,402 Eagle Bancorp 
Montana Inc 

Barclays Bank (3,781) 

11,763 Eagle Bancorp 
Montana Inc 

Goldman Sachs 9,410 

5,909 Eagle Bancorp 
Montana Inc 

HSBC 2,423 

13,400 Eagle Bancorp 
Montana Inc 

Morgan Stanley (6,030) 

(12,214) Eagle Bulk Shipping Inc Barclays Bank 33,588 
(1,530) Eagle Bulk Shipping Inc Goldman Sachs 3,228 
(1,969) Eagle Bulk Shipping Inc Morgan Stanley 5,415 

(43,248) Eagle Materials Inc Barclays Bank 156,558 
(3,261) Eagle Materials Inc Goldman Sachs (12,555) 
(1,791) Eagle Materials Inc HSBC (6,286) 
(1,667) Eagle Materials Inc Morgan Stanley 6,035 
3,374 Eagle Pharmaceuticals Inc Barclays Bank (1,788) 
3,607 Eagle Pharmaceuticals Inc Goldman Sachs (848) 
2,702 Eagle Pharmaceuticals Inc Morgan Stanley (1,432) 

(7,416) Earthstone Energy Inc ’A’ Bank of America 
Merrill Lynch 

4,598 

(30,524) Earthstone Energy Inc ’A’ Barclays Bank 39,376 
(63,543) Earthstone Energy Inc ’A’ Morgan Stanley 79,813 

9,399 East West Bancorp Inc Goldman Sachs 23,028 
2,288 East West Bancorp Inc HSBC 10,136 

(49,581) Easterly Government 
Properties Inc (REIT) 

Barclays Bank (12,395) 

(43,491) Easterly Government 
Properties Inc (REIT) 

Goldman Sachs 5,219 

(24,056) Easterly Government 
Properties Inc (REIT) 

HSBC 10,585 

(15,864) Easterly Government 
Properties Inc (REIT) 

Morgan Stanley (3,966) 

(13,581) Eastern Bankshares Inc Barclays Bank 9,099 
(2,944) Eastern Bankshares Inc Morgan Stanley 1,972 

(14,175) Eastern Co Bank of America 
Merrill Lynch 

3,189 

(11,685) Eastern Co Barclays Bank 10,341 
(14,491) Eastern Co Goldman Sachs 3,260 
(2,590) Eastern Co HSBC 583 

(173) Eastern Co Morgan Stanley 153 
2,117 EastGroup Properties 

Inc (REIT) 
Bank of America 
Merrill Lynch 

12,010 

7,551 EastGroup Properties 
Inc (REIT) 

Barclays Bank 19,784 
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4,321 EastGroup Properties 

Inc (REIT) 
Goldman Sachs (3,414) 

5,382 EastGroup Properties 
Inc (REIT) 

HSBC (678) 

1,372 EastGroup Properties 
Inc (REIT) 

Morgan Stanley 4,354 

512 Eastman Chemical Co Bank of America 
Merrill Lynch 

(1,060) 

15,184 Eastman Chemical Co Barclays Bank (72,276) 
7,103 Eastman Chemical Co Goldman Sachs (14,703) 

11,873 Eastman Chemical Co HSBC (32,287) 
1,173 Eastman Chemical Co Morgan Stanley (5,583) 

(141,520) Eastman Kodak Co Barclays Bank (46,702) 
(25,776) Eastman Kodak Co HSBC (42,788) 

(3,081) Eaton Corp Plc Bank of America 
Merrill Lynch 

(27,698) 

17,620 Eaton Corp Plc Barclays Bank 83,343 
(222) Eaton Corp Plc Barclays Bank (1,050) 

(2,572) Eaton Corp Plc Goldman Sachs (23,122) 
5,176 Eaton Corp Plc HSBC 46,739 
7,677 eBay Inc Bank of America 

Merrill Lynch 
(18,425) 

11,001 eBay Inc Barclays Bank (15,292) 
57,139 eBay Inc Goldman Sachs (137,134) 
46,722 eBay Inc HSBC (162,593) 
7,219 eBay Inc Morgan Stanley (10,034) 

(12,312) Ebix Inc Bank of America 
Merrill Lynch 

(52,818) 

(15,070) Ebix Inc Barclays Bank (22,454) 
(3,004) Ebix Inc HSBC (9,973) 
(3,496) Ebix Inc Morgan Stanley (5,209) 
10,531 EchoStar Corp ’A’ Bank of America 

Merrill Lynch 
2,527 

40,029 EchoStar Corp ’A’ Barclays Bank 4,803 
25,381 EchoStar Corp ’A’ Goldman Sachs 6,091 
14,709 EchoStar Corp ’A’ HSBC 4,742 

9,113 EchoStar Corp ’A’ Morgan Stanley 1,094 
17,720 Ecolab Inc Barclays Bank (153,632) 

5,860 Ecolab Inc Goldman Sachs (55,260) 
38,997 Ecolab Inc HSBC (331,865) 

3,586 Ecolab Inc Morgan Stanley (31,090) 
(8,243) Ecovyst Inc Bank of America 

Merrill Lynch 
2,576 

(20,485) Ecovyst Inc Barclays Bank 18,142 
(11,427) Ecovyst Inc HSBC 3,241 
(18,011) Ecovyst Inc Morgan Stanley 17,831 
(5,976) Edgewell Personal 

Care Co 
Bank of America 
Merrill Lynch 

25,637 

(19,707) Edgewell Personal 
Care Co 

Barclays Bank 63,259 

(11,503) Edgewell Personal 
Care Co 

Goldman Sachs 49,348 

(2,443) Edgewell Personal 
Care Co 

HSBC 8,404 

8,055 Edgewise 
Therapeutics Inc 

Barclays Bank 3,222 

6,046 Edgewise 
Therapeutics Inc 

Goldman Sachs 6,469 

2,197 Edgewise 
Therapeutics Inc 

HSBC 461 

(12,717) Edgio Inc Barclays Bank 766 
(16,804) Edgio Inc Goldman Sachs 1,227 
(30,939) Edgio Inc HSBC 3,010 
(5,238) Edgio Inc Morgan Stanley 315 

    
 

(9,233) Edison International Bank of America 
Merrill Lynch 

51,536 

(27,517) Edison International Barclays Bank 34,947 
(10,961) Edison International HSBC 76,629 
(10,970) Edison International Morgan Stanley 13,932 
22,868 Editas Medicine Inc Barclays Bank (13,721) 
2,889 Editas Medicine Inc Goldman Sachs (2,802) 

11,689 Editas Medicine Inc HSBC (6,780) 
8,262 Edwards 

Lifesciences Corp 
Bank of America 
Merrill Lynch 

(61,056) 

4,762 Edwards 
Lifesciences Corp 

Barclays Bank (36,334) 

8,101 Edwards 
Lifesciences Corp 

Goldman Sachs (59,866) 

5,705 Edwards 
Lifesciences Corp 

HSBC (42,730) 

4,061 Edwards 
Lifesciences Corp 

Morgan Stanley (30,985) 

3,271 eGain Corp Bank of America 
Merrill Lynch 

1,112 

11,983 eGain Corp Barclays Bank 1,678 
23,122 eGain Corp Goldman Sachs 7,861 

5,960 eGain Corp HSBC (1,192) 
751 eHealth Inc Bank of America 

Merrill Lynch 
(511) 

8,411 eHealth Inc Barclays Bank (8,411) 
4,900 eHealth Inc Goldman Sachs (3,332) 
3,309 eHealth Inc HSBC (629) 
5,496 eHealth Inc Morgan Stanley (5,496) 

(16,841) Eiger 
BioPharmaceuticals Inc 

Bank of America 
Merrill Lynch 

2,695 

(18,177) Eiger 
BioPharmaceuticals Inc 

Barclays Bank 1,999 

(23,334) Eiger 
BioPharmaceuticals Inc 

Goldman Sachs 3,733 

16,204 El Pollo Loco 
Holdings Inc 

Bank of America 
Merrill Lynch 

(6,644) 

53,395 El Pollo Loco 
Holdings Inc 

Barclays Bank (26,964) 

39,110 El Pollo Loco 
Holdings Inc 

Goldman Sachs (16,035) 

12,380 El Pollo Loco 
Holdings Inc 

HSBC  

40,755 El Pollo Loco 
Holdings Inc 

Morgan Stanley (19,222) 

98 Elah Holdings Inc Bank of America 
Merrill Lynch 

(345) 

87 Elah Holdings Inc Morgan Stanley (220) 
13,920 Elanco Animal Health Inc Bank of America 

Merrill Lynch 
(3,299) 

33,488 Elanco Animal Health Inc Barclays Bank (15,552) 
9,737 Elanco Animal Health Inc Goldman Sachs (8,666) 

86,333 Elanco Animal Health Inc HSBC (114,529) 
66,677 Elanco Animal Health Inc Morgan Stanley (30,978) 
(1,315) Elastic NV Bank of America 

Merrill Lynch 
(8,049) 

5,817 Elastic NV Barclays Bank 41,243 
(874) Elastic NV Barclays Bank (403) 
(528) Elastic NV HSBC (1,954) 
(573) Elastic NV Morgan Stanley (3,513) 

(11,484) Electromed Inc Goldman Sachs 2,584 
(3,329) Electromed Inc HSBC (2,647) 

262 Electronic Arts Inc Bank of America 
Merrill Lynch 

438 

   
 

 
373 Electronic Arts Inc Goldman Sachs 623 

1,001 Electronic Arts Inc HSBC 1,094 
3,322 Electronic Arts Inc Morgan Stanley 4,618 
3,007 Element Solutions Inc Bank of America 

Merrill Lynch 
271 

(38,376) Element Solutions Inc Barclays Bank 26,479 
12,793 Element Solutions Inc Barclays Bank (8,827) 
2,716 Element Solutions Inc Goldman Sachs 244 
2,340 Element Solutions Inc HSBC (655) 
5,479 Element Solutions Inc Morgan Stanley (3,781) 
4,660 Elevance Health Inc Bank of America 

Merrill Lynch 
(37,000) 

10,429 Elevance Health Inc Barclays Bank (129,633) 
7,434 Elevance Health Inc Goldman Sachs (59,026) 
4,334 Elevance Health Inc HSBC (89,193) 
6,692 Elevance Health Inc Morgan Stanley (83,181) 

484 elf Beauty Inc Bank of America 
Merrill Lynch 

6,113 

19,791 elf Beauty Inc Barclays Bank 360,988 
(2,731) Eli Lilly & Co Bank of America 

Merrill Lynch 
27,243 

(2,705) Eli Lilly & Co Barclays Bank 25,102 
(2,803) Eli Lilly & Co HSBC 22,452 
(4,940) Eli Lilly & Co Morgan Stanley 45,844 

(13,910) Ellington Residential 
Mortgage (REIT) 

Barclays Bank 3,338 

(18,725) Ellington Residential 
Mortgage (REIT) 

Goldman Sachs (936) 

(9,912) Ellington Residential 
Mortgage (REIT) 

HSBC 496 

(8,968) Ellington Residential 
Mortgage (REIT) 

Morgan Stanley 2,152 

1,132 Elme Communities 
(REIT) 

Bank of America 
Merrill Lynch 

(1,257) 

51,231 Elme Communities 
(REIT) 

Goldman Sachs (56,866) 

6,887 Elme Communities 
(REIT) 

HSBC (9,022) 

23,236 Elme Communities 
(REIT) 

Morgan Stanley (16,265) 

6,510 Embecta Corp Barclays Bank 1,172 
1,199 Embecta Corp Goldman Sachs (2,014) 

(14,524) Embecta Corp HSBC 33,405 
10,340 EMCOR Group Inc Barclays Bank 55,423 
11,133 EMCOR Group Inc Goldman Sachs 51,991 
(2,089) EMCOR Group Inc Goldman Sachs (9,756) 
8,263 EMCOR Group Inc HSBC 31,399 
2,662 EMCOR Group Inc Morgan Stanley 14,269 

(21,126) EMCORE Corp Bank of America 
Merrill Lynch 

2,960 

(9,946) EMCORE Corp Barclays Bank 1,251 
(31,130) EMCORE Corp Goldman Sachs 4,361 
(7,503) EMCORE Corp HSBC 1,801 
35,290 Emerald Holding Inc Bank of America 

Merrill Lynch 
1,059 

7,335 Emerald Holding Inc HSBC 513 
9,885 Emergent BioSolutions Inc Barclays Bank (1,779) 

645 Emergent BioSolutions Inc Goldman Sachs (581) 
17,495 Emergent BioSolutions Inc HSBC (12,771) 
37,687 Emerson Electric Co Barclays Bank (173,737) 

1,838 Emerson Electric Co Goldman Sachs (11,065) 
5,006 Emerson Electric Co HSBC (33,590) 

(7,143) Empire Petroleum Corp Bank of America 
Merrill Lynch 

11,357 
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(600) Empire Petroleum Corp Morgan Stanley 936 

108,514 Empire State Realty 
Trust Inc ’A’ (REIT) 

Barclays Bank 30,384 

3,937 Empire State Realty 
Trust Inc ’A’ (REIT) 

Goldman Sachs 1,890 

48,496 Empire State Realty 
Trust Inc ’A’ (REIT) 

HSBC 18,913 

(16,499) Enact Holdings Inc Barclays Bank (9,734) 
820 Enanta 

Pharmaceuticals Inc 
Bank of America 
Merrill Lynch 

(1,689) 

6,080 Enanta 
Pharmaceuticals Inc 

Goldman Sachs (12,525) 

1,478 Enanta 
Pharmaceuticals Inc 

HSBC (15,549) 

2,421 Enanta 
Pharmaceuticals Inc 

Morgan Stanley (8,716) 

(2,382) Enbridge Inc Bank of America 
Merrill Lynch 

7,718 

(8,380) Encompass Health Corp Bank of America 
Merrill Lynch 

(1,142) 

(8,935) Encompass Health Corp Barclays Bank 7,070 
(2,937) Encompass Health Corp HSBC 3,319 

(11,580) Encompass Health Corp Morgan Stanley 7,448 
(4,372) Encore Capital Group Inc Barclays Bank 4,853 

(11,032) Encore Capital Group Inc Goldman Sachs 9,377 
(7,031) Encore Capital Group Inc Morgan Stanley 7,804 

360 Encore Wire Corp Bank of America 
Merrill Lynch 

703 

971 Encore Wire Corp Barclays Bank 2,767 
927 Encore Wire Corp HSBC 2,673 
144 Encore Wire Corp Morgan Stanley 723 

7,462 Endeavor Group 
Holdings Inc ’A’ 

Bank of America 
Merrill Lynch 

(963) 

10,425 Endeavor Group 
Holdings Inc ’A’ 

Barclays Bank (5,838) 

11,501 Endeavor Group 
Holdings Inc ’A’ 

Goldman Sachs (88) 

10,365 Endeavor Group 
Holdings Inc ’A’ 

HSBC (11,564) 

24,326 Endo International Plc Barclays Bank (766) 
34,982 Endo International Plc Goldman Sachs (1,147) 

(13,095) Enerflex Ltd Barclays Bank 7,202 
(11,288) Enerflex Ltd HSBC 8,579 
(3,688) Energizer Holdings Inc Bank of America 

Merrill Lynch 
1,200 

(14,400) Energizer Holdings Inc Barclays Bank 26,640 
(16,378) Energizer Holdings Inc Goldman Sachs 41,436 
(3,280) Energizer Holdings Inc HSBC 7,913 
(2,030) Energizer Holdings Inc Morgan Stanley 2,832 
11,417 Energy Fuels Inc Bank of America 

Merrill Lynch 
(5,794) 

21,739 Energy Fuels Inc Barclays Bank (13,913) 
30,180 Energy Fuels Inc HSBC (15,326) 

7,121 Energy Recovery Inc Morgan Stanley (7,691) 
5,527 Enerpac Tool Group Corp Barclays Bank 2,156 
4,493 Enerpac Tool Group Corp Goldman Sachs 6,335 
6,915 Enerpac Tool Group Corp HSBC 15,351 
4,994 EnerSys Bank of America 

Merrill Lynch 
73,012 

(4,333) EnerSys Barclays Bank (52,819) 
2,969 EnerSys Barclays Bank 33,944 

(15,461) EnerSys Goldman Sachs (226,040) 
7,431 EnerSys Goldman Sachs 108,641 

(4,205) EnerSys HSBC (60,552) 
(6,564) EnerSys Morgan Stanley (80,015) 

   
 

 
1,716 EnerSys Morgan Stanley 20,918 
2,373 Eneti Inc Bank of America 

Merrill Lynch 
2,254 

12,435 Eneti Inc Barclays Bank 3,606 
6,248 Eneti Inc Goldman Sachs 5,936 

11,452 Eneti Inc Morgan Stanley 3,321 
15,522 Enfusion Inc ’A’ Bank of America 

Merrill Lynch 
(931) 

7,380 Enfusion Inc ’A’ Barclays Bank (1,033) 
8,161 Enfusion Inc ’A’ HSBC (8,324) 

11,922 Enfusion Inc ’A’ Morgan Stanley (1,669) 
8,212 EngageSmart Inc Bank of America 

Merrill Lynch 
10,429 

33,288 EngageSmart Inc Barclays Bank (2,330) 
28,826 EngageSmart Inc Goldman Sachs 36,609 
43,742 EngageSmart Inc HSBC 90,486 

2,398 EngageSmart Inc Morgan Stanley (168) 
(20,511) Enhabit Inc Bank of America 

Merrill Lynch 
28,627 

(11,940) Enhabit Inc HSBC 12,357 
(8,694) Enhabit Inc Morgan Stanley 12,954 
95,542 EnLink Midstream 

LLC (Unit) 
Barclays Bank (15,287) 

21,416 EnLink Midstream 
LLC (Unit) 

Goldman Sachs 9,638 

70,041 EnLink Midstream 
LLC (Unit) 

HSBC 65,839 

25,880 EnLink Midstream 
LLC (Unit) 

Morgan Stanley (4,141) 

15,525 Ennis Inc Bank of America 
Merrill Lynch 

(3,726) 

17,343 Ennis Inc Barclays Bank (8,325) 
13,230 Ennis Inc Goldman Sachs (3,175) 
27,236 Ennis Inc HSBC 14,112 
11,496 Ennis Inc Morgan Stanley (5,245) 
2,485 Enova International Inc Bank of America 

Merrill Lynch 
6,806 

13,920 Enova International Inc Barclays Bank 24,360 
16,716 Enova International Inc Goldman Sachs 67,022 

769 Enova International Inc HSBC 3,947 
1,569 Enova International Inc Morgan Stanley 2,743 
2,558 Enovis Corp Bank of America 

Merrill Lynch 
(1,164) 

53,105 Enovis Corp Barclays Bank (207,110) 
8,598 Enovis Corp Goldman Sachs (38,777) 
5,224 Enovis Corp HSBC (9,019) 
4,987 Enovis Corp Morgan Stanley (3,866) 

(22,275) Enovix Corp Bank of America 
Merrill Lynch 

(3,119) 

(8,572) Enovix Corp Barclays Bank (7,115) 
(6,417) Enovix Corp Goldman Sachs (898) 

(15,523) Enovix Corp Morgan Stanley (12,884) 
2,915 EnPro Industries Inc Barclays Bank 4,256 
5,469 EnPro Industries Inc Morgan Stanley 7,985 

19,985 Ensign Group Inc Bank of America 
Merrill Lynch 

(81,972) 

21,353 Ensign Group Inc Barclays Bank (87,120) 
16,880 Ensign Group Inc Goldman Sachs (69,683) 
8,237 Ensign Group Inc HSBC (38,854) 

10,477 Ensign Group Inc Morgan Stanley (42,746) 
(149) Enstar Group Ltd Barclays Bank 3,177 

(2,393) Enstar Group Ltd HSBC 15,339 
(26,994) Entegris Inc Barclays Bank (279,118) 
(14,400) Entegris Inc Goldman Sachs (222,192) 

(5,446) Entegris Inc Morgan Stanley (56,312) 

   
 

 
5,088 Entergy Corp Bank of America 

Merrill Lynch 
(43,782) 

25,039 Entergy Corp Barclays Bank (89,765) 
11,366 Entergy Corp Goldman Sachs (97,804) 
37,291 Entergy Corp HSBC (375,707) 

4,294 Entergy Corp Morgan Stanley (15,394) 
1,058 Enterprise Bancorp Inc Bank of America 

Merrill Lynch 
(820) 

4,254 Enterprise Bancorp Inc Barclays Bank (5,934) 
12,551 Enterprise Bancorp Inc Goldman Sachs (9,727) 

680 Enterprise Bancorp Inc HSBC (466) 
16,791 Enterprise Bancorp Inc Morgan Stanley (23,423) 
14,714 Enterprise Financial 

Services Corp 
Bank of America 
Merrill Lynch 

38,551 

22,887 Enterprise Financial 
Services Corp 

Barclays Bank 8,239 

5,406 Enterprise Financial 
Services Corp 

Goldman Sachs 14,164 

14,501 Enterprise Financial 
Services Corp 

HSBC 37,993 

3,412 Enterprise Financial 
Services Corp 

Morgan Stanley 1,228 

10,698 Entravision 
Communications Corp ’A’ 

Bank of America 
Merrill Lynch 

(4,707) 

30,379 Entravision 
Communications Corp ’A’ 

Barclays Bank (10,329) 

14,393 Entravision 
Communications Corp ’A’ 

Goldman Sachs (6,333) 

8,904 Entravision 
Communications Corp ’A’ 

Morgan Stanley (3,027) 

(44,864) Envela Corp Bank of America 
Merrill Lynch 

(5,384) 

(15,392) Envela Corp Barclays Bank (4,464) 
(14,311) Envela Corp Goldman Sachs (1,717) 
13,887 Envista Holdings Corp Barclays Bank (50,271) 

(14,336) Envista Holdings Corp HSBC 38,707 
8,691 Envista Holdings Corp HSBC (23,466) 
(151) Envista Holdings Corp Morgan Stanley 547 

12,370 Envista Holdings Corp Morgan Stanley (44,779) 
24,772 Enviva Inc Bank of America 

Merrill Lynch 
10,078 

9,814 Enviva Inc Barclays Bank 1,374 
7,427 Enviva Inc Goldman Sachs 3,862 

28,090 Enviva Inc Morgan Stanley 3,933 
(12,491) Enzo Biochem Inc Barclays Bank 1,874 
(7,486) Enzo Biochem Inc HSBC 2,545 
32,225 EOG Resources Inc Barclays Bank (194,317) 
1,396 EOG Resources Inc HSBC (9,549) 

11,580 EOG Resources Inc Morgan Stanley (69,827) 
(237) EPAM Systems Inc Bank of America 

Merrill Lynch 
(4,726) 

489 EPAM Systems Inc Bank of America 
Merrill Lynch 

11,800 

(709) EPAM Systems Inc Barclays Bank 4,984 
167 EPAM Systems Inc Goldman Sachs 3,330 
(92) EPAM Systems Inc HSBC (2,283) 

(318) EPAM Systems Inc Morgan Stanley 2,236 
6,296 ePlus Inc Bank of America 

Merrill Lynch 
40,861 

16,707 ePlus Inc Barclays Bank 61,148 
2,637 ePlus Inc Goldman Sachs 17,114 
1,816 ePlus Inc HSBC 13,856 
2,874 ePlus Inc Morgan Stanley 10,519 

(7,491) EPR Properties (REIT) Bank of America 
Merrill Lynch 

3,896 
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(36,290) EPR Properties (REIT) Barclays Bank 29,983 
(18,978) EPR Properties (REIT) Goldman Sachs 9,869 
(13,282) EPR Properties (REIT) HSBC 12,485 

(5,230) EPR Properties (REIT) Morgan Stanley 4,393 
(12,009) EQRx Inc Barclays Bank 2,522 
(28,332) EQRx Inc HSBC 3,117 

(4,650) EQRx Inc Morgan Stanley 977 
(871) EQT Corp Bank of America 

Merrill Lynch 
44 

4,158 EQT Corp Bank of America 
Merrill Lynch 

(208) 

(6,071) EQT Corp Goldman Sachs 304 
596 EQT Corp Goldman Sachs 7 

(1,691) Equifax Inc Barclays Bank 9,838 
(12,853) Equifax Inc Goldman Sachs (42,029) 

(31) Equinix Inc (REIT) HSBC (713) 
(540) Equinix Inc (REIT) Morgan Stanley (6,788) 

(12,079) Equitable Holdings Inc Bank of America 
Merrill Lynch 

(6,262) 

(67,123) Equitable Holdings Inc Barclays Bank 27,023 
(8,672) Equitable Holdings Inc Goldman Sachs (7,198) 

(11,812) Equitable Holdings Inc Morgan Stanley 4,961 
15,911 Equitrans Midstream Corp Bank of America 

Merrill Lynch 
44,710 

31,915 Equitrans Midstream Corp Barclays Bank 78,830 
(14,339) Equitrans Midstream Corp Goldman Sachs (40,293) 
21,139 Equitrans Midstream Corp HSBC 65,742 

(41,936) Equitrans Midstream Corp HSBC (130,421) 
71,290 Equitrans Midstream Corp Morgan Stanley 176,086 

4,810 Equity Bancshares Inc ’A’ Bank of America 
Merrill Lynch 

6,686 

3,029 Equity Bancshares Inc ’A’ Barclays Bank (454) 
4,916 Equity Bancshares Inc ’A’ Goldman Sachs 6,833 
7,008 Equity Bancshares Inc ’A’ HSBC 12,054 
3,896 Equity Bancshares Inc ’A’ Morgan Stanley (584) 

(3,838) Equity Commonwealth 
(REIT) 

Bank of America 
Merrill Lynch 

(192) 

(39,767) Equity Commonwealth 
(REIT) 

Barclays Bank 28,082 

(31,380) Equity Commonwealth 
(REIT) 

Goldman Sachs (1,569) 

(26,644) Equity Commonwealth 
(REIT) 

HSBC 1,031 

(35,146) Equity Commonwealth 
(REIT) 

Morgan Stanley 24,105 

26,136 Equity LifeStyle 
Properties Inc (REIT) 

Barclays Bank (46,522) 

43,184 Equity LifeStyle 
Properties Inc (REIT) 

Goldman Sachs (218,079) 

7,196 Equity LifeStyle 
Properties Inc (REIT) 

Morgan Stanley (12,809) 

53,051 Equity Residential (REIT) Barclays Bank (31,830) 
66,146 Equity Residential (REIT) Goldman Sachs (79,938) 
10,039 Equity Residential (REIT) HSBC (17,869) 
7,999 Erasca Inc Barclays Bank (1,920) 
6,393 Erasca Inc Goldman Sachs (1,790) 
7,312 Erasca Inc HSBC (1,316) 
(907) Erie Indemnity Co ’A’ 

 
Bank of America 
Merrill Lynch 

11,338 

(5,842) Erie Indemnity Co ’A’ Barclays Bank 58,887 
(1,652) Erie Indemnity Co ’A’ Goldman Sachs 20,651 
(2,480) Erie Indemnity Co ’A’ HSBC 35,067 

(696) Erie Indemnity Co ’A’ Morgan Stanley 7,015 
2,782 Ermenegildo Zegna NV Bank of America 

Merrill Lynch 
(3,505) 

    
 

17,043 Ermenegildo Zegna NV Barclays Bank (15,850) 
31,943 Ermenegildo Zegna NV Goldman Sachs (40,248) 
16,224 Ermenegildo Zegna NV HSBC (19,307) 
13,697 Ermenegildo Zegna NV Morgan Stanley (12,738) 

8,279 Eros Media World Plc Bank of America 
Merrill Lynch 

 

20,591 Eros Media World Plc Barclays Bank  
20,674 Eros Media World Plc Goldman Sachs  
2,838 Eros Media World Plc HSBC  
6,412 Eros Media World Plc Morgan Stanley  

(10,903) Esab Corp Barclays Bank 6,869 
(19,859) Esab Corp Goldman Sachs 19,859 

(6,055) Esab Corp HSBC (1,332) 
(1,361) Esab Corp Morgan Stanley 857 
25,192 Esc War Ind*,  Barclays Bank  
63,725 Esc War Ind* Goldman Sachs (2,226) 
41,059 Esc War Ind*,  Morgan Stanley  

(13,745) Escalade Inc Bank of America 
Merrill Lynch 

(962) 

(5,486) Escalade Inc Barclays Bank 1,481 
(8,717) Escalade Inc Goldman Sachs (610) 

(15,527) Escalade Inc Morgan Stanley 4,192 
(2,373) ESCO Technologies Inc Bank of America 

Merrill Lynch 
7,481 

(8,864) ESCO Technologies Inc Barclays Bank 32,620 
(939) ESCO Technologies Inc Goldman Sachs 4,770 

(2,407) ESCO Technologies Inc HSBC 11,608 
(3,874) ESCO Technologies Inc Morgan Stanley 12,961 

(40,015) Escrow New York (REIT)* Bank of America 
Merrill Lynch 

(749,081) 

(39,940) Escrow New York (REIT)* Goldman Sachs (747,637) 
(21,172) Escrow New York (REIT)* Morgan Stanley (396,340) 
(59,220) Esperion Therapeutics Inc Bank of America 

Merrill Lynch 
19,246 

(13,378) Esquire Financial 
Holdings Inc 

Barclays Bank (6,421) 

(4,085) Esquire Financial 
Holdings Inc 

Goldman Sachs (11,806) 

(2,594) Esquire Financial 
Holdings Inc 

HSBC (9,987) 

(18,213) ESS Tech Inc HSBC (1,093) 
(17,136) ESS Tech Inc Morgan Stanley 857 

2,693 ESSA Bancorp Inc Barclays Bank 3,528 
5,380 ESSA Bancorp Inc Goldman Sachs 8,823 

15,627 ESSA Bancorp Inc HSBC 12,502 
7,575 ESSA Bancorp Inc Morgan Stanley 9,923 

18,684 Essent Group Ltd Barclays Bank 3,550 
11,095 Essent Group Ltd Goldman Sachs 5,437 
2,418 Essential Properties 

Realty Trust Inc (REIT) 
Bank of America 
Merrill Lynch 

(1,223) 

29,620 Essential Properties 
Realty Trust Inc (REIT) 

Goldman Sachs (28,731) 

40,551 Essential Properties 
Realty Trust Inc (REIT) 

HSBC (49,067) 

1,088 Essential Properties 
Realty Trust Inc (REIT) 

Morgan Stanley 177 

10,928 Essential Utilities Inc Bank of America 
Merrill Lynch 

(17,157) 

29,334 Essential Utilities Inc Barclays Bank (2,347) 
8,951 Essential Utilities Inc Goldman Sachs (14,053) 

13,223 Essential Utilities Inc HSBC (31,735) 
21,563 Essential Utilities Inc Morgan Stanley (1,725) 

(966) Essex Property 
Trust Inc (REIT) 

Barclays Bank (4,985) 

   
 

 
(236) Essex Property 

Trust Inc (REIT) 
Morgan Stanley (1,218) 

(2,795) Estee Lauder Cos Inc ’A’ Bank of America 
Merrill Lynch 

22,578 

(3,515) Estee Lauder Cos Inc ’A’ Barclays Bank 33,309 
(7,113) Estee Lauder Cos Inc ’A’ Goldman Sachs 107,264 
(7,948) Estee Lauder Cos Inc ’A’ HSBC 58,932 
(5,668) Estee Lauder Cos Inc ’A’ Morgan Stanley 57,402 
16,580 Ethan Allen Interiors Inc Barclays Bank (26,694) 
11,382 Ethan Allen Interiors Inc Goldman Sachs (22,309) 
6,854 Ethan Allen Interiors Inc HSBC (12,543) 

(17,433) Eton Pharmaceuticals Inc Barclays Bank (6,799) 
2,040 Etsy Inc Bank of America 

Merrill Lynch 
(31,253) 

2,930 Etsy Inc Barclays Bank (21,946) 
875 Etsy Inc Goldman Sachs (13,405) 

9,327 Etsy Inc HSBC (95,602) 
6,175 Etsy Inc Morgan Stanley (46,251) 
2,623 Euronet Worldwide Inc Bank of America 

Merrill Lynch 
(4,643) 

246 Euronet Worldwide Inc Barclays Bank (2,534) 
1,542 Euronet Worldwide Inc Goldman Sachs (2,730) 
5,795 Euronet Worldwide Inc HSBC (14,140) 
3,335 Euronet Worldwide Inc Morgan Stanley (34,351) 

(7,175) European Wax 
Center Inc ’A’ 

Bank of America 
Merrill Lynch 

(1,721) 

(14,417) European Wax 
Center Inc ’A’ 

Barclays Bank 1,526 

(4,809) European Wax 
Center Inc ’A’ 

Morgan Stanley 63 

235 Evans Bancorp Inc Bank of America 
Merrill Lynch 

(105) 

13,647 Evans Bancorp Inc Barclays Bank 614 
8,500 Evans Bancorp Inc Goldman Sachs (3,783) 
2,287 Evans Bancorp Inc HSBC (3,922) 
4,196 Evans Bancorp Inc Morgan Stanley 189 

34,387 Eventbrite Inc ’A’ Barclays Bank (6,534) 
26,027 Eventbrite Inc ’A’ Goldman Sachs 7,027 
20,443 Eventbrite Inc ’A’ HSBC 17,990 
6,672 Everbridge Inc Bank of America 

Merrill Lynch 
(10,141) 

4,994 Everbridge Inc Barclays Bank (4,994) 
9,413 Everbridge Inc Goldman Sachs (14,308) 
9,788 Everbridge Inc HSBC (5,579) 
6,869 Everbridge Inc Morgan Stanley (6,869) 

(60,073) EverCommerce Inc Morgan Stanley 19,824 
2,911 Evercore Inc ’A’ Bank of America 

Merrill Lynch 
3,639 

8,078 Evercore Inc ’A’ Barclays Bank (11,148) 
5,427 Evercore Inc ’A’ Goldman Sachs 6,784 
5,197 Evercore Inc ’A’ HSBC 7,743 
9,955 Evercore Inc ’A’ Morgan Stanley (13,738) 
2,320 Everest Re Group Ltd Bank of America 

Merrill Lynch 
(62,692) 

6,261 Everest Re Group Ltd Barclays Bank (69,097) 
3,130 Everest Re Group Ltd Goldman Sachs (90,781) 
1,069 Everest Re Group Ltd HSBC (24,536) 
2,311 Everest Re Group Ltd Morgan Stanley (25,514) 

528 Evergy Inc Bank of America 
Merrill Lynch 

(2,387) 

4,692 Evergy Inc Barclays Bank (8,821) 
29,948 Evergy Inc Goldman Sachs (135,365) 
48,398 Evergy Inc HSBC (235,214) 
4,712 Everi Holdings Inc Bank of America 

Merrill Lynch 
(6,267) 
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17,577 Everi Holdings Inc Barclays Bank (21,092) 
47,485 Everi Holdings Inc Goldman Sachs (62,984) 
14,795 Everi Holdings Inc HSBC (18,276) 
9,451 Everi Holdings Inc Morgan Stanley (11,341) 

12,491 EverQuote Inc ’A’ Barclays Bank 3,123 
8,479 EverQuote Inc ’A’ Goldman Sachs 18,357 
4,095 Eversource Energy Bank of America 

Merrill Lynch 
(34,848) 

31,384 Eversource Energy Barclays Bank (138,717) 
48,230 Eversource Energy Goldman Sachs (410,437) 
36,379 Eversource Energy HSBC (306,311) 

7,179 Eversource Energy Morgan Stanley (31,731) 
(3,118) Everspin Technologies Inc Barclays Bank (2,900) 
(7,448) Everspin Technologies Inc Goldman Sachs (9,980) 
(9,295) EVERTEC Inc Goldman Sachs 10,596 
(2,995) EVI Industries Inc Barclays Bank 2,516 
8,581 Evolent Health Inc ’A’ Barclays Bank (31,406) 

(6,639) Evolus Inc Bank of America 
Merrill Lynch 

8,232 

(7,090) Evolus Inc Goldman Sachs 8,792 
(10,962) Evolus Inc HSBC (1,644) 
(14,706) Evolution 

Petroleum Corp 
Goldman Sachs (7,500) 

(3,617) Evolv Technologies 
Holdings Inc 

Goldman Sachs (1,266) 

(57,260) Evolv Technologies 
Holdings Inc 

HSBC (92,761) 

(30,621) Evolv Technologies 
Holdings Inc 

Morgan Stanley 10,411 

5,822 EW Scripps Co ’A’ Bank of America 
Merrill Lynch 

58 

15,059 EW Scripps Co ’A’ Barclays Bank (1,355) 
2,695 EW Scripps Co ’A’ Goldman Sachs (261) 
2,107 Exact Sciences Corp Bank of America 

Merrill Lynch 
(1,854) 

(1,955) Exact Sciences Corp Barclays Bank 6,960 
207 Exact Sciences Corp Goldman Sachs (182) 

6,019 Exagen Inc Bank of America 
Merrill Lynch 

1,204 

5,145 Exagen Inc Barclays Bank (669) 
8,829 Exagen Inc Goldman Sachs 1,766 
4,780 Exagen Inc HSBC 860 

(5,926) Excelerate Energy Inc ’A’ Bank of America 
Merrill Lynch 

12,376 

(6,810) Excelerate Energy Inc ’A’ Barclays Bank 8,798 
(4,555) Excelerate Energy Inc ’A’ HSBC 14,092 

(16,209) Excelerate Energy Inc ’A’ Morgan Stanley 20,616 
932 Exelixis Inc Bank of America 

Merrill Lynch 
(373) 

42,599 Exelixis Inc Barclays Bank (28,542) 
51,401 Exelixis Inc HSBC 3,598 
40,551 Exelixis Inc Morgan Stanley (27,169) 

8,046 Exelon Corp Bank of America 
Merrill Lynch 

(12,351) 

3,954 Exelon Corp Barclays Bank (3,539) 
(16,221) Exelon Corp Barclays Bank 14,518 
(6,940) Exelon Corp Goldman Sachs 775 
8,893 Exelon Corp HSBC (6,625) 
(505) Exelon Corp HSBC 143 

13,295 Exelon Corp Morgan Stanley (11,899) 
912 ExlService Holdings Inc Bank of America 

Merrill Lynch 
(1,067) 

10,926 ExlService Holdings Inc Barclays Bank (54,084) 
4,306 ExlService Holdings Inc Goldman Sachs (5,038) 
3,439 ExlService Holdings Inc HSBC 2,555 

   
 

 
16,543 ExlService Holdings Inc Morgan Stanley (81,889) 
13,231 eXp World Holdings Inc Goldman Sachs 27,520 
10,523 eXp World Holdings Inc HSBC 25,150 
(1,879) Expedia Group Inc Bank of America 

Merrill Lynch 
3,417 

(2,150) Expedia Group Inc Barclays Bank 2,638 
(1,355) Expedia Group Inc Goldman Sachs (544) 
4,082 Expedia Group Inc HSBC 8,491 
(689) Expedia Group Inc HSBC 1,683 

7,684 Expedia Group Inc Morgan Stanley (17,366) 
(2,532) Expedia Group Inc Morgan Stanley (3,144) 

(13,624) Expeditors International 
of Washington Inc 

Bank of America 
Merrill Lynch 

26,704 

(5,757) Expeditors International 
of Washington Inc 

Barclays Bank 21,301 

(437) Expeditors International 
of Washington Inc 

Goldman Sachs 655 

(6,037) Expeditors International 
of Washington Inc 

HSBC 29,628 

(10,740) Expeditors International 
of Washington Inc 

Morgan Stanley 39,885 

23,854 Expensify Inc ’A’ Bank of America 
Merrill Lynch 

18,845 

6,624 Expensify Inc ’A’ Barclays Bank (596) 
7,505 Expensify Inc ’A’ Goldman Sachs 5,929 

40,729 Expensify Inc ’A’ HSBC (29,325) 
20,726 Expensify Inc ’A’ Morgan Stanley (1,865) 
4,546 Exponent Inc Bank of America 

Merrill Lynch 
27,321 

3,410 Exponent Inc Barclays Bank 8,355 
11,094 Exponent Inc HSBC 47,371 
10,667 Exponent Inc Morgan Stanley 26,134 

(13,914) Express Inc Bank of America 
Merrill Lynch 

3,145 

(68,444) Express Inc Goldman Sachs 15,468 
(28,132) Express Inc HSBC 8,285 

(2,896) Expro Group Holdings NV Barclays Bank 2,896 
(7,031) Expro Group Holdings NV Goldman Sachs 10,054 
(4,845) Expro Group Holdings NV HSBC 5,669 

(12,371) Expro Group Holdings NV Morgan Stanley 12,371 
2,312 Extra Space 

Storage Inc (REIT) 
Barclays Bank (8,655) 

1,256 Extra Space 
Storage Inc (REIT) 

Morgan Stanley (5,363) 

6,664 Extreme Networks Inc Bank of America 
Merrill Lynch 

22,524 

10,826 Extreme Networks Inc Barclays Bank 14,074 
29,695 Extreme Networks Inc Morgan Stanley 38,603 
(5,041) Exxon Mobil Corp Bank of America 

Merrill Lynch 
12,451 

(5,121) Exxon Mobil Corp Barclays Bank 12,137 
(1,552) Exxon Mobil Corp HSBC (137) 

(15,152) Exxon Mobil Corp Morgan Stanley 35,910 
6,764 Eyenovia Inc HSBC 1,457 

(1,491) EyePoint 
Pharmaceuticals Inc 

Bank of America 
Merrill Lynch 

60 

(133) EyePoint 
Pharmaceuticals Inc 

Barclays Bank 124 

10,689 EZCORP Inc ’A’ Bank of America 
Merrill Lynch 

(2,248) 

50,892 EZCORP Inc ’A’ Barclays Bank (11,451) 
40,698 EZCORP Inc ’A’ Goldman Sachs (7,538) 
15,378 EZCORP Inc ’A’ Morgan Stanley 269 
13,160 F&G Annuities & Life Inc Bank of America 

Merrill Lynch 
28,689 

    
 

4,046 F&G Annuities & Life Inc HSBC 13,837 
3,677 F&G Annuities & Life Inc Morgan Stanley (809) 

(78,014) F45 Training Holdings Inc Goldman Sachs (13,262) 
(1,622) F5 Inc Barclays Bank (5,693) 
(4,989) F5 Inc Goldman Sachs (41,508) 
(4,586) F5 Inc HSBC (60,627) 

983 F5 Inc Morgan Stanley 3,450 
6,658 Fabrinet HSBC 164,386 

582 FactSet Research 
Systems Inc 

Bank of America 
Merrill Lynch 

(4,324) 

3,004 FactSet Research 
Systems Inc 

Barclays Bank (28,989) 

1,040 FactSet Research 
Systems Inc 

HSBC (14,633) 

928 FactSet Research 
Systems Inc 

Morgan Stanley (8,955) 

131 Fair Isaac Corp Bank of America 
Merrill Lynch 

4,641 

(303) Fair Isaac Corp Barclays Bank (4,497) 
136 Fair Isaac Corp Barclays Bank 2,018 

(227) Fair Isaac Corp Goldman Sachs (8,043) 
57 Fair Isaac Corp Goldman Sachs 1,502 
62 Fair Isaac Corp HSBC 2,218 

245 Fair Isaac Corp Morgan Stanley 3,636 
(65,927) Faraday Future 

Intelligent Electric Inc 
Morgan Stanley (1,220) 

(2,282) Farmer Bros Co Goldman Sachs 593 
(11,384) Farmer Bros Co Morgan Stanley 3,188 
(14,446) Farmers & Merchants 

Bancorp Inc 
Bank of America 
Merrill Lynch 

(27,592) 

(17,515) Farmers & Merchants 
Bancorp Inc 

Barclays Bank 19,266 

(18,083) Farmers National 
Banc Corp 

Bank of America 
Merrill Lynch 

(13,743) 

(15,842) Farmers National 
Banc Corp 

Barclays Bank (317) 

(37,875) Farmers National 
Banc Corp 

HSBC (25,348) 

(9,505) Farmers National 
Banc Corp 

Morgan Stanley (190) 

(21,503) Farmland Partners 
Inc (REIT) 

Bank of America 
Merrill Lynch 

(12,619) 

(38,187) Farmland Partners 
Inc (REIT) 

Barclays Bank (8,783) 

(43,365) Farmland Partners 
Inc (REIT) 

Goldman Sachs (25,152) 

(12,335) Farmland Partners 
Inc (REIT) 

HSBC (8,157) 

(38,910) Farmland Partners 
Inc (REIT) 

Morgan Stanley (8,949) 

(4,875) FARO Technologies Inc Bank of America 
Merrill Lynch 

(19,939) 

(8,272) FARO Technologies Inc Barclays Bank (15,220) 
(7,377) FARO Technologies Inc Goldman Sachs (30,172) 

(10,819) FARO Technologies Inc HSBC (33,651) 
(8,270) FARO Technologies Inc Morgan Stanley (15,217) 

(64,263) Fastenal Co Barclays Bank 82,257 
(54,949) Fastenal Co HSBC 12,638 
13,265 Fastly Inc ’A’ Barclays Bank 36,346 
13,628 Fate Therapeutics Inc Bank of America 

Merrill Lynch 
(2,807) 

19,576 Fate Therapeutics Inc Barclays Bank (4,502) 
7,561 Fate Therapeutics Inc Goldman Sachs (2,495) 

21,768 Fate Therapeutics Inc HSBC (9,796) 
19,807 Fate Therapeutics Inc Morgan Stanley (4,556) 
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72 Fathom Holdings Inc Barclays Bank (12) 
59 Fathom Holdings Inc Goldman Sachs 11 

820 FB Financial Corp Bank of America 
Merrill Lynch 

1,287 

28,830 FB Financial Corp Barclays Bank (25,082) 
17 Federal Agricultural 

Mortgage Corp ’C’ 
Bank of America 
Merrill Lynch 

(31) 

7,124 Federal Agricultural 
Mortgage Corp ’C’ 

Barclays Bank (35,264) 

329 Federal Agricultural 
Mortgage Corp ’C’ 

HSBC 1,995 

148 Federal Agricultural 
Mortgage Corp ’C’ 

Morgan Stanley (219) 

5,038 Federal Realty 
Investment Trust (REIT) 

Bank of America 
Merrill Lynch 

(7,297) 

12,412 Federal Realty 
Investment Trust (REIT) 

Barclays Bank (16,111) 

10,181 Federal Realty 
Investment Trust (REIT) 

Goldman Sachs (21,329) 

2,973 Federal Realty 
Investment Trust (REIT) 

HSBC (12,248) 

3,729 Federal Realty 
Investment Trust (REIT) 

Morgan Stanley (11,034) 

1,977 Federal Signal Corp Bank of America 
Merrill Lynch 

(731) 

20,194 Federal Signal Corp Barclays Bank (39,984) 
14,051 Federal Signal Corp Goldman Sachs (5,199) 

854 Federal Signal Corp HSBC (272) 
929 Federal Signal Corp Morgan Stanley (1,839) 

8,734 Federated Hermes Inc Bank of America 
Merrill Lynch 

(24,979) 

2,965 Federated Hermes Inc Barclays Bank (5,752) 
(1,891) Federated Hermes Inc Goldman Sachs 5,408 
11,394 Federated Hermes Inc Goldman Sachs (32,587) 
(8,920) Federated Hermes Inc HSBC 39,783 
2,450 Federated Hermes Inc HSBC (8,644) 

(1,149) Federated Hermes Inc Morgan Stanley 2,229 
32,463 Federated Hermes Inc Morgan Stanley (62,978) 

685 FedEx Corp Bank of America 
Merrill Lynch 

(1,802) 

2,344 FedEx Corp Barclays Bank (18,566) 
976 FedEx Corp Morgan Stanley (4,256) 

8,678 Fennec 
Pharmaceuticals Inc 

Goldman Sachs (1,866) 

23,394 Fennec 
Pharmaceuticals Inc 

Morgan Stanley 1,287 

(13,507) Ferguson Plc Barclays Bank 61,592 
(20,829) Ferguson Plc Goldman Sachs 31,243 
(14,236) Ferguson Plc HSBC (72,888) 
(3,409) Ferguson Plc Morgan Stanley 15,545 
3,605 FibroGen Inc Bank of America 

Merrill Lynch 
(1,911) 

20,620 FibroGen Inc Goldman Sachs (10,929) 
491 Fidelity D&D Bancorp Inc Barclays Bank (489) 
220 Fidelity D&D Bancorp Inc Goldman Sachs (193) 
264 Fidelity D&D Bancorp Inc HSBC (912) 
140 Fidelity D&D Bancorp Inc Morgan Stanley (139) 

(3,187) Fidelity National 
Financial Inc 

Barclays Bank 1,020 

(13,680) Fidelity National 
Financial Inc 

Goldman Sachs (958) 

(13,383) Fidelity National 
Financial Inc 

HSBC (3,295) 

(28,137) Fidelity National 
Financial Inc 

Morgan Stanley 9,004 

    
 

6,307 Fidelity National 
Information Services Inc 

Bank of America 
Merrill Lynch 

(7,089) 

18,942 Fidelity National 
Information Services Inc 

Barclays Bank (71,979) 

16,425 Fidelity National 
Information Services Inc 

Goldman Sachs (30,918) 

12,802 Fidelity National 
Information Services Inc 

HSBC (25,000) 

16,573 Fidelity National 
Information Services Inc 

Morgan Stanley (62,978) 

10,770 Fiesta Restaurant Group Inc Barclays Bank (539) 
2,988 Fiesta Restaurant Group Inc Goldman Sachs 269 
7,108 Fiesta Restaurant Group Inc HSBC 1,102 

16,274 Fiesta Restaurant Group Inc Morgan Stanley (814) 
(28,327) Fifth Third Bancorp Bank of America 

Merrill Lynch 
(14,660) 

(36,569) Fifth Third Bancorp Barclays Bank 17,672 
(19,931) Fifth Third Bancorp HSBC (10,763) 
(39,738) Fifth Third Bancorp Morgan Stanley 20,789 
(11,153) Figs Inc ’A’ HSBC (6,357) 
(12,491) Figs Inc ’A’ Morgan Stanley (4,497) 
(15,926) Finance Of America 

Cos Inc ’A’ 
HSBC 637 

(57,847) Finance Of America 
Cos Inc ’A’ 

Morgan Stanley (1,735) 

23,544 Financial Institutions Inc Bank of America 
Merrill Lynch 

2,825 

31,296 Financial Institutions Inc Barclays Bank (6,572) 
24,479 Financial Institutions Inc Goldman Sachs 2,937 

6,088 Financial Institutions Inc HSBC 3,348 
8,306 Financial Institutions Inc Morgan Stanley (1,744) 
2,170 Finwise Bancorp Goldman Sachs (195) 
2,429 Finwise Bancorp HSBC (874) 

(17,968) First Advantage Corp Bank of America 
Merrill Lynch 

(3,234) 

(37,451) First Advantage Corp HSBC (24,718) 
(3,010) First Advantage Corp Morgan Stanley 211 

(10,731) First American 
Financial Corp 

Bank of America 
Merrill Lynch 

12,341 

(4,233) First American 
Financial Corp 

Barclays Bank (1,947) 

(75,974) First American 
Financial Corp 

HSBC 225,643 

(13,185) First Bancorp Bank of America 
Merrill Lynch 

(37,314) 

(28,835) First Bancorp Barclays Bank 4,902 
(19,772) First Bancorp Goldman Sachs (55,955) 
(15,908) First Bancorp HSBC (39,611) 
(10,353) First Bancorp Morgan Stanley 1,760 
(7,216) First BanCorp Bank of America 

Merrill Lynch 
(433) 

(2,587) First BanCorp Barclays Bank 448 
(1,852) First BanCorp HSBC 228 
9,170 First Bancorp Inc Barclays Bank (6,144) 
6,410 First Bancorp Inc Goldman Sachs 5,256 

834 First Bancorp Inc HSBC 676 
9,026 First Bancorp Inc Morgan Stanley (6,047) 

24,143 First Bancshares Inc Barclays Bank 4,587 
5,165 First Bancshares Inc Goldman Sachs 9,194 

19,544 First Bancshares Inc HSBC 27,166 
44,526 First Bank Bank of America 

Merrill Lynch 
14,694 

28,892 First Bank Barclays Bank (5,778) 
16,391 First Bank Goldman Sachs 5,409 
13,808 First Bank HSBC 16,155 

   
 

 
4,997 First Bank Morgan Stanley (999) 
9,129 First Busey Corp Bank of America 

Merrill Lynch 
12,095 

49,201 First Busey Corp Barclays Bank 12,230 
31,103 First Busey Corp Goldman Sachs 46,032 
28,919 First Busey Corp HSBC 41,395 
22,628 First Busey Corp Morgan Stanley 5,883 

1,116 First Business 
Financial Services Inc 

Bank of America 
Merrill Lynch 

2,020 

18,013 First Business 
Financial Services Inc 

Barclays Bank (721) 

22,046 First Business 
Financial Services Inc 

Goldman Sachs 39,903 

14,181 First Business 
Financial Services Inc 

HSBC 26,660 

726 First Capital Inc Bank of America 
Merrill Lynch 

577 

218 First Capital Inc Barclays Bank 73 
186 First Capital Inc Morgan Stanley 62 

(1,017) First Citizens 
BancShares Inc ’A’ 

Barclays Bank 45,531 

(166) First Citizens 
BancShares Inc ’A’ 

HSBC (28,537) 

(99) First Citizens 
BancShares Inc ’A’ 

Morgan Stanley 4,432 

(24,711) First Commonwealth 
Financial Corp 

Bank of America 
Merrill Lynch 

(9,989) 

(12,837) First Commonwealth 
Financial Corp 

Barclays Bank 2,576 

(5,922) First Commonwealth 
Financial Corp 

HSBC (5,056) 

(9,983) First Commonwealth 
Financial Corp 

Morgan Stanley 1,997 

11,100 First Community 
Bankshares Inc 

Barclays Bank 10,878 

11,024 First Community 
Bankshares Inc 

Goldman Sachs 33,954 

36,486 First Community 
Bankshares Inc 

HSBC 133,174 

3,137 First Community Corp Barclays Bank 643 
12,834 First Community Corp Morgan Stanley 2,631 
(1,320) First Financial Bancorp Barclays Bank 581 

(52,236) First Financial Bancorp Goldman Sachs (31,342) 
(10,464) First Financial 

Bankshares Inc 
Barclays Bank 12,034 

(30,260) First Financial 
Bankshares Inc 

Goldman Sachs (13,012) 

(11,509) First Financial 
Bankshares Inc 

HSBC 2,417 

18,084 First Financial Corp Bank of America 
Merrill Lynch 

7,853 

14,756 First Financial Corp Barclays Bank (10,939) 
8,819 First Financial Corp Goldman Sachs 3,969 
6,417 First Financial Corp HSBC 5,641 
4,064 First Financial Corp Morgan Stanley (2,967) 

10,580 First Financial 
Northwest Inc 

Bank of America 
Merrill Lynch 

4,126 

33,075 First Financial 
Northwest Inc 

Goldman Sachs 12,899 

41,580 First Foundation Inc Barclays Bank (16,216) 
(2,362) First Guaranty 

Bancshares Inc 
Bank of America 
Merrill Lynch 

(1,925) 

(2,425) First Guaranty 
Bancshares Inc 

Morgan Stanley (497) 
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1,625 First Hawaiian Inc Bank of America 

Merrill Lynch 
569 

(34,656) First Hawaiian Inc Barclays Bank 25,299 
4,917 First Hawaiian Inc Barclays Bank (3,589) 

(12,859) First Hawaiian Inc Goldman Sachs (4,501) 
8,114 First Hawaiian Inc HSBC (3,651) 

11,074 First Hawaiian Inc Morgan Stanley (8,084) 
(17,047) First Horizon Corp Bank of America 

Merrill Lynch 
(6,989) 

(1,508) First Industrial Realty 
Trust Inc (REIT) 

Bank of America 
Merrill Lynch 

694 

10,314 First Industrial Realty 
Trust Inc (REIT) 

Barclays Bank 2,785 

51,594 First Industrial Realty 
Trust Inc (REIT) 

Goldman Sachs (23,733) 

(1,778) First Industrial Realty 
Trust Inc (REIT) 

Goldman Sachs 818 

(22,587) First Industrial Realty 
Trust Inc (REIT) 

HSBC 34,106 

5,616 First Internet Bancorp Bank of America 
Merrill Lynch 

5,223 

9,363 First Internet Bancorp Barclays Bank 3,839 
8,440 First Internet Bancorp Goldman Sachs 7,849 
2,066 First Internet Bancorp HSBC 3,568 

13,441 First Internet Bancorp Morgan Stanley 5,511 
6,429 First Interstate 

BancSystem Inc ’A’ 
Bank of America 
Merrill Lynch 

2,957 

19,990 First Interstate 
BancSystem Inc ’A’ 

Barclays Bank (16,192) 

54,384 First Interstate 
BancSystem Inc ’A’ 

Goldman Sachs 19,969 

16,877 First Interstate 
BancSystem Inc ’A’ 

HSBC 9,669 

4,540 First Interstate 
BancSystem Inc ’A’ 

Morgan Stanley (3,677) 

(9,972) First Merchants Corp Barclays Bank 1,596 
(24,191) First Mid Bancshares Inc Bank of America 

Merrill Lynch 
(35,803) 

(29,242) First Mid Bancshares Inc Goldman Sachs (43,278) 
(12,827) First Mid Bancshares Inc Morgan Stanley (4,233) 
51,778 First Northwest Bancorp Bank of America 

Merrill Lynch 
50,484 

4,939 First Northwest Bancorp Barclays Bank 3,680 
9,608 First Northwest Bancorp Goldman Sachs 9,368 

10,821 First of Long Island Corp Barclays Bank (1,731) 
10,236 First of Long Island Corp Goldman Sachs 6,449 
13,843 First of Long Island Corp HSBC 6,229 
17,845 First of Long Island Corp Morgan Stanley (2,855) 
16,901 First Savings 

Financial Group Inc 
Bank of America 
Merrill Lynch 

15,718 

1,916 First Savings 
Financial Group Inc 

Barclays Bank (594) 

6,417 First Savings 
Financial Group Inc 

Goldman Sachs 5,968 

776 First Savings 
Financial Group Inc 

HSBC 31 

(519) First Solar Inc Barclays Bank 93 
(2,257) First Solar Inc Goldman Sachs 45,321 

(867) First Solar Inc Morgan Stanley 156 
3,579 First United Corp Barclays Bank 895 

20,001 First United Corp Goldman Sachs 16,001 
13,494 First United Corp Morgan Stanley 3,374 

7,394 First Watch 
Restaurant Group Inc 

Bank of America 
Merrill Lynch 

2,884 

   
 

 
14,272 First Watch 

Restaurant Group Inc 
Barclays Bank (7,850) 

6,188 First Watch 
Restaurant Group Inc 

Goldman Sachs 2,413 

6,317 First Watch 
Restaurant Group Inc 

Morgan Stanley (3,474) 

1,556 First Western Financial Inc Barclays Bank (78) 
4,033 First Western Financial Inc Goldman Sachs 6,856 
6,352 First Western Financial Inc HSBC 9,909 
5,913 FirstCash Holdings Inc Barclays Bank (13,541) 

823 FirstCash Holdings Inc Morgan Stanley (1,885) 
(18,789) FirstEnergy Corp Bank of America 

Merrill Lynch 
33,257 

(24,053) FirstEnergy Corp Barclays Bank 20,445 
(47,612) FirstEnergy Corp Goldman Sachs 84,273 
(97,132) FirstEnergy Corp HSBC 199,121 
(41,090) FirstEnergy Corp Morgan Stanley 34,926 
(25,048) Fiserv Inc Barclays Bank 212,907 
(10,153) Fiserv Inc Goldman Sachs 88,128 

(4,754) Fiserv Inc HSBC 40,219 
(5,087) Fiserv Inc Morgan Stanley 43,239 
4,309 Five Below Inc Bank of America 

Merrill Lynch 
(114,404) 

6,130 Five Below Inc Barclays Bank (83,429) 
3,458 Five Below Inc Goldman Sachs (91,810) 
2,354 Five Below Inc HSBC (57,179) 
4,222 Five Below Inc Morgan Stanley (57,462) 

(7,172) Five Star Bancorp Bank of America 
Merrill Lynch 

(6,670) 

(5,776) Five Star Bancorp Barclays Bank 3,292 
(6,296) Five Star Bancorp HSBC 378 
8,529 Five9 Inc Barclays Bank 2,047 
1,287 Five9 Inc Goldman Sachs 10,298 
4,645 Five9 Inc HSBC 39,853 
3,451 Five9 Inc Morgan Stanley 829 

(2,708) FleetCor Technologies Inc Bank of America 
Merrill Lynch 

9,749 

(4,298) FleetCor Technologies Inc Barclays Bank 47,923 
(10,383) FleetCor Technologies Inc Goldman Sachs 38,166 

(250) FleetCor Technologies Inc HSBC 2,075 
(2,125) FleetCor Technologies Inc Morgan Stanley 23,694 
2,523 FLEX LNG Ltd Bank of America 

Merrill Lynch 
(4,594) 

3,743 FLEX LNG Ltd Barclays Bank (4,880) 
2,075 FLEX LNG Ltd Goldman Sachs (4,980) 
4,307 FLEX LNG Ltd HSBC (9,054) 
2,797 FLEX LNG Ltd Morgan Stanley (3,664) 

127,668 Flex Ltd Barclays Bank 131,498 
12,658 Flex Ltd HSBC 59,619 

9,636 Flexion Therapeutics* Morgan Stanley 8,094 
(6,217) Flexsteel Industries Inc Bank of America 

Merrill Lynch 
(12,123) 

(11,802) Flexsteel Industries Inc Barclays Bank (11,566) 
(1,067) Flexsteel Industries Inc Goldman Sachs (2,081) 
(1,163) Flexsteel Industries Inc HSBC (2,675) 
(4,464) Flexsteel Industries Inc Morgan Stanley (4,375) 

(535) Floor & Decor 
Holdings Inc ’A’ 

Bank of America 
Merrill Lynch 

(568) 

(22,865) Floor & Decor 
Holdings Inc ’A’ 

Barclays Bank (42,789) 

(6,844) Floor & Decor 
Holdings Inc ’A’ 

Goldman Sachs (3,505) 

(7,033) Floor & Decor 
Holdings Inc ’A’ 

HSBC (2,673) 

    
 

(1,366) Floor & Decor 
Holdings Inc ’A’ 

Morgan Stanley (2,541) 

(76,369) Flotek Industries Inc Bank of America 
Merrill Lynch 

(2,062) 

(11,910) Flotek Industries Inc Goldman Sachs (322) 
(38,629) Flotek Industries Inc HSBC (1,468) 
(72,024) Flotek Industries Inc Morgan Stanley 1,952 
(31,780) Flowers Foods Inc Barclays Bank 13,348 
19,336 Flowers Foods Inc Barclays Bank (8,121) 

(39,812) Flowers Foods Inc Goldman Sachs 134,166 
(34,879) Flowers Foods Inc Morgan Stanley 19,730 
19,404 Flowers Foods Inc Morgan Stanley (8,150) 
1,322 Flowserve Corp Barclays Bank (426) 

(3,778) Flowserve Corp Goldman Sachs 7,254 
1,586 Flowserve Corp Goldman Sachs (1,062) 
8,054 Flowserve Corp Morgan Stanley (14,336) 

(3,850) Fluence Energy Inc Bank of America 
Merrill Lynch 

1,463 

(22,108) Fluence Energy Inc Barclays Bank (34,268) 
(1,288) Fluence Energy Inc Morgan Stanley (1,996) 
1,895 Fluor Corp Bank of America 

Merrill Lynch 
577 

18,701 Fluor Corp Barclays Bank (15,883) 
8,582 Fluor Corp Goldman Sachs 170 
8,636 Fluor Corp HSBC (1,381) 

38,886 Fluor Corp Morgan Stanley (33,881) 
(5,483) Flushing Financial Corp Bank of America 

Merrill Lynch 
(11,185) 

(14,341) Flushing Financial Corp Barclays Bank (3,585) 
(15,040) Flushing Financial Corp HSBC (24,816) 

(2,696) Flushing Financial Corp Morgan Stanley (674) 
(5,836) Flywire Corp Bank of America 

Merrill Lynch 
11,030 

(3,318) FMC Corp Barclays Bank 13,490 
(223) FMC Corp Goldman Sachs 1,474 

7,198 FMC Corp HSBC (60,535) 
(1,910) FMC Corp HSBC 16,063 
5,999 FMC Corp Morgan Stanley (25,676) 

(1,076) FMC Corp Morgan Stanley 2,867 
18,832 FNB Corp Bank of America 

Merrill Lynch 
12,052 

33,425 FNB Corp Barclays Bank (3,009) 
10,306 FNB Corp Goldman Sachs 6,596 
16,344 FNB Corp HSBC 10,950 
22,268 FNB Corp Morgan Stanley (2,004) 

(14,416) Focus Financial 
Partners Inc ’A’ 

Bank of America 
Merrill Lynch 

(1,730) 

(4,200) Focus Financial 
Partners Inc ’A’ 

Barclays Bank (126) 

(887) Focus Financial 
Partners Inc ’A’ 

Goldman Sachs (106) 

(2,610) Focus Financial 
Partners Inc ’A’ 

HSBC (355) 

(2,995) Focus Financial 
Partners Inc ’A’ 

Morgan Stanley (90) 

(2,780) Focus Universal Inc HSBC 1,056 
4,127 Foghorn Therapeutics Inc Goldman Sachs 124 

13,572 Foghorn Therapeutics Inc HSBC 14,251 
3,554 FONAR Corp Goldman Sachs 1,990 
1,523 FONAR Corp Morgan Stanley (228) 
4,544 Foot Locker Inc Bank of America 

Merrill Lynch 
(6,548) 

3,200 Foot Locker Inc Barclays Bank (6,272) 
593 Foot Locker Inc Goldman Sachs (8,498) 
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17,797 Foot Locker Inc HSBC (251,215) 
24,293 Ford Motor Co Bank of America 

Merrill Lynch 
14,809 

48,381 Ford Motor Co Barclays Bank 32,746 
20,000 Ford Motor Co Goldman Sachs 14,995 
32,276 Ford Motor Co HSBC 17,552 
9,352 Ford Motor Co Morgan Stanley 5,892 

(19,521) Forestar Group Inc Barclays Bank 6,247 
(18,254) Forestar Group Inc Goldman Sachs (730) 

3,304 FormFactor Inc Bank of America 
Merrill Lynch 

7,930 

13,210 FormFactor Inc Goldman Sachs 31,704 
9,181 FormFactor Inc HSBC 30,756 
6,875 Forrester Research Inc Barclays Bank 4,950 

20,042 Forte Biosciences Inc Goldman Sachs (1,302) 
10,729 Forte Biosciences Inc HSBC (482) 
1,964 Fortinet Inc Bank of America 

Merrill Lynch 
750 

333 Fortinet Inc Barclays Bank (290) 
23,094 Fortinet Inc Goldman Sachs 2,235 

3,683 Fortinet Inc HSBC 2,341 
4,191 Fortinet Inc Morgan Stanley (3,646) 
8,597 Fortitude Gold Corp Barclays Bank (1,706) 

19,016 Fortitude Gold Corp Morgan Stanley (3,775) 
(57,171) Fortive Corp Goldman Sachs (21,725) 

8,792 Fortive Corp HSBC 10,990 
(3,443) Fortive Corp Morgan Stanley 1,274 
6,142 Fortive Corp Morgan Stanley (2,273) 

(83,042) Fortress Biotech Inc Barclays Bank (8) 
(4,679) Fortune Brands 

Innovations Inc 
Bank of America 
Merrill Lynch 

23,208 

(63,478) Fortune Brands 
Innovations Inc 

Barclays Bank 243,121 

(21,170) Fortune Brands 
Innovations Inc 

Goldman Sachs 105,003 

(23,213) Fortune Brands 
Innovations Inc 

HSBC 119,315 

4,488 Forum Energy 
Technologies Inc 

Bank of America 
Merrill Lynch 

(718) 

1,465 Forum Energy 
Technologies Inc 

Barclays Bank (3,531) 

3,123 Forum Energy 
Technologies Inc 

Goldman Sachs (500) 

2,467 Forum Energy 
Technologies Inc 

Morgan Stanley (5,945) 

(6,389) Forward Air Corp Barclays Bank 12,970 
(2,126) Forward Air Corp Goldman Sachs 617 
(6,502) Forward Air Corp HSBC 2,601 
(1,765) Forward Air Corp Morgan Stanley 3,583 
15,470 Fossil Group Inc Bank of America 

Merrill Lynch 
(851) 

4,038 Fossil Group Inc Barclays Bank (20) 
26,538 Fossil Group Inc Goldman Sachs (1,460) 
13,964 Fossil Group Inc Morgan Stanley (70) 
(2,242) Four Corners Property 

Trust Inc (REIT) 
Bank of America 
Merrill Lynch 

807 

(44,182) Four Corners Property 
Trust Inc (REIT) 

Barclays Bank 11,046 

(21,594) Four Corners Property 
Trust Inc (REIT) 

Goldman Sachs 7,774 

(14,991) Four Corners Property 
Trust Inc (REIT) 

Morgan Stanley 3,748 

9,101 Fox Corp ’A’ Bank of America 
Merrill Lynch 

3,185 

60,890 Fox Corp ’A’ Barclays Bank 3,045 

    
 

129,981 Fox Corp ’A’ Goldman Sachs 45,493 
1,108 Fox Corp ’A’ HSBC (897) 

48,493 Fox Corp ’A’ Morgan Stanley 2,424 
(4,331) Fox Factory Holding Corp Barclays Bank 36,640 
(9,766) Fox Factory Holding Corp HSBC 67,581 
(5,411) Fox Factory Holding Corp Morgan Stanley 45,777 

(22,152) Franklin BSP Realty 
Trust Inc (REIT) 

Bank of America 
Merrill Lynch 

(12,848) 

(31,809) Franklin BSP Realty 
Trust Inc (REIT) 

Barclays Bank 1,272 

(5,890) Franklin BSP Realty 
Trust Inc (REIT) 

Goldman Sachs (3,416) 

(13,588) Franklin BSP Realty 
Trust Inc (REIT) 

HSBC (10,327) 

(1,484) Franklin BSP Realty 
Trust Inc (REIT) 

Morgan Stanley 59 

6,363 Franklin Covey Co Bank of America 
Merrill Lynch 

1,336 

1,194 Franklin Covey Co Barclays Bank (752) 
17,853 Franklin Covey Co Goldman Sachs 3,749 

5,631 Franklin Covey Co HSBC 7,095 
2,791 Franklin Covey Co Morgan Stanley (1,758) 
4,814 Franklin Electric Co Inc Bank of America 

Merrill Lynch 
913 

29,435 Franklin Electric Co Inc Barclays Bank (42,092) 
2,823 Franklin Electric Co Inc Goldman Sachs 508 
2,784 Franklin Electric Co Inc HSBC (2,812) 
5,590 Franklin Electric Co Inc Morgan Stanley (7,994) 
6,567 Franklin Resources Inc Bank of America 

Merrill Lynch 
(2,824) 

8,842 Franklin Resources Inc Barclays Bank (4,686) 
44,956 Franklin Resources Inc HSBC (57,544) 
8,765 Franklin Resources Inc Morgan Stanley (4,645) 

(50,087) Franklin Street 
Properties Corp (REIT) 

Bank of America 
Merrill Lynch 

(250) 

(42,859) Franklin Street 
Properties Corp (REIT) 

Barclays Bank 3,643 

(42,887) Franklin Street 
Properties Corp (REIT) 

Goldman Sachs (214) 

(82,517) Franklin Street 
Properties Corp (REIT) 

HSBC (17,741) 

(31,785) Freeport-McMoRan Inc Goldman Sachs 82,005 
6,351 Freeport-McMoRan Inc Goldman Sachs (14,807) 
2,285 Freeport-McMoRan Inc HSBC (5,101) 

(11,542) FreightCar America Inc Bank of America 
Merrill Lynch 

1,847 

10,595 Fresh Del Monte 
Produce Inc 

Barclays Bank (2,330) 

3,887 Fresh Del Monte 
Produce Inc 

Goldman Sachs (844) 

19,508 Fresh Del Monte 
Produce Inc 

HSBC (22,434) 

824 Fresh Del Monte 
Produce Inc 

Morgan Stanley (179) 

(4,051) Freshpet Inc Bank of America 
Merrill Lynch 

31,558 

(4,668) Freshpet Inc Barclays Bank 20,446 
(3,937) Freshpet Inc Goldman Sachs 30,669 
(1,702) Freshpet Inc HSBC 10,076 

(544) Freshpet Inc Morgan Stanley 2,383 
(23,392) Freshworks Inc ’A’ Bank of America 

Merrill Lynch 
(8,535) 

(2,956) Freshworks Inc ’A’ Barclays Bank 1,537 
(27,461) Freshworks Inc ’A’ HSBC (15,859) 
(28,892) Freshworks Inc ’A’ Morgan Stanley 13,823 

   
 

 
17,538 Frontdoor Inc Barclays Bank 351 

6,582 Frontdoor Inc Goldman Sachs (5,964) 
24,606 Frontdoor Inc HSBC 11,565 

3,320 Frontdoor Inc Morgan Stanley 66 
(2,149) Frontier Communications 

Parent Inc 
Bank of America 
Merrill Lynch 

922 

(32,345) Frontier Communications 
Parent Inc 

Barclays Bank 22,642 

(54,211) Frontier Communications 
Parent Inc 

Goldman Sachs 158,296 

(24,346) Frontier Communications 
Parent Inc 

Morgan Stanley 17,042 

(3,007) Frontier Group 
Holdings Inc 

Barclays Bank (1,113) 

(5,348) Frontier Group 
Holdings Inc 

HSBC (1,016) 

(29,952) Frontier Group 
Holdings Inc 

Morgan Stanley (11,082) 

(7,928) Frontline Plc Barclays Bank 3,647 
(1,154) Frontline Plc Goldman Sachs 866 
(1,447) Frontline Plc HSBC 521 

(22,732) Frontline Plc Morgan Stanley 10,457 
2,194 FRP Holdings Inc Goldman Sachs (220) 
7,554 FS Bancorp Inc Bank of America 

Merrill Lynch 
906 

28,414 FS Bancorp Inc Barclays Bank (3,126) 
2,855 FS Bancorp Inc Goldman Sachs 343 

16,202 FS Bancorp Inc HSBC (12,152) 
17,285 FS Bancorp Inc Morgan Stanley (1,901) 

532 F-star Therapeutics 
Inc* 

Goldman Sachs 213 

532 F-star Therapeutics 
Inc* 

Goldman Sachs 213 

(6,059) FTC Solar Inc Bank of America 
Merrill Lynch 

3,423 

(74,822) FTC Solar Inc Barclays Bank 40,778 
(13,195) FTC Solar Inc Morgan Stanley 7,191 

(663) FTI Consulting Inc Bank of America 
Merrill Lynch 

(9,236) 

(2,112) FTI Consulting Inc Barclays Bank (10,771) 
(2,844) FTI Consulting Inc Goldman Sachs (27,240) 

(308) FTI Consulting Inc HSBC 554 
(464) FTI Consulting Inc Morgan Stanley (2,366) 

30,796 fuboTV Inc Barclays Bank (7,545) 
12,998 fuboTV Inc Morgan Stanley (3,185) 

(94,246) FuelCell Energy Inc Bank of America 
Merrill Lynch 

26,860 

(169,657) FuelCell Energy Inc HSBC 44,959 
(19,546) Fulcrum Therapeutics Inc Bank of America 

Merrill Lynch 
16,028 

(9,336) Fulcrum Therapeutics Inc Barclays Bank 2,334 
(19,049) Fulcrum Therapeutics Inc HSBC 4,953 
10,420 Fulgent Genetics Inc Bank of America 

Merrill Lynch 
29,280 

1,877 Fulgent Genetics Inc Barclays Bank (1,558) 
831 Fulgent Genetics Inc HSBC 5,127 

(12,242) Full House Resorts Inc Bank of America 
Merrill Lynch 

(4,530) 

(11,834) Full House Resorts Inc Barclays Bank 7,100 
(43,504) Full House Resorts Inc Goldman Sachs (16,096) 
(15,575) Full House Resorts Inc HSBC (14,173) 
(2,622) Full House Resorts Inc Morgan Stanley 1,573 
72,281 Fulton Financial Corp HSBC 76,618 

(15,356) Funko Inc ’A’ Barclays Bank 4,300 
(24,506) Funko Inc ’A’ Goldman Sachs (18,134) 
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(1,816) FutureFuel Corp Bank of America 

Merrill Lynch 
662 

(32,625) FutureFuel Corp Barclays Bank 17,617 
(5,626) FutureFuel Corp Goldman Sachs 1,407 

(11,408) FVCBankcorp Inc Bank of America 
Merrill Lynch 

(16,142) 

(20,151) FVCBankcorp Inc Barclays Bank (4,534) 
(2,003) FVCBankcorp Inc Goldman Sachs (2,834) 

(35,818) FVCBankcorp Inc HSBC (59,279) 
6,302 G1 Therapeutics Inc Barclays Bank (1,512) 
2,368 Gaia Inc Bank of America 

Merrill Lynch 
(995) 

18,639 Gaia Inc Goldman Sachs (7,828) 
712 Gaia Inc HSBC (342) 

1,444 Gaia Inc Morgan Stanley (202) 
5,836 Gambling.com Group Ltd Bank of America 

Merrill Lynch 
1,459 

11,609 Gambling.com Group Ltd Barclays Bank  
6,987 Gambling.com Group Ltd Goldman Sachs 1,747 

11,928 Gambling.com Group Ltd HSBC 1,670 
7,770 Gambling.com Group Ltd Morgan Stanley  

(1,311) GameStop Corp ’A’ Bank of America 
Merrill Lynch 

(3,972) 

(16,109) GameStop Corp ’A’ Barclays Bank (7,088) 
(4,463) Gaming and Leisure 

Properties Inc (REIT) 
Bank of America 
Merrill Lynch 

5,735 

(25,953) Gaming and Leisure 
Properties Inc (REIT) 

Barclays Bank 26,862 

(31,819) Gaming and Leisure 
Properties Inc (REIT) 

Goldman Sachs 40,887 

(11,726) Gaming and Leisure 
Properties Inc (REIT) 

HSBC 46,259 

(11,575) Gaming and Leisure 
Properties Inc (REIT) 

Morgan Stanley 11,980 

(6,059) GAN Ltd Barclays Bank 848 
(22,888) GAN Ltd Goldman Sachs 458 
(37,494) Gannett Co Inc Goldman Sachs (7,124) 
(45,214) Gannett Co Inc HSBC (12,660) 
92,712 Gap Inc Bank of America 

Merrill Lynch 
22,095 

94,900 Gap Inc Barclays Bank 18,980 
13,113 Gap Inc Goldman Sachs 2,885 
24,906 Gap Inc HSBC (7,472) 
37,886 Gap Inc Morgan Stanley 7,577 

3,339 Garmin Ltd Bank of America 
Merrill Lynch 

4,541 

22,818 Garmin Ltd Goldman Sachs 31,032 
3,655 Garmin Ltd HSBC 5,921 

12,070 Garmin Ltd Morgan Stanley 4,345 
3,991 Gartner Inc Barclays Bank 51,723 
4,344 Gartner Inc HSBC 174,541 
3,148 Gates Industrial Corp Plc Bank of America 

Merrill Lynch 
532 

(60,437) Gates Industrial Corp Plc Barclays Bank 8,461 
(53,568) Gates Industrial Corp Plc Goldman Sachs 104,458 

2,766 Gates Industrial Corp Plc Goldman Sachs 799 
(23,361) Gates Industrial Corp Plc HSBC 53,497 

3,423 Gates Industrial Corp Plc Morgan Stanley 578 
(22,498) Gatos Silver Inc Barclays Bank 12,374 
(23,955) Gatos Silver Inc HSBC 38,807 

1,242 GATX Corp Bank of America 
Merrill Lynch 

10,368 

13,800 GATX Corp Barclays Bank 91,908 
7,365 GATX Corp Goldman Sachs 71,239 
7,233 GATX Corp HSBC 58,555 

   
 

 
6,780 GATX Corp Morgan Stanley 43,577 

60,936 GCM Grosvenor Inc ’A’ Barclays Bank (16,453) 
39,501 GCM Grosvenor Inc ’A’ Goldman Sachs (790) 
42,901 GCM Grosvenor Inc ’A’ HSBC (35,608) 
5,700 GCM Grosvenor Inc ’A’ Morgan Stanley (1,539) 

(35,506) GE Healthcare Inc Barclays Bank 2,486 
(6,522) GE Healthcare Inc Goldman Sachs (26,610) 

(571) GE Healthcare Inc HSBC 234 
1,670 Gen Digital Inc Bank of America 

Merrill Lynch 
3,285 

12,895 Gen Digital Inc Barclays Bank 4,836 
3,696 Gen Digital Inc HSBC 4,475 
5,745 Gen Digital Inc Morgan Stanley 2,154 

(60,317) Genasys Inc Bank of America 
Merrill Lynch 

(6,635) 

(16,015) Genasys Inc Barclays Bank 5,605 
(6,728) Genasys Inc Goldman Sachs (740) 

(18,950) Genasys Inc HSBC 3,601 
(5,637) Genasys Inc Morgan Stanley 1,973 

(13,807) Genco Shipping 
& Trading Ltd 

Goldman Sachs 18,225 

(13,665) Genco Shipping 
& Trading Ltd 

HSBC 18,721 

8,103 Gencor Industries Inc Barclays Bank (2,147) 
15,818 Gencor Industries Inc Goldman Sachs (14,790) 
4,148 Gencor Industries Inc HSBC 62 
(844) Generac Holdings Inc Bank of America 

Merrill Lynch 
821 

(2,061) Generac Holdings Inc Barclays Bank 14,262 
(461) Generac Holdings Inc Goldman Sachs 2,286 

(5,357) Generac Holdings Inc HSBC (4,768) 
(3,015) Generac Holdings Inc Morgan Stanley 20,864 

650 Generac Holdings Inc Morgan Stanley (4,498) 
(4,238) General Electric Co Barclays Bank 16,232 

(843) General Electric Co Goldman Sachs 1,079 
(2,003) General Electric Co HSBC 401 
(1,787) General Electric Co Morgan Stanley 6,844 
9,752 General Mills Inc Bank of America 

Merrill Lynch 
(56,831) 

19,578 General Mills Inc Barclays Bank (43,532) 
14,933 General Mills Inc HSBC (96,339) 
23,187 General Mills Inc Morgan Stanley (53,099) 
16,743 General Motors Co Bank of America 

Merrill Lynch 
4,018 

28,505 General Motors Co Barclays Bank (7,126) 
(7,658) General Motors Co Barclays Bank 1,915 
35,069 General Motors Co Goldman Sachs 8,417 
25,318 General Motors Co HSBC (26,584) 
17,037 General Motors Co Morgan Stanley (4,259) 
(2,004) General Motors Co Morgan Stanley 501 
5,718 Generation Bio Co Barclays Bank (2,402) 
8,880 Generation Bio Co Goldman Sachs (8,170) 
8,911 Generation Bio Co Morgan Stanley (3,743) 

464 Genesco Inc Bank of America 
Merrill Lynch 

(4,881) 

2,430 Genesco Inc Barclays Bank (23,425) 
1,961 Genesco Inc Goldman Sachs (20,630) 
2,807 Genesco Inc HSBC (32,028) 

566 Genesco Inc Morgan Stanley (5,456) 
(2,562) Genie Energy 

Ltd ’B’ 
Bank of America 
Merrill Lynch 

5,098 

(18,827) Genie Energy 
Ltd ’B’ 

Goldman Sachs 37,466 

8,044 Genpact Ltd Bank of America 
Merrill Lynch 

(5,364) 

   
 

 
12,583 Genpact Ltd Barclays Bank (16,861) 
9,077 Genpact Ltd Goldman Sachs (2,814) 
3,434 Genpact Ltd HSBC (8,708) 

10,338 Genpact Ltd Morgan Stanley (13,853) 
(28,117) Gentex Corp Barclays Bank 46,393 
(28,877) Gentex Corp Goldman Sachs 63,818 
(45,716) Gentex Corp HSBC 122,519 

348 Gentherm Inc Bank of America 
Merrill Lynch 

(856) 

6,533 Gentherm Inc Barclays Bank (26,001) 
500 Gentherm Inc Goldman Sachs (1,259) 
406 Gentherm Inc HSBC (1,270) 

4,008 Gentherm Inc Morgan Stanley (15,952) 
(16,756) Genworth 

Financial Inc ’A’ 
HSBC (4,357) 

(4,195) Genworth 
Financial Inc ’A’ 

Morgan Stanley  

(7,591) GEO Group Inc Barclays Bank 7,136 
(7,107) Geospace 

Technologies Corp 
Bank of America 
Merrill Lynch 

284 

(10,773) Geospace 
Technologies Corp 

Barclays Bank 431 

(16,314) Geospace 
Technologies Corp 

Goldman Sachs 653 

(7,864) Geospace 
Technologies Corp 

Morgan Stanley 315 

(19,395) German American 
Bancorp Inc 

Barclays Bank (4,655) 

(15,485) German American 
Bancorp Inc 

Goldman Sachs (20,905) 

(17,807) German American 
Bancorp Inc 

HSBC (13,889) 

(171,005) Geron Corp Barclays Bank (33,346) 
(6,419) Getty Realty Corp (REIT) Goldman Sachs (2,311) 

(11,420) Getty Realty Corp (REIT) HSBC 2,969 
(213,266) Gevo Inc Barclays Bank (11,730) 

(22,352) Gevo Inc Goldman Sachs (1,900) 
(28,120) Gevo Inc HSBC (2,390) 
(67,099) Gevo Inc Morgan Stanley (3,690) 

9,964 Gibraltar Industries Inc Bank of America 
Merrill Lynch 

(14,547) 

13,943 Gibraltar Industries Inc Barclays Bank (45,315) 
6,358 Gibraltar Industries Inc Goldman Sachs (9,283) 
6,506 Gibraltar Industries Inc HSBC 1,822 
7,673 Gibraltar Industries Inc Morgan Stanley (24,937) 

(14,655) G-III Apparel Group Ltd Barclays Bank 7,621 
(7,662) G-III Apparel Group Ltd Goldman Sachs 3,295 

(14,217) G-III Apparel Group Ltd HSBC (427) 
6,442 Gilead Sciences Inc Bank of America 

Merrill Lynch 
(11,724) 

(2,348) Gilead Sciences Inc Bank of America 
Merrill Lynch 

4,273 

1,689 Gilead Sciences Inc Barclays Bank (3,479) 
1,235 Gilead Sciences Inc Goldman Sachs (2,248) 
2,174 Gilead Sciences Inc HSBC (4,413) 
6,237 Gilead Sciences Inc Morgan Stanley (12,848) 

111,103 Ginkgo Bioworks 
Holdings Inc 

Bank of America 
Merrill Lynch 

37,775 

96,403 Ginkgo Bioworks 
Holdings Inc 

Barclays Bank 14,460 

142,827 Ginkgo Bioworks 
Holdings Inc 

Goldman Sachs 48,561 

149,308 Ginkgo Bioworks 
Holdings Inc 

HSBC 43,299 
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91,722 Ginkgo Bioworks 

Holdings Inc 
Morgan Stanley 13,758 

(2,177) Gitlab Inc ’A’ Bank of America 
Merrill Lynch 

(11,625) 

(4,000) Gitlab Inc ’A’ Barclays Bank (5,760) 
(3,581) Gitlab Inc ’A’ HSBC (20,949) 

(19,516) Glacier Bancorp Inc Barclays Bank 20,492 
(83,578) Gladstone Commercial 

Corp (REIT) 
Barclays Bank 7,522 

(57,793) Gladstone Commercial 
Corp (REIT) 

Goldman Sachs (17,338) 

(13,475) Gladstone Commercial 
Corp (REIT) 

HSBC (674) 

19,764 Gladstone Land Corp 
(REIT) 

Bank of America 
Merrill Lynch 

6,917 

12,516 Gladstone Land 
Corp (REIT) 

Barclays Bank 4,130 

7,268 Gladstone Land 
Corp (REIT) 

Goldman Sachs 2,544 

5,424 Gladstone Land 
Corp (REIT) 

HSBC (271) 

2,640 Gladstone Land 
Corp (REIT) 

Morgan Stanley 871 

(43,574) Glatfelter Corp Barclays Bank 32,245 
(19,440) Glatfelter Corp Goldman Sachs 11,275 

(1,310) Glaukos Corp HSBC (9,183) 
8,210 Global Industrial Co Bank of America 

Merrill Lynch 
10,837 

1,504 Global Industrial Co Barclays Bank (75) 
2,088 Global Industrial Co Goldman Sachs 2,756 

23,862 Global Industrial Co HSBC 40,327 
16,767 Global Industrial Co Morgan Stanley (838) 

(15,125) Global Medical Inc (REIT) Bank of America 
Merrill Lynch 

2,996 

(43,081) Global Medical Inc (REIT) Barclays Bank 603 
(56,600) Global Medical Inc (REIT) Goldman Sachs 13,018 
(59,852) Global Medical Inc (REIT) HSBC 17,956 
(34,665) Global Medical Inc (REIT) Morgan Stanley 347 

1,530 Global Payments Inc Bank of America 
Merrill Lynch 

(3,534) 

3,192 Global Payments Inc Barclays Bank (20,429) 
2,272 Global Payments Inc HSBC (10,177) 
4,626 Global Payments Inc Morgan Stanley (27,218) 

12,798 Global Water Resources Inc Barclays Bank (4,479) 
25,004 Global Water Resources Inc Goldman Sachs 5,251 
14,225 Global Water Resources Inc Morgan Stanley (4,979) 
(3,015) GLOBALFOUNDRIES Inc Barclays Bank (6,573) 
(1,002) GLOBALFOUNDRIES Inc Morgan Stanley (2,184) 

(62,626) Globalstar Inc Barclays Bank 1,879 
(119,380) Globalstar Inc Goldman Sachs (13,132) 

122 Globant SA Barclays Bank 1,324 
2,034 Globant SA Morgan Stanley 22,069 
3,611 Globe Life Inc Bank of America 

Merrill Lynch 
(12,068) 

(5,242) Globe Life Inc Barclays Bank 21,859 
357 Globe Life Inc Barclays Bank (1,489) 

(7,062) Globe Life Inc Goldman Sachs 23,799 
3,104 Globe Life Inc HSBC (12,664) 
3,625 Globe Life Inc Morgan Stanley (15,116) 
(894) Globus Medical Inc ’A’ Bank of America 

Merrill Lynch 
2,345 

(2,291) Globus Medical Inc ’A’ Morgan Stanley 10,951 
10,414 Globus Medical Inc ’A’ Morgan Stanley (49,779) 
(8,222) GlycoMimetics Inc Bank of America 

Merrill Lynch 
2,631 

    
 

(41,975) GlycoMimetics Inc HSBC (11,753) 
(7,286) GMS Inc Barclays Bank (1,967) 
(8,287) GMS Inc Morgan Stanley (2,237) 
3,580 GoDaddy Inc ’A’ Bank of America 

Merrill Lynch 
3,141 

5,854 GoDaddy Inc ’A’ Barclays Bank 1,862 
4,643 GoDaddy Inc ’A’ Goldman Sachs 5,313 

17,011 GoDaddy Inc ’A’ HSBC 48,215 
7,964 GoDaddy Inc ’A’ Morgan Stanley 2,150 

(1,942) Gogo Inc Bank of America 
Merrill Lynch 

(150) 

(7,847) Gogo Inc Barclays Bank (2,647) 
(13,563) Gogo Inc HSBC (39,333) 
(14,901) Gogo Inc Morgan Stanley (5,513) 

3,646 GoHealth Inc ’A’ Barclays Bank (6,800) 
4,394 GoHealth Inc ’A’ Goldman Sachs 15,752 
4,261 GoHealth Inc ’A’ HSBC 21,284 
1,935 GoHealth Inc ’A’ Morgan Stanley (3,609) 

(13,082) Golar LNG Ltd Bank of America 
Merrill Lynch 

20,539 

(11,936) Golar LNG Ltd Barclays Bank 14,323 
(1,054) Golar LNG Ltd Goldman Sachs 1,655 

(19,999) Golar LNG Ltd HSBC 15,399 
(2,762) Golar LNG Ltd Morgan Stanley 3,314 
25,768 Gold Resource Corp Barclays Bank (2,061) 
43,646 Gold Resource Corp Goldman Sachs (3,928) 
21,223 Gold Resource Corp HSBC (3,820) 
64,232 Gold Resource Corp Morgan Stanley (5,139) 
6,082 Golden Entertainment Inc Barclays Bank (2,372) 
2,328 Golden Ocean Group Ltd Bank of America 

Merrill Lynch 
(3,422) 

2,137 Golden Ocean Group Ltd Barclays Bank (2,137) 
5,085 Golden Ocean Group Ltd Goldman Sachs (7,475) 

22,881 Golden Ocean Group Ltd HSBC (35,694) 
10,105 Golden Ocean Group Ltd Morgan Stanley (6,269) 
(1,030) Goldman Sachs Group Inc Bank of America 

Merrill Lynch 
(2,441) 

(2,304) Goldman Sachs Group Inc Barclays Bank 733 
(4,023) Goldman Sachs Group Inc HSBC 12,564 
(2,384) Goldman Sachs Group Inc Morgan Stanley 1,144 

(12,167) Goodyear Tire & Rubber Co Barclays Bank 3,042 
(19,018) Goodyear Tire & Rubber Co Goldman Sachs 20,730 

3,862 Goodyear Tire & Rubber Co Goldman Sachs (4,210) 
(8,670) Goodyear Tire & Rubber Co HSBC (20,895) 
(4,058) Goosehead 

Insurance Inc ’A’ 
Barclays Bank 10,348 

2,582 Goosehead 
Insurance Inc ’A’ 

Barclays Bank (6,584) 

(617) Goosehead 
Insurance Inc ’A’ 

Goldman Sachs 1,530 

13,125 GoPro Inc ’A’ Bank of America 
Merrill Lynch 

2,231 

56,901 GoPro Inc ’A’ Barclays Bank (569) 
45,525 GoPro Inc ’A’ Goldman Sachs 7,739 
13,656 GoPro Inc ’A’ HSBC (1,639) 
6,714 GoPro Inc ’A’ Morgan Stanley (67) 

(7,884) Gorman-Rupp Co Barclays Bank 12,139 
(9,758) Gorman-Rupp Co Goldman Sachs 4,684 

(26) Gorman-Rupp Co Morgan Stanley 44 
(26,234) Gossamer Bio Inc Goldman Sachs (1,574) 

(131,095) Gossamer Bio Inc Morgan Stanley 27,530 
14,181 Graco Inc Bank of America 

Merrill Lynch 
(14,039) 

21,978 Graco Inc Barclays Bank (61,278) 
21,370 Graco Inc HSBC (46,159) 

   
 

 
41,679 Graco Inc Morgan Stanley (117,118) 

(10,915) GrafTech International Ltd Bank of America 
Merrill Lynch 

 

(40,129) GrafTech International Ltd Barclays Bank 8,428 
(37,582) GrafTech International Ltd Goldman Sachs  

(104,688) GrafTech International Ltd HSBC (13,304) 
(53,184) GrafTech International Ltd Morgan Stanley 8,836 
(5,986) Graham Corp Bank of America 

Merrill Lynch 
120 

(7,047) Graham Corp Barclays Bank 3,664 
(137) Graham Holdings Co ’B’ Bank of America 

Merrill Lynch 
2,716 

(450) Graham Holdings Co ’B’ Barclays Bank 10,586 
(998) Graham Holdings Co ’B’ Goldman Sachs 11,262 

(2,356) Graham Holdings Co ’B’ HSBC 37,711 
(293) Graham Holdings Co ’B’ Morgan Stanley 6,893 

(24,978) Grand Canyon 
Education Inc 

Barclays Bank 133,008 

(12,570) Granite Construction Inc Bank of America 
Merrill Lynch 

11,942 

(10,148) Granite Construction Inc Barclays Bank 5,886 
(20,537) Granite Construction Inc Goldman Sachs 19,510 
(11,238) Granite Construction Inc HSBC (8,878) 
(4,898) Granite Construction Inc Morgan Stanley 2,841 

(25,713) Granite Point Mortgage 
Trust Inc (REIT) 

Goldman Sachs (12,085) 

(5,194) Granite Ridge 
Resources Inc 

Barclays Bank 1,411 

2,202 Graphic Packaging 
Holding Co 

Bank of America 
Merrill Lynch 

(3,898) 

(8,433) Graphic Packaging 
Holding Co 

Barclays Bank 13,408 

1,012 Graphic Packaging 
Holding Co 

Goldman Sachs (1,791) 

(11,322) Graphic Packaging 
Holding Co 

Goldman Sachs 20,040 

40,667 Graphic Packaging 
Holding Co 

HSBC (76,047) 

(1,041) Graphic Packaging 
Holding Co 

HSBC 1,947 

3,716 Gray Television Inc Bank of America 
Merrill Lynch 

(1,375) 

17,969 Gray Television Inc Barclays Bank (12,399) 
34,620 Gray Television Inc Goldman Sachs (12,809) 

2,861 Gray Television Inc HSBC 9 
38,208 Gray Television Inc Morgan Stanley (26,364) 

(43,738) Great Lakes Dredge 
& Dock Corp 

Barclays Bank 37,177 

(5,300) Great Southern 
Bancorp Inc 

Goldman Sachs (3,551) 

(4,895) Green Brick Partners Inc Barclays Bank 17,132 
(4,315) Green Brick Partners Inc Goldman Sachs 9,666 
(1,522) Green Plains Inc Morgan Stanley 2,104 
(8,127) Greenbrier Cos Inc Barclays Bank 4,728 
(7,441) Greenbrier Cos Inc Goldman Sachs (5,506) 
(3,582) Greenbrier Cos Inc HSBC (1,053) 
(3,291) Greenbrier Cos Inc Morgan Stanley 1,964 
(4,794) Greene County 

Bancorp Inc 
Bank of America 
Merrill Lynch 

(38,448) 

(1,856) Greene County 
Bancorp Inc 

Barclays Bank (8,500) 

(350) Greene County 
Bancorp Inc 

Goldman Sachs (2,807) 

(176) Greene County 
Bancorp Inc 

HSBC (1,570) 
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11,008 Greenhill & Co Inc Bank of America 

Merrill Lynch 
84,101 

2,168 Greenhill & Co Inc Barclays Bank (347) 
5,518 Greenhill & Co Inc Goldman Sachs 42,158 
3,375 Greenhill & Co Inc Morgan Stanley (540) 

(108,315) Greenlight Capital 
Re Ltd ’A’ 

Barclays Bank 30,328 

(58,246) Greenlight Capital 
Re Ltd ’A’ 

HSBC 30,870 

7,904 Greif Inc ’A’ Barclays Bank (24,740) 
3,266 Greif Inc ’A’ Goldman Sachs (11,594) 
2,551 Greif Inc ’A’ HSBC (8,848) 

839 Greif Inc ’A’ Morgan Stanley (2,270) 
(2,455) Greif Inc ’B’ Bank of America 

Merrill Lynch 
13,723 

(8,851) Greif Inc ’B’ Barclays Bank 27,792 
(1,817) Greif Inc ’B’ Goldman Sachs 10,157 
(3,909) Greif Inc ’B’ HSBC 27,754 
(2,042) Greif Inc ’B’ Morgan Stanley 6,412 
7,002 Grid Dynamics 

Holdings Inc 
Bank of America 
Merrill Lynch 

5,742 

7,598 Grid Dynamics 
Holdings Inc 

Barclays Bank 2,431 

10,518 Grid Dynamics 
Holdings Inc 

Morgan Stanley 3,366 

(1,704) Griffon Corp Barclays Bank 733 
(7,496) Griffon Corp Goldman Sachs (4,797) 
(4,318) Griffon Corp HSBC (8,031) 
(2,692) Griffon Corp Morgan Stanley 733 
21,161 Gritstone bio Inc Barclays Bank (2,539) 
10,418 Gritstone bio Inc Goldman Sachs (2,344) 

1,803 Gritstone bio Inc HSBC (1,082) 
(342) Grocery Outlet 

Holding Corp 
Bank of America 
Merrill Lynch 

694 

(14,866) Grocery Outlet 
Holding Corp 

Barclays Bank 20,069 

(14,674) Grocery Outlet 
Holding Corp 

Goldman Sachs 29,788 

(6,402) Grocery Outlet 
Holding Corp 

Morgan Stanley 8,643 

1,248 Group 1 Automotive Inc Bank of America 
Merrill Lynch 

4,930 

2,947 Group 1 Automotive Inc Barclays Bank 11,641 
1,986 Group 1 Automotive Inc Goldman Sachs 7,845 
1,355 Group 1 Automotive Inc HSBC 5,732 

806 Group 1 Automotive Inc Morgan Stanley 3,184 
(31,876) Groupon Inc Barclays Bank (17,851) 
(8,315) Groupon Inc Morgan Stanley (4,656) 

(48,468) GrowGeneration Corp Barclays Bank 3,877 
(1,419) GSI Technology Inc Barclays Bank 284 

(36,279) GSI Technology Inc Goldman Sachs (10,884) 
27,917 GTX Inc* Bank of America 

Merrill Lynch 
28,615 

7,571 GTX Inc* Goldman Sachs 7,753 
59 GTX Inc* Morgan Stanley 60 

129 Guaranty 
Bancshares Inc 

Bank of America 
Merrill Lynch 

197 

11,094 Guaranty 
Bancshares Inc 

Barclays Bank 1,109 

6,549 Guaranty 
Bancshares Inc 

Goldman Sachs 10,020 

3,863 Guaranty 
Bancshares Inc 

Morgan Stanley 386 

3,836 Guardant Health Inc Bank of America 
Merrill Lynch 

4,526 

    
 

26,954 Guardant Health Inc HSBC 149,325 
15,919 Guardant Health Inc Morgan Stanley (27,540) 

(20,277) Guess? Inc Morgan Stanley (29,807) 
2,169 Guidewire Software Inc Bank of America 

Merrill Lynch 
5,249 

21,546 Guidewire Software Inc Barclays Bank 19,606 
6,602 Guidewire Software Inc Goldman Sachs 15,977 
8,880 Guidewire Software Inc HSBC 43,778 

16,346 Guidewire Software Inc Morgan Stanley 14,875 
(32,922) Gulf Island Fabrication Inc Goldman Sachs 11,852 
(16,100) Gulf Island Fabrication Inc Morgan Stanley 2,093 
(2,154) Gulfport Energy Corp Barclays Bank 2,434 

(591) Gulfport Energy Corp Goldman Sachs (1,017) 
1,195 GXO Logistics Inc Barclays Bank (3,985) 
6,429 GXO Logistics Inc HSBC 18,162 
4,774 GXO Logistics Inc Morgan Stanley (15,921) 
2,817 H&E Equipment 

Services Inc 
Bank of America 
Merrill Lynch 

1,146 

9,900 H&E Equipment 
Services Inc 

Barclays Bank (14,895) 

8,377 H&E Equipment 
Services Inc 

Goldman Sachs 8,042 

4,037 H&E Equipment 
Services Inc 

HSBC 8,922 

3,967 H&E Equipment 
Services Inc 

Morgan Stanley (4,938) 

(16,734) H&R Block Inc Barclays Bank (17,236) 
(7,483) H&R Block Inc Goldman Sachs 7,109 
(5,206) H&R Block Inc HSBC 8,379 
(2,064) H&R Block Inc Morgan Stanley (2,126) 
14,413 Hackett Group Inc Goldman Sachs 8,215 
17,212 Hackett Group Inc HSBC 14,974 

315 Haemonetics Corp Bank of America 
Merrill Lynch 

(1,783) 

3,878 Haemonetics Corp Barclays Bank 116 
(2,697) Haemonetics Corp HSBC (4,531) 
1,722 Haemonetics Corp Morgan Stanley 52 
3,391 Hagerty Inc ’A’ Bank of America 

Merrill Lynch 
(1,628) 

1,980 Hagerty Inc ’A’ Barclays Bank (356) 
9,733 Hagerty Inc ’A’ Goldman Sachs (4,684) 
6,719 Hagerty Inc ’A’ HSBC (3,227) 

(5,267) Hain Celestial 
Group Inc 

Barclays Bank 6,373 

10,504 Hain Celestial 
Group Inc 

Barclays Bank (12,710) 

(8,162) Hain Celestial 
Group Inc 

HSBC 42,524 

(567) Hall of Fame Resort 
& Entertainment Co 

Goldman Sachs 164 

(1,341) Hall of Fame Resort 
& Entertainment Co 

HSBC 523 

(7,354) Hallador Energy Co Bank of America 
Merrill Lynch 

11,546 

(8,109) Hallador Energy Co Barclays Bank 6,812 
(4,826) Hallador Energy Co Goldman Sachs 7,577 

(11,290) Hallador Energy Co HSBC  
(9,371) Hallador Energy Co Morgan Stanley 7,872 
2,994 Halliburton Co Bank of America 

Merrill Lynch 
(4,620) 

86,931 Halliburton Co Barclays Bank (103,623) 
36,417 Halliburton Co Goldman Sachs (14,773) 
28,149 Halliburton Co HSBC (25,980) 

690 Halliburton Co Morgan Stanley (814) 

   
 

 
150 Hallmark Financial 

Services Inc 
Goldman Sachs 87 

2,360 Hallmark Financial 
Services Inc 

Morgan Stanley (142) 

5,259 Halozyme Therapeutics Inc Bank of America 
Merrill Lynch 

(6,784) 

31,506 Halozyme Therapeutics Inc Barclays Bank (75,300) 
7,227 Halozyme Therapeutics Inc Goldman Sachs (9,323) 
7,589 Halozyme Therapeutics Inc HSBC 17,682 
8,274 Halozyme Therapeutics Inc Morgan Stanley (19,775) 
2,280 Hamilton Beach Brands 

Holding Co ’A’ 
Bank of America 
Merrill Lynch 

(2,599) 

5,551 Hamilton Beach Brands 
Holding Co ’A’ 

Barclays Bank (2,831) 

2,733 Hamilton Beach Brands 
Holding Co ’A’ 

Goldman Sachs (3,116) 

3,408 Hamilton Beach Brands 
Holding Co ’A’ 

HSBC (2,863) 

8,420 Hamilton Beach Brands 
Holding Co ’A’ 

Morgan Stanley (4,294) 

4,199 Hamilton Lane Inc ’A’ Barclays Bank (9,658) 
3,830 Hamilton Lane Inc ’A’ Goldman Sachs 3,294 

14,932 Hamilton Lane Inc ’A’ HSBC 1,045 
2,973 Hamilton Lane Inc ’A’ Morgan Stanley (6,838) 

35,218 Hancock Whitney Corp Barclays Bank 8,805 
5,790 Hancock Whitney Corp Goldman Sachs 21,076 

22,998 Hancock Whitney Corp HSBC 80,953 
10,362 Hancock Whitney Corp Morgan Stanley 2,591 

(56,716) Hanesbrands Inc Bank of America 
Merrill Lynch 

(1,701) 

23,399 Hanesbrands Inc Bank of America 
Merrill Lynch 

702 

(60,664) Hanesbrands Inc Barclays Bank 5,460 
32,698 Hanesbrands Inc Barclays Bank (2,943) 

(63,648) Hanesbrands Inc Goldman Sachs (1,909) 
7,843 Hanesbrands Inc Goldman Sachs 235 

(91,003) Hanesbrands Inc HSBC 22,751 
20,260 Hanesbrands Inc HSBC (5,065) 

(15,215) Hanesbrands Inc Morgan Stanley 1,369 
12,525 Hanesbrands Inc Morgan Stanley (1,127) 
(5,050) Hannon Armstrong 

Sustainable Infrastructure 
Capital Inc (REIT) 

Barclays Bank 18,584 

(3,633) Hannon Armstrong 
Sustainable Infrastructure 
Capital Inc (REIT) 

Goldman Sachs 10,899 

750 Hanover Insurance 
Group Inc 

Bank of America 
Merrill Lynch 

(3,954) 

9,606 Hanover Insurance 
Group Inc 

Barclays Bank (51,968) 

20,532 Hanover Insurance 
Group Inc 

Goldman Sachs (150,895) 

6,892 Hanover Insurance 
Group Inc 

HSBC (50,587) 

1,731 Hanover Insurance 
Group Inc 

Morgan Stanley (9,364) 

25,902 HarborOne Bancorp Inc Barclays Bank (3,108) 
20,389 HarborOne Bancorp Inc Goldman Sachs 8,767 
13,423 HarborOne Bancorp Inc HSBC 1,745 

737 Harley-Davidson Inc Bank of America 
Merrill Lynch 

(701) 

(6,241) Harley-Davidson Inc Barclays Bank 5,991 
1,453 Harley-Davidson Inc Barclays Bank (1,395) 

(24,409) Harley-Davidson Inc Goldman Sachs 36,125 
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1,100 Harley-Davidson Inc Goldman Sachs (1,390) 

(5,653) Harley-Davidson Inc HSBC 23,234 
3,081 Harley-Davidson Inc HSBC (3,522) 

(14,053) Harley-Davidson Inc Morgan Stanley 13,491 
1,655 Harley-Davidson Inc Morgan Stanley (1,589) 

(11,163) Harmonic Inc Barclays Bank (12,391) 
4,965 Harmony Biosciences 

Holdings Inc 
Bank of America 
Merrill Lynch 

(6,022) 

8,732 Harmony Biosciences 
Holdings Inc 

Barclays Bank (3,580) 

9,020 Harmony Biosciences 
Holdings Inc 

Goldman Sachs (11,816) 

756 Harmony Biosciences 
Holdings Inc 

HSBC (274) 

1,412 Harmony Biosciences 
Holdings Inc 

Morgan Stanley (579) 

(3,519) Harrow Health Inc Bank of America 
Merrill Lynch 

6,721 

(3,609) Harrow Health Inc Morgan Stanley 11,928 
(22,545) Harsco Corp Barclays Bank 14,654 
(11,910) Harsco Corp Goldman Sachs 8,218 
(7,313) Harsco Corp HSBC 5,777 
12,323 Hartford Financial 

Services Group Inc 
Bank of America 
Merrill Lynch 

(25,632) 

20,658 Hartford Financial 
Services Group Inc 

Barclays Bank (57,635) 

19,669 Hartford Financial 
Services Group Inc 

Goldman Sachs (40,912) 

42,909 Hartford Financial 
Services Group Inc 

HSBC (99,151) 

19,744 Hartford Financial 
Services Group Inc 

Morgan Stanley (55,086) 

(11,835) Harvard Bioscience Inc Barclays Bank 4,261 
(21,059) Harvard Bioscience Inc Goldman Sachs (3,580) 

(4,421) Hasbro Inc Bank of America 
Merrill Lynch 

11,097 

(10,107) Hasbro Inc Barclays Bank 7,176 
(9,045) Hasbro Inc Goldman Sachs 23,388 
(9,190) Hasbro Inc HSBC (463) 
(5,079) Hasbro Inc Morgan Stanley 3,606 
(4,077) HashiCorp Inc ’A’ Bank of America 

Merrill Lynch 
(11,110) 

(7,365) HashiCorp Inc ’A’ Barclays Bank (10,605) 
(2,558) HashiCorp Inc ’A’ HSBC (9,952) 
(1,763) HashiCorp Inc ’A’ Morgan Stanley (2,539) 
2,021 Haverty Furniture Cos Inc Bank of America 

Merrill Lynch 
(473) 

3,957 Haverty Furniture Cos Inc Barclays Bank (1,979) 
9,379 Haverty Furniture Cos Inc Goldman Sachs (749) 

699 Haverty Furniture Cos Inc Morgan Stanley 114 
(2,547) Hawaiian Electric 

Industries Inc 
Barclays Bank 1,605 

(530) Hawaiian Electric 
Industries Inc 

Goldman Sachs 652 

(916) Hawaiian Electric 
Industries Inc 

HSBC 1,724 

(1,177) Hawaiian Electric 
Industries Inc 

Morgan Stanley 742 

4,594 Hawaiian Holdings Inc Bank of America 
Merrill Lynch 

3,446 

48,149 Hawaiian Holdings Inc Barclays Bank 11,074 
42,079 Hawaiian Holdings Inc Goldman Sachs 30,444 
28,885 Hawaiian Holdings Inc HSBC 8,972 

3,618 Hawaiian Holdings Inc Morgan Stanley 832 

    
 

3,232 Hawkins Inc Bank of America 
Merrill Lynch 

11,538 

6,263 Hawkins Inc Barclays Bank (814) 
1,041 Hawkins Inc Goldman Sachs 3,716 
1,949 Hawkins Inc HSBC 11,187 
2,399 Hawkins Inc Morgan Stanley (312) 

(1,629) Hawthorn Bancshares Inc Bank of America 
Merrill Lynch 

(16) 

(529) Hawthorn Bancshares Inc Barclays Bank 95 
(393) Hawthorn Bancshares Inc Goldman Sachs (4) 

(4,138) Hawthorn Bancshares Inc Morgan Stanley 745 
(373) Haynes International Inc Bank of America 

Merrill Lynch 
444 

(2,158) Haynes International Inc Barclays Bank 4,812 
(11,753) Haynes International Inc Goldman Sachs 13,986 
(7,272) Haynes International Inc HSBC 21,533 
(7,039) Haynes International Inc Morgan Stanley 15,331 

(29,227) Hayward Holdings Inc Bank of America 
Merrill Lynch 

13,152 

(86,118) Hayward Holdings Inc Barclays Bank 53,393 
(68,222) Hayward Holdings Inc Goldman Sachs 30,700 
(69,046) Hayward Holdings Inc HSBC 32,452 
(20,564) HB Fuller Co Bank of America 

Merrill Lynch 
18,279 

(831) HB Fuller Co Barclays Bank 988 
(9,093) HB Fuller Co Goldman Sachs 12,083 
(3,759) HB Fuller Co HSBC 4,801 

(12,099) HB Fuller Co Morgan Stanley 7,342 
36,794 HBT Financial Inc Barclays Bank (736) 
20,006 HBT Financial Inc Goldman Sachs 12,604 
13,473 HBT Financial Inc HSBC 13,473 
15,269 HBT Financial Inc Morgan Stanley (305) 
1,103 HCA Healthcare Inc Bank of America 

Merrill Lynch 
(8,263) 

3,017 HCA Healthcare Inc Barclays Bank (39,356) 
1,127 HCA Healthcare Inc Goldman Sachs (8,838) 

973 HCI Group Inc Goldman Sachs (3,298) 
22,779 Health Catalyst Inc Goldman Sachs (456) 

1,607 Health Catalyst Inc HSBC 535 
(3,733) Healthcare Realty 

Trust Inc (REIT) 
Bank of America 
Merrill Lynch 

5,898 

(157,747) Healthcare Realty 
Trust Inc (REIT) 

Barclays Bank 108,846 

(204,126) Healthcare Realty 
Trust Inc (REIT) 

Goldman Sachs 322,519 

(9,147) Healthcare Realty 
Trust Inc (REIT) 

HSBC 14,361 

(15,056) Healthcare Realty 
Trust Inc (REIT) 

Morgan Stanley 10,389 

67,157 Healthcare 
Services Group Inc 

Bank of America 
Merrill Lynch 

(44,324) 

2,363 Healthcare 
Services Group Inc 

Goldman Sachs (1,560) 

35,156 Healthcare 
Services Group Inc 

HSBC (28,476) 

(8,405) HealthEquity Inc Bank of America 
Merrill Lynch 

17,765 

(558) HealthEquity Inc Barclays Bank 1,986 
2,827 HealthEquity Inc Goldman Sachs (4,862) 

(1,817) HealthEquity Inc HSBC 691 
2,535 HealthEquity Inc HSBC 2,763 

(7,285) HealthEquity Inc Morgan Stanley 22,876 
2,751 HealthEquity Inc Morgan Stanley (9,794) 

80,069 Healthpeak Properties 
Inc (REIT) 

Bank of America 
Merrill Lynch 

(81,670) 

    
 

113,112 Healthpeak Properties 
Inc (REIT) 

Barclays Bank (20,360) 

2,080 Healthpeak Properties 
Inc (REIT) 

Goldman Sachs (2,122) 

23,329 Healthpeak Properties 
Inc (REIT) 

HSBC (30,328) 

25,811 Healthpeak Properties 
Inc (REIT) 

Morgan Stanley (4,646) 

1,722 HealthStream Inc Bank of America 
Merrill Lynch 

(2,127) 

16,426 HealthStream Inc Barclays Bank (21,682) 
2,502 HealthStream Inc Goldman Sachs (2,442) 

22,952 HealthStream Inc HSBC (20,257) 
8,234 HealthStream Inc Morgan Stanley (10,869) 

(57,180) Heartland Express Inc Barclays Bank 572 
(35,722) Heartland Express Inc Goldman Sachs (12,145) 

(6,922) Heartland Express Inc HSBC (1,523) 
32,009 Heartland 

Financial USA Inc 
Bank of America 
Merrill Lynch 

44,218 

47,046 Heartland 
Financial USA Inc 

Barclays Bank (14,690) 

27,273 Heartland 
Financial USA Inc 

Goldman Sachs 39,000 

21,955 Heartland 
Financial USA Inc 

HSBC 4,234 

4,557 Heartland 
Financial USA Inc 

Morgan Stanley (1,223) 

(17,736) Hecla Mining Co Barclays Bank 1,774 
4,380 HEICO Corp Barclays Bank (93,820) 

984 HEICO Corp Goldman Sachs (21,038) 
7,097 HEICO Corp HSBC (81,474) 
5,925 HEICO Corp ’A’ Bank of America 

Merrill Lynch 
(88,698) 

11,980 HEICO Corp ’A’ Barclays Bank (196,592) 
10,008 HEICO Corp ’A’ Goldman Sachs (149,819) 

3,318 HEICO Corp ’A’ HSBC (28,104) 
1,470 HEICO Corp ’A’ Morgan Stanley (24,123) 

(8,434) Heidrick & Struggles 
International Inc 

Barclays Bank 1,330 

(8,889) Heidrick & Struggles 
International Inc 

Morgan Stanley 3,632 

(1,830) Helen of Troy Ltd Barclays Bank 5,307 
(4,707) Helen of Troy Ltd Goldman Sachs 753 
(3,683) Helen of Troy Ltd HSBC (2,909) 
(1,923) Helios Technologies Inc Bank of America 

Merrill Lynch 
9,807 

(16,013) Helios Technologies Inc Barclays Bank 52,523 
(4,527) Helios Technologies Inc Goldman Sachs 23,088 
(4,989) Helios Technologies Inc HSBC 62,213 
(4,807) Helios Technologies Inc Morgan Stanley 15,767 
8,525 Helix Energy 

Solutions Group Inc 
Bank of America 
Merrill Lynch 

(2,987) 

23,029 Helix Energy 
Solutions Group Inc 

Barclays Bank (7,449) 

12,587 Helix Energy 
Solutions Group Inc 

Goldman Sachs (3,776) 

5,066 Helix Energy 
Solutions Group Inc 

HSBC (2,584) 

24,625 Helix Energy 
Solutions Group Inc 

Morgan Stanley (7,743) 

35,571 Helmerich & Payne Inc Bank of America 
Merrill Lynch 

9,604 

35,778 Helmerich & Payne Inc Barclays Bank (34,347) 
33,853 Helmerich & Payne Inc Goldman Sachs 9,140 
30,422 Helmerich & Payne Inc HSBC 6,866 
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37,551 Helmerich & Payne Inc Morgan Stanley (36,049) 
10,497 Hennessy Advisors Inc Bank of America 

Merrill Lynch 
3,412 

(958) Henry Schein Inc Bank of America 
Merrill Lynch 

4,665 

3,833 Henry Schein Inc Bank of America 
Merrill Lynch 

(18,667) 

(7,733) Henry Schein Inc Barclays Bank 31,860 
2,782 Henry Schein Inc Barclays Bank (11,462) 

(3,076) Henry Schein Inc Goldman Sachs 14,980 
2,310 Henry Schein Inc Goldman Sachs (11,250) 
(168) Henry Schein Inc HSBC 1,085 
443 Henry Schein Inc HSBC (661) 

(387) Henry Schein Inc Morgan Stanley 1,594 
(3,817) Herbalife Ltd Bank of America 

Merrill Lynch 
10,878 

(1,364) Herbalife Ltd Barclays Bank 1,637 
(9,645) Herbalife Ltd Goldman Sachs 27,488 
12,628 Herc Holdings Inc Bank of America 

Merrill Lynch 
12,122 

8,547 Herc Holdings Inc Barclays Bank (24,103) 
435 Herc Holdings Inc Goldman Sachs 418 

8,539 Herc Holdings Inc HSBC 13,630 
11,248 Herc Holdings Inc Morgan Stanley (31,719) 
2,627 Heritage Commerce Corp Bank of America 

Merrill Lynch 
578 

128,906 Heritage Commerce Corp Barclays Bank (28,359) 
22,655 Heritage Commerce Corp Goldman Sachs 4,984 
35,186 Heritage Commerce Corp HSBC 18,297 

6,871 Heritage Commerce Corp Morgan Stanley (1,512) 
38,930 Heritage Insurance 

Holdings Inc 
Barclays Bank (14,015) 

15,062 Heritage Insurance 
Holdings Inc 

Goldman Sachs (8,585) 

(15,409) Heritage-Crystal Clean Inc Barclays Bank 10,478 
(28,157) Heritage-Crystal Clean Inc Goldman Sachs (2,534) 

(1,576) Heritage-Crystal Clean Inc HSBC (756) 
36,605 Heron Therapeutics Inc Barclays Bank (10,432) 
3,702 Heron Therapeutics Inc Goldman Sachs (611) 

12,586 Hersha Hospitality 
Trust ’A’ (REIT) 

Bank of America 
Merrill Lynch 

(3,021) 

19,209 Hersha Hospitality 
Trust ’A’ (REIT) 

Barclays Bank (2,113) 

74,869 Hersha Hospitality 
Trust ’A’ (REIT) 

Goldman Sachs (17,969) 

47,476 Hersha Hospitality 
Trust ’A’ (REIT) 

HSBC (15,667) 

13,901 Hersha Hospitality 
Trust ’A’ (REIT) 

Morgan Stanley (1,529) 

6,357 Hershey Co Bank of America 
Merrill Lynch 

(82,514) 

18,797 Hershey Co Barclays Bank (101,504) 
9,079 Hershey Co Goldman Sachs (117,845) 
1,402 Hershey Co HSBC (10,814) 
2,124 Hershey Co Morgan Stanley (11,470) 

(12,527) Hertz Global Holdings Inc Bank of America 
Merrill Lynch 

5,205 

(17,290) Hertz Global Holdings Inc Goldman Sachs 2,594 
(46,270) Hertz Global Holdings Inc HSBC 31,926 

(101,534) Hertz Global Holdings Inc Morgan Stanley 82,243 
468 Hess Corp Bank of America 

Merrill Lynch 
(2,489) 

1,363 Hess Corp Barclays Bank (11,163) 
1,553 Hess Corp Goldman Sachs (11,403) 

    
 

270 Hess Corp HSBC (1,140) 
(1,408) Hess Corp Morgan Stanley 11,532 
73,073 Hewlett Packard 

Enterprise Co 
Bank of America 
Merrill Lynch 

14,980 

339,403 Hewlett Packard 
Enterprise Co 

Barclays Bank 15,273 

108,776 Hewlett Packard 
Enterprise Co 

Goldman Sachs 22,299 

59,206 Hewlett Packard 
Enterprise Co 

HSBC 18,058 

173,199 Hewlett Packard 
Enterprise Co 

Morgan Stanley 7,794 

(6,655) Hexcel Corp Barclays Bank 22,560 
(1,811) Hexcel Corp HSBC 6,628 
(1,931) Hexcel Corp Morgan Stanley 6,546 

(17,550) HF Foods Group Inc Bank of America 
Merrill Lynch 

878 

(40,450) HF Foods Group Inc Barclays Bank 7,281 
(15,773) HF Foods Group Inc Morgan Stanley 2,839 
(1,385) HF Sinclair Corp Bank of America 

Merrill Lynch 
778 

(2,034) HF Sinclair Corp Barclays Bank 2,369 
(1,789) HF Sinclair Corp Goldman Sachs 3,827 
(2,960) HF Sinclair Corp Morgan Stanley 4,107 
(2,233) Hibbett Inc Bank of America 

Merrill Lynch 
27,600 

(8,201) Hibbett Inc Barclays Bank 64,460 
(4,483) Hibbett Inc Goldman Sachs 55,410 
(2,948) Hibbett Inc HSBC 44,073 

(12,237) HighPeak Energy Inc Barclays Bank 29,736 
(862) HighPeak Energy Inc Morgan Stanley 2,095 

27,890 Highwoods Properties 
Inc (REIT) 

Barclays Bank (8,367) 

(12,361) Highwoods Properties 
Inc (REIT) 

Goldman Sachs 1,112 

6,095 Highwoods Properties 
Inc (REIT) 

HSBC (7,497) 

(7,078) Highwoods Properties 
Inc (REIT) 

HSBC 8,706 

(1,854) Hillenbrand Inc Bank of America 
Merrill Lynch 

(1,835) 

(25,828) Hillenbrand Inc Barclays Bank 16,788 
(15,164) Hillenbrand Inc Goldman Sachs (15,012) 

(8,872) Hillenbrand Inc HSBC (15,004) 
(2,435) Hillenbrand Inc Morgan Stanley 1,583 
(5,832) HilleVax Inc HSBC (17,204) 

(11,560) Hillman Solutions Corp Bank of America 
Merrill Lynch 

(1,040) 

(13,632) Hillman Solutions Corp Barclays Bank 409 
(27,999) Hillman Solutions Corp Goldman Sachs (2,520) 
(40,028) Hillman Solutions Corp HSBC 400 
(35,666) Hillman Solutions Corp Morgan Stanley 1,070 
(6,862) Hilltop Holdings Inc Bank of America 

Merrill Lynch 
5,901 

(22,342) Hilltop Holdings Inc Barclays Bank 32,843 
(9,976) Hilltop Holdings Inc Goldman Sachs 8,579 

(16,234) Hilltop Holdings Inc HSBC 13,474 
(3,352) Hilltop Holdings Inc Morgan Stanley 4,927 
(1,453) Hilton Grand Vacations Inc Bank of America 

Merrill Lynch 
(2,761) 

(10,505) Hilton Grand Vacations Inc Barclays Bank 19,854 
22,481 Hilton Grand Vacations Inc Barclays Bank (42,489) 
2,880 Hilton Grand Vacations Inc Goldman Sachs 5,472 

(6,570) Hilton Grand Vacations Inc Goldman Sachs (12,483) 

    
 

11,740 Hilton Grand Vacations Inc HSBC 9,466 
584 Hilton Grand Vacations Inc Morgan Stanley (992) 

(27,908) Hilton Worldwide 
Holdings Inc 

Bank of America 
Merrill Lynch 

203,043 

(12,157) Hilton Worldwide 
Holdings Inc 

Barclays Bank 71,712 

(8,556) Hilton Worldwide 
Holdings Inc 

Goldman Sachs 60,412 

(11,857) Hilton Worldwide 
Holdings Inc 

HSBC 116,310 

(7,569) Hilton Worldwide 
Holdings Inc 

Morgan Stanley 61,990 

19,784 Hims & Hers Health Inc Goldman Sachs (29,051) 
2,186 Hims & Hers Health Inc HSBC (1,327) 
2,094 Hims & Hers Health Inc Morgan Stanley (371) 
(795) Hingham Institution 

For Savings The 
Bank of America 
Merrill Lynch 

(6,299) 

(1,537) Hingham Institution 
For Savings The 

Barclays Bank 10,598 

(811) Hingham Institution 
For Savings The 

Goldman Sachs (7,928) 

(1,321) Hingham Institution 
For Savings The 

HSBC (17,695) 

(473) Hingham Institution 
For Savings The 

Morgan Stanley 3,261 

1,488 Hippo Holdings Inc Goldman Sachs (4,345) 
8,426 Hippo Holdings Inc HSBC (20,054) 

(1,798) HireQuest Inc Bank of America 
Merrill Lynch 

845 

(2,556) HireQuest Inc Barclays Bank 2,607 
(2,432) HireQuest Inc HSBC (9,777) 
(1,523) HireQuest Inc Morgan Stanley 1,553 
(8,618) HireRight Holdings Corp Bank of America 

Merrill Lynch 
(3,533) 

(46,663) HireRight Holdings Corp Barclays Bank (1,400) 
(1,593) HireRight Holdings Corp Goldman Sachs (653) 
(4,375) HireRight Holdings Corp HSBC (1,400) 
(3,081) HireRight Holdings Corp Morgan Stanley (92) 
13,535 HNI Corp Barclays Bank (7,986) 
2,018 HNI Corp HSBC (2,179) 
6,250 HNI Corp Morgan Stanley (3,688) 

(4,224) Holley Inc HSBC (2,915) 
(61,620) Holley Inc Morgan Stanley 19,102 

3,466 Hologic Inc Bank of America 
Merrill Lynch 

(13,344) 

(980) Hologic Inc Bank of America 
Merrill Lynch 

3,773 

11,914 Hologic Inc Barclays Bank (37,053) 
(1,058) Hologic Inc Barclays Bank 3,290 
(1,891) Hologic Inc Goldman Sachs 7,280 
(2,107) Hologic Inc HSBC 9,650 
11,672 Hologic Inc Morgan Stanley (36,300) 

(354) Hologic Inc Morgan Stanley 1,101 
(4,247) Home Bancorp Inc Goldman Sachs (5,118) 

(648) Home Bancorp Inc HSBC (1,416) 
(66,571) Home BancShares Inc Barclays Bank 666 

(109,476) Home BancShares Inc Goldman Sachs (110,571) 
(4,829) Home BancShares Inc HSBC (5,505) 
(2,386) Home Depot Inc Barclays Bank 12,391 
(1,464) Home Depot Inc HSBC 5,214 
(4,320) HomeStreet Inc Bank of America 

Merrill Lynch 
4,147 

(26,209) HomeStreet Inc Barclays Bank 32,761 
(11,994) HomeStreet Inc Goldman Sachs 11,514 
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(9,524) HomeStreet Inc HSBC 7,905 
(3,881) HomeStreet Inc Morgan Stanley 4,851 
6,130 HomeTrust 

Bancshares Inc 
Bank of America 
Merrill Lynch 

5,946 

43,170 HomeTrust 
Bancshares Inc 

Barclays Bank (21,585) 

12,256 HomeTrust 
Bancshares Inc 

Goldman Sachs 11,888 

10,635 HomeTrust 
Bancshares Inc 

HSBC 8,508 

25,157 Homology 
Medicines Inc 

Bank of America 
Merrill Lynch 

(1,459) 

53,700 Homology 
Medicines Inc 

Barclays Bank (4,189) 

24,543 Homology 
Medicines Inc 

Goldman Sachs (1,423) 

15,531 Homology 
Medicines Inc 

HSBC (745) 

5,738 Homology 
Medicines Inc 

Morgan Stanley (448) 

(18,270) Honest Co Inc Bank of America 
Merrill Lynch 

8,404 

(11,227) Honest Co Inc Barclays Bank 1,684 
(53,270) Honest Co Inc HSBC 8,523 
(55,527) Honest Co Inc Morgan Stanley 8,329 

9,765 Honeywell 
International Inc 

Bank of America 
Merrill Lynch 

(25,487) 

23,475 Honeywell 
International Inc 

Barclays Bank (122,774) 

2,288 Honeywell 
International Inc 

Goldman Sachs (6,167) 

10,218 Honeywell 
International Inc 

HSBC (53,645) 

8,507 Honeywell 
International Inc 

Morgan Stanley (44,492) 

(3,344) Hooker Furnishings Corp Bank of America 
Merrill Lynch 

936 

(2,891) Hooker Furnishings Corp Barclays Bank 867 
(10,854) Hooker Furnishings Corp Goldman Sachs 3,039 

(4,475) Hooker Furnishings Corp HSBC (2,372) 
(1,556) Hooker Furnishings Corp Morgan Stanley 467 
(6,457) Horace Mann 

Educators Corp 
Barclays Bank 7,296 

12,331 Horizon Bancorp Inc Bank of America 
Merrill Lynch 

12,701 

50,003 Horizon Bancorp Inc Barclays Bank 6,250 
101,124 Horizon Bancorp Inc Goldman Sachs 104,158 
43,298 Horizon Bancorp Inc HSBC 40,700 
31,563 Horizon Bancorp Inc Morgan Stanley 3,945 

(12,065) Hormel Foods Corp Bank of America 
Merrill Lynch 

18,701 

662 Hormel Foods Corp Bank of America 
Merrill Lynch 

(1,026) 

(41,050) Hormel Foods Corp Barclays Bank 33,661 
2,616 Hormel Foods Corp Barclays Bank (2,145) 

(59,967) Hormel Foods Corp Goldman Sachs 92,949 
(22,244) Hormel Foods Corp HSBC 57,167 

(9,268) Hormel Foods Corp Morgan Stanley 7,600 
(1,317) Host Hotels & 

Resorts Inc (REIT) 
Bank of America 
Merrill Lynch 

823 

(16,381) Host Hotels & 
Resorts Inc (REIT) 

Barclays Bank 13,515 

(11,145) Host Hotels & 
Resorts Inc (REIT) 

HSBC 12,538 

   
 

 
(4,747) Host Hotels & 

Resorts Inc (REIT) 
Morgan Stanley 3,916 

40,520 Hostess Brands Inc Barclays Bank (30,390) 
16,691 Hostess Brands Inc Goldman Sachs (19,528) 
13,030 Hostess Brands Inc HSBC (17,591) 

5,082 Hostess Brands Inc Morgan Stanley (3,812) 
4,646 Houlihan Lokey Inc Bank of America 

Merrill Lynch 
(2,973) 

6,179 Houlihan Lokey Inc Barclays Bank 2,039 
15,475 Houlihan Lokey Inc Goldman Sachs (9,410) 
5,739 Houlihan Lokey Inc HSBC 11,602 
2,348 Houlihan Lokey Inc Morgan Stanley 640 
(309) Hovnanian 

Enterprises Inc ’A’ 
Bank of America 
Merrill Lynch 

(2,256) 

(8,096) Hovnanian 
Enterprises Inc ’A’ 

Barclays Bank 4,696 

(1,379) Hovnanian 
Enterprises Inc ’A’ 

Goldman Sachs (10,067) 

(2,798) Hovnanian 
Enterprises Inc ’A’ 

HSBC (36,514) 

5,072 Howard Hughes Corp Bank of America 
Merrill Lynch 

(4,217) 

1,096 Howard Hughes Corp Barclays Bank (406) 
7,683 Howard Hughes Corp HSBC (16,749) 
2,978 Howard Hughes Corp Morgan Stanley (1,102) 

(15,436) Howmet Aerospace Inc Bank of America 
Merrill Lynch 

27,899 

(89,784) Howmet Aerospace Inc Barclays Bank 171,753 
(53,010) Howmet Aerospace Inc Goldman Sachs 92,313 
(25,186) Howmet Aerospace Inc HSBC 27,265 
(16,831) Howmet Aerospace Inc Morgan Stanley 33,310 

4,771 HP Inc Bank of America 
Merrill Lynch 

859 

2,143 HP Inc Barclays Bank (2,057) 
41,016 HP Inc Goldman Sachs 7,383 
52,276 HP Inc HSBC (23,001) 
35,314 HP Inc Morgan Stanley (33,902) 
7,907 Hub Group Inc ’A’ Barclays Bank (13,837) 

14,309 Hub Group Inc ’A’ HSBC 429 
278 Hub Group Inc ’A’ Morgan Stanley (447) 

(2,212) Hubbell Inc Bank of America 
Merrill Lynch 

(27,185) 

(3,229) Hubbell Inc Morgan Stanley (10,914) 
319 HubSpot Inc Barclays Bank 6,562 

(653) HubSpot Inc Barclays Bank (13,432) 
(252) HubSpot Inc Morgan Stanley (5,184) 

136,141 Hudson Pacific 
Properties Inc (REIT) 

Bank of America 
Merrill Lynch 

28,849 

58,030 Hudson Pacific 
Properties Inc (REIT) 

Barclays Bank (4,352) 

45 Hudson Pacific 
Properties Inc (REIT) 

Goldman Sachs 13 

28,308 Hudson Pacific 
Properties Inc (REIT) 

HSBC (9,336) 

108,674 Hudson Pacific 
Properties Inc (REIT) 

Morgan Stanley (8,151) 

(25,793) Hudson Technologies Inc Bank of America 
Merrill Lynch 

(2,579) 

(3,642) Hudson Technologies Inc Barclays Bank 1,930 
(8,112) Hudson Technologies Inc Goldman Sachs (811) 

(11,373) Hudson Technologies Inc HSBC (7,233) 
(10,367) Hudson Technologies Inc Morgan Stanley 5,495 
13,205 Humacyte Inc Barclays Bank (9,508) 

896 Humacyte Inc Goldman Sachs (381) 

   
 

 
5,717 Humacyte Inc Morgan Stanley (4,116) 

(1,804) Humana Inc Barclays Bank 26,257 
(5,167) Humana Inc Goldman Sachs 119,229 

(681) Humana Inc HSBC 24,880 
(647) Humana Inc Morgan Stanley 9,417 

(69,167) Huntington Bancshares Inc Barclays Bank 3,458 
(15,496) Huntington Bancshares Inc HSBC (11,313) 
(58,324) Huntington Bancshares Inc Morgan Stanley 2,916 
(3,077) Huntington Ingalls 

Industries Inc 
Bank of America 
Merrill Lynch 

(11,487) 

(1,041) Huntington Ingalls 
Industries Inc 

Barclays Bank 1,936 

(395) Huntington Ingalls 
Industries Inc 

HSBC (58) 

(4,888) Huntington Ingalls 
Industries Inc 

Morgan Stanley 8,141 

16,865 Huntsman Corp Bank of America 
Merrill Lynch 

(21,925) 

50,726 Huntsman Corp Barclays Bank (80,655) 
30,102 Huntsman Corp Goldman Sachs (39,133) 
30,424 Huntsman Corp HSBC (62,674) 
10,839 Huntsman Corp Morgan Stanley (17,234) 

5,498 Hurco Cos Inc Bank of America 
Merrill Lynch 

(2,914) 

5,577 Hurco Cos Inc Barclays Bank (1,506) 
6,095 Hurco Cos Inc Goldman Sachs (3,230) 
4,059 Hurco Cos Inc HSBC  
8,633 Hurco Cos Inc Morgan Stanley (2,331) 
(372) Huron Consulting 

Group Inc 
Bank of America 
Merrill Lynch 

(108) 

(1,248) Huron Consulting 
Group Inc 

Barclays Bank 2,434 

4,126 Hyatt Hotels Corp ’A’ Bank of America 
Merrill Lynch 

(21,393) 

2,801 Hyatt Hotels Corp ’A’ Barclays Bank (7,367) 
5,749 Hyatt Hotels Corp ’A’ Goldman Sachs (31,045) 
1,997 Hyatt Hotels Corp ’A’ HSBC (12,557) 

(5,161) Hyatt Hotels Corp ’A’ Morgan Stanley 13,573 
1,615 Hyatt Hotels Corp ’A’ Morgan Stanley (4,247) 

(19,599) Hydrofarm 
Holdings Group Inc 

Bank of America 
Merrill Lynch 

2,932 

(29,257) Hydrofarm 
Holdings Group Inc 

Goldman Sachs 4,377 

(81,123) Hyliion Holdings Corp Bank of America 
Merrill Lynch 

4,462 

(101,017) Hyliion Holdings Corp Barclays Bank 10,607 
(9,810) Hyliion Holdings Corp Goldman Sachs 540 

(51,398) Hyliion Holdings Corp Morgan Stanley 5,397 
(1,244) Hyster-Yale Materials 

Handling Inc 
Bank of America 
Merrill Lynch 

4,205 

(5,711) Hyster-Yale Materials 
Handling Inc 

Barclays Bank 28,898 

(1,030) Hyster-Yale Materials 
Handling Inc 

HSBC 4,289 

(1,051) Hyster-Yale Materials 
Handling Inc 

Morgan Stanley 5,318 

(889) I3 Verticals Inc ’A’ Bank of America 
Merrill Lynch 

(1,085) 

(10,295) I3 Verticals Inc ’A’ Barclays Bank 3,294 
(3,242) I3 Verticals Inc ’A’ HSBC 1,297 

657 IAC Inc Bank of America 
Merrill Lynch 

(255) 

731 IAC Inc Goldman Sachs (2,675) 
(2,313) IAC Inc Goldman Sachs 8,466 
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4,819 IBEX Holdings Ltd Bank of America 

Merrill Lynch 
5,979 

5,989 IBEX Holdings Ltd Barclays Bank (8,205) 
8,710 IBEX Holdings Ltd Goldman Sachs 13,239 

860 IBEX Holdings Ltd HSBC 1,324 
7,759 IBEX Holdings Ltd Morgan Stanley (9,676) 

(1,279) ICF International Inc Bank of America 
Merrill Lynch 

4,540 

(2,577) ICF International Inc Barclays Bank 7,267 
(5,773) ICF International Inc Goldman Sachs 20,494 
(1,851) ICF International Inc HSBC 2,502 
(2,144) ICF International Inc Morgan Stanley 6,046 
(2,935) Ichor Holdings Ltd Barclays Bank 59 
(9,409) Ichor Holdings Ltd Goldman Sachs (29,638) 
(3,889) Ichor Holdings Ltd HSBC (10,189) 

(16,447) Ichor Holdings Ltd Morgan Stanley 329 
(298) ICON Plc Bank of America 

Merrill Lynch 
(405) 

(8,108) ICON Plc Barclays Bank 70,540 
(2,161) ICON Plc Goldman Sachs (2,939) 
(3,946) ICON Plc HSBC (68,660) 
(1,939) ICON Plc Morgan Stanley 16,870 
2,727 Icosavax Inc Bank of America 

Merrill Lynch 
3,218 

2,130 Icosavax Inc HSBC 6,497 
(87) ICU Medical Inc Bank of America 

Merrill Lynch 
2,633 

(9,921) ICU Medical Inc Barclays Bank 226,694 
(2,398) ICU Medical Inc Goldman Sachs 72,587 
(6,350) ICU Medical Inc HSBC 96,012 
(5,669) ICU Medical Inc Morgan Stanley 129,537 
11,006 IDACORP Inc Bank of America 

Merrill Lynch 
(55,690) 

58,366 IDACORP Inc Barclays Bank (198,444) 
12,064 IDACORP Inc Goldman Sachs (61,044) 
12,454 IDACORP Inc HSBC (84,687) 
13,258 IDACORP Inc Morgan Stanley (45,077) 
10,642 Ideaya Biosciences Inc HSBC 31,926 
6,941 Ideaya Biosciences Inc Morgan Stanley 1,180 

(12,958) Identiv Inc Bank of America 
Merrill Lynch 

(3,240) 

(20,311) Identiv Inc Barclays Bank 203 
(16,843) Identiv Inc Goldman Sachs (4,211) 

(573) IDEX Corp Bank of America 
Merrill Lynch 

4,154 

(2,173) IDEX Corp Barclays Bank 17,471 
(1,198) IDEX Corp Goldman Sachs 6,905 

(15,295) IDEX Corp HSBC 152,272 
115 IDEXX Laboratories Inc Bank of America 

Merrill Lynch 
(3,426) 

5,178 IDEXX Laboratories Inc Barclays Bank (135,456) 
956 IDEXX Laboratories Inc HSBC (24,320) 
922 IDEXX Laboratories Inc Morgan Stanley (24,120) 

6,423 IDT Corp ’B’ Bank of America 
Merrill Lynch 

(13,360) 

4,410 IDT Corp ’B’ Goldman Sachs (9,173) 
7,454 IDT Corp ’B’ HSBC (16,339) 
6,667 IDT Corp ’B’ Morgan Stanley (21,201) 

(3,504) IES Holdings Inc Bank of America 
Merrill Lynch 

3,539 

(2,384) IES Holdings Inc Barclays Bank 6,532 
(2,091) IES Holdings Inc Goldman Sachs 2,112 
(1,732) IES Holdings Inc HSBC (5,750) 
(5,190) IES Holdings Inc Morgan Stanley 14,221 

   
 

 
2,759 IGM Biosciences Inc Barclays Bank (1,380) 
1,334 IGM Biosciences Inc HSBC (1,281) 

18,820 iHeartMedia Inc ’A’ Bank of America 
Merrill Lynch 

(4,046) 

21,385 iHeartMedia Inc ’A’ Barclays Bank (6,095) 
17,275 iHeartMedia Inc ’A’ HSBC (12,179) 
26,771 iHeartMedia Inc ’A’ Morgan Stanley (7,630) 

768 Illinois Tool Works Inc Bank of America 
Merrill Lynch 

(7,519) 

2,005 Illinois Tool Works Inc Barclays Bank (15,739) 
11,403 Illinois Tool Works Inc Goldman Sachs (111,636) 
13,262 Illinois Tool Works Inc HSBC (121,348) 
1,742 Illinois Tool Works Inc Morgan Stanley (13,675) 

(3,392) Illumina Inc Bank of America 
Merrill Lynch 

22,958 

(4,342) Illumina Inc Barclays Bank 64,001 
(6,303) Illumina Inc HSBC 22,050 

(781) Illumina Inc Morgan Stanley 6,195 
(9,281) IMAX Corp Barclays Bank 15,314 

(67,601) Immersion Corp Barclays Bank 8,112 
4,085 Immuneering Corp ’A’ Barclays Bank (4,534) 
2,351 Immuneering Corp ’A’ Goldman Sachs (2,092) 

628 Immuneering Corp ’A’ HSBC (94) 
2,268 Immuneering Corp ’A’ Morgan Stanley (2,517) 

(22,416) Immunic Inc Bank of America 
Merrill Lynch 

897 

(1,232) Immunic Inc Barclays Bank 308 
(4,227) Immunic Inc Goldman Sachs 169 
3,703 ImmunoGen Inc Bank of America 

Merrill Lynch 
1,000 

(10,795) Immunovant Inc Barclays Bank 30,010 
(1,403) Impinj Inc Barclays Bank (505) 
(1,181) Impinj Inc Goldman Sachs (5,043) 
(3,511) Impinj Inc HSBC (15,413) 

(759) Impinj Inc Morgan Stanley (273) 
2,005 Inari Medical Inc Bank of America 

Merrill Lynch 
(16,599) 

1,177 Inari Medical Inc Barclays Bank (76) 
(4,302) Inari Medical Inc Goldman Sachs 46,548 
2,443 Inari Medical Inc HSBC (5,187) 
1,323 Inari Medical Inc Morgan Stanley (4,353) 
7,851 Incyte Corp Bank of America 

Merrill Lynch 
(33,524) 

30,736 Incyte Corp Barclays Bank (75,610) 
10,607 Incyte Corp Goldman Sachs (45,292) 
20,669 Incyte Corp HSBC (79,179) 
16,783 Incyte Corp Morgan Stanley (41,286) 
11,569 Independence Realty 

Trust Inc (REIT) 
Bank of America 
Merrill Lynch 

1,504 

24,114 Independence Realty 
Trust Inc (REIT) 

Barclays Bank 8,439 

46,304 Independence Realty 
Trust Inc (REIT) 

Goldman Sachs 6,020 

112,985 Independence Realty 
Trust Inc (REIT) 

HSBC 15,871 

27,688 Independence Realty 
Trust Inc (REIT) 

Morgan Stanley 9,691 

30,531 Independent Bank Corp Bank of America 
Merrill Lynch 

18,624 

(14,669) Independent Bank Corp Barclays Bank 47,968 
71,099 Independent Bank Corp Barclays Bank (39,104) 
44,574 Independent Bank Corp Goldman Sachs 27,190 
(4,669) Independent Bank Corp Goldman Sachs 6,863 
(3,716) Independent Bank Corp HSBC 11,259 

    
 

16,559 Independent Bank Corp Morgan Stanley (9,107) 
(7,693) Independent 

Bank Group Inc 
Barclays Bank 7,385 

(33,644) indie Semiconductor 
Inc ’A’ 

Barclays Bank (8,579) 

(6,404) indie Semiconductor 
Inc ’A’ 

HSBC (8,357) 

(62,280) indie Semiconductor 
Inc ’A’ 

Morgan Stanley (15,881) 

(3,769) Indus Realty 
Trust Inc (REIT) 

Bank of America 
Merrill Lynch 

(415) 

(3,468) Indus Realty 
Trust Inc (REIT) 

Barclays Bank 35 

(5,547) Indus Realty 
Trust Inc (REIT) 

Goldman Sachs (610) 

(3,737) Indus Realty 
Trust Inc (REIT) 

HSBC (523) 

34,459 Industrial Logistics 
Properties Trust (REIT) 

Bank of America 
Merrill Lynch 

(1,378) 

39,372 Industrial Logistics 
Properties Trust (REIT) 

Barclays Bank (3,150) 

82,245 Industrial Logistics 
Properties Trust (REIT) 

Goldman Sachs (3,290) 

5,345 Industrial Logistics 
Properties Trust (REIT) 

HSBC (748) 

32,205 Industrial Logistics 
Properties Trust (REIT) 

Morgan Stanley (2,576) 

(7,240) Infinera Corp Bank of America 
Merrill Lynch 

(941) 

(3,912) Infinera Corp Barclays Bank (430) 
(46,739) Infinera Corp HSBC 6,543 
31,749 Informatica Inc ’A’ Bank of America 

Merrill Lynch 
66,355 

35,171 Informatica Inc ’A’ Barclays Bank 16,178 
10,417 Informatica Inc ’A’ Goldman Sachs 21,772 
20,725 Informatica Inc ’A’ HSBC 50,569 
5,208 Informatica Inc ’A’ Morgan Stanley 2,396 

56,821 Information 
Services Group Inc 

Bank of America 
Merrill Lynch 

(4,546) 

23,730 Information 
Services Group Inc 

Barclays Bank (6,170) 

40,469 Information 
Services Group Inc 

Goldman Sachs (3,238) 

12,226 Information 
Services Group Inc 

HSBC 1,345 

45,080 Information 
Services Group Inc 

Morgan Stanley (11,721) 

(8,616) InfuSystem Holdings Inc Barclays Bank 1,034 
(22,828) InfuSystem Holdings Inc Goldman Sachs 3,881 

(4,079) InfuSystem Holdings Inc HSBC (1,061) 
(37,754) Ingersoll Rand Inc Barclays Bank 89,701 
(17,158) Ingersoll Rand Inc Goldman Sachs 28,139 
(17,989) Ingersoll Rand Inc HSBC 28,929 
(19,465) Ingersoll Rand Inc Morgan Stanley 24,770 

5,606 Ingevity Corp Barclays Bank (20,182) 
1,228 Ingevity Corp Goldman Sachs (7,257) 
2,194 Ingevity Corp Morgan Stanley (7,898) 

(9,756) Ingles Markets Inc ’A’ Barclays Bank 1,756 
(1,427) Ingles Markets Inc ’A’ Goldman Sachs (885) 
(1,542) Ingles Markets Inc ’A’ HSBC (894) 
(2,302) Ingredion Inc Bank of America 

Merrill Lynch 
13,098 

(2,409) Ingredion Inc Barclays Bank 16,743 
(2,200) Ingredion Inc Morgan Stanley 15,290 
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(6,997) Inhibrx Inc Bank of America 

Merrill Lynch 
10,705 

(2,257) Inhibrx Inc Barclays Bank 2,392 
(2,217) Inhibrx Inc HSBC 6,274 
(3,355) Inhibrx Inc Morgan Stanley 3,556 

(13,344) Innodata Inc Bank of America 
Merrill Lynch 

(22,418) 

(20,349) Innodata Inc Barclays Bank (27,471) 
(3,851) Innodata Inc Goldman Sachs (6,470) 
1,010 Innospec Inc Bank of America 

Merrill Lynch 
(4,050) 

8,333 Innospec Inc Goldman Sachs (33,415) 
5,725 Innospec Inc HSBC (28,167) 

(2,140) Innovage Holding Corp Bank of America 
Merrill Lynch 

342 

(2,836) Innovage Holding Corp Barclays Bank 2,581 
(15,897) Innovage Holding Corp Goldman Sachs 2,544 

(9,044) Innovage Holding Corp HSBC 2,261 
(16,514) INNOVATE Corp Bank of America 

Merrill Lynch 
5,780 

(48,441) INNOVATE Corp Barclays Bank 9,204 
(10,836) INNOVATE Corp Goldman Sachs 3,793 
(50,317) Innovid Corp Barclays Bank (12,655) 
(10,885) Innoviva Inc Bank of America 

Merrill Lynch 
(3,919) 

(60,728) Innoviva Inc Barclays Bank 22,469 
(9,182) Innoviva Inc HSBC (14,599) 
(1,677) Innoviva Inc Morgan Stanley 620 
1,226 Inogen Inc Bank of America 

Merrill Lynch 
270 

1,728 Inogen Inc Barclays Bank (484) 
13,130 Inogen Inc Goldman Sachs 2,889 

5,541 Inogen Inc HSBC (4,544) 
2,919 Inogen Inc Morgan Stanley (817) 
(197) Inotiv Inc Bank of America 

Merrill Lynch 
4 

(7,907) Inotiv Inc Goldman Sachs 158 
(26,917) Inovio Pharmaceuticals Inc Barclays Bank 2,705 
(10,634) Inovio Pharmaceuticals Inc HSBC 2,757 

3,456 Inozyme Pharma Inc Barclays Bank (3,007) 
5,796 Inozyme Pharma Inc Goldman Sachs (3,594) 
5,251 Inozyme Pharma Inc Morgan Stanley (4,568) 

24,078 Inseego Corp Bank of America 
Merrill Lynch 

1,445 

23,656 Inseego Corp Barclays Bank 1,892 
9,601 Inseego Corp Goldman Sachs 576 
5,733 Inseego Corp HSBC (459) 
3,774 Inseego Corp Morgan Stanley 302 
7,420 Insight Enterprises Inc Barclays Bank 23,225 

628 Insight Enterprises Inc HSBC 6,074 
8,676 Insight Enterprises Inc Morgan Stanley 27,156 

(3,646) Insmed Inc Bank of America 
Merrill Lynch 

1,787 

(10,545) Insmed Inc Barclays Bank 16,134 
(6,894) Insmed Inc Morgan Stanley 10,548 
29,323 Insperity Inc Bank of America 

Merrill Lynch 
(46,624) 

39,196 Insperity Inc Barclays Bank (154,040) 
14,094 Insperity Inc Goldman Sachs (22,410) 
3,399 Insperity Inc HSBC (20,462) 

10,356 Insperity Inc Morgan Stanley (40,699) 
2,227 Inspire Medical 

Systems Inc 
Barclays Bank (38,861) 

(233) Inspire Medical 
Systems Inc 

Goldman Sachs 1,266 

   
 

 
472 Inspire Medical 

Systems Inc 
HSBC 4,731 

(2,639) Inspired Entertainment Inc Bank of America 
Merrill Lynch 

1,108 

(21,340) Inspired Entertainment Inc Barclays Bank 11,737 
(3,804) Inspired Entertainment Inc Goldman Sachs 1,598 
(5,801) Inspired Entertainment Inc HSBC (6,961) 

(451) Inspired Entertainment Inc Morgan Stanley 248 
3,997 Installed Building 

Products Inc 
Bank of America 
Merrill Lynch 

(34,854) 

3,538 Installed Building 
Products Inc 

Barclays Bank (14,117) 

7,954 Installed Building 
Products Inc 

HSBC (64,825) 

1,149 Installed Building 
Products Inc 

Morgan Stanley (4,585) 

(753) Insteel Industries Inc Bank of America 
Merrill Lynch 

(489) 

(5,983) Insteel Industries Inc Barclays Bank (239) 
(9,084) Insteel Industries Inc Goldman Sachs (5,905) 

(13,726) Insteel Industries Inc HSBC (24,127) 
(7,949) Insteel Industries Inc Morgan Stanley (46) 
(7,868) Instructure Holdings Inc Barclays Bank (1,962) 

(18,514) Instructure Holdings Inc Goldman Sachs (10,553) 
(2,327) Instructure Holdings Inc HSBC 2,676 
(2,285) Instructure Holdings Inc Morgan Stanley (614) 

218 Insulet Corp Bank of America 
Merrill Lynch 

(10,152) 

857 Insulet Corp Barclays Bank (27,707) 
1,357 Insulet Corp HSBC (60,739) 
1,261 Insulet Corp Morgan Stanley (40,768) 
1,393 Intapp Inc Barclays Bank 3,650 
4,416 Intapp Inc Goldman Sachs (4,328) 
1,292 Intapp Inc HSBC 6,202 
3,800 Intapp Inc Morgan Stanley 9,956 

(1,909) Integer Holdings Corp Bank of America 
Merrill Lynch 

(4,216) 

(7,254) Integer Holdings Corp Barclays Bank 2,104 
(3,696) Integer Holdings Corp Goldman Sachs (8,723) 
(1,369) Integer Holdings Corp HSBC (2,567) 
(3,840) Integer Holdings Corp Morgan Stanley 354 
(1,034) Integra LifeSciences 

Holdings Corp 
Bank of America 
Merrill Lynch 

665 

7,332 Integra LifeSciences 
Holdings Corp 

Barclays Bank (94,509) 

14,165 Integra LifeSciences 
Holdings Corp 

Goldman Sachs (163,889) 

5,810 Integra LifeSciences 
Holdings Corp 

Morgan Stanley (74,891) 

10,010 Integral Ad Science 
Holding Corp 

Barclays Bank 11,962 

17,585 Integral Ad Science 
Holding Corp 

Goldman Sachs 48,865 

32,748 Intel Corp Bank of America 
Merrill Lynch 

16,914 

15,520 Intel Corp Barclays Bank 33,106 
21,012 Intel Corp Goldman Sachs 12,022 
38,861 Intel Corp HSBC (13,811) 
10,315 Intel Corp Morgan Stanley 516 
11,005 Intellia Therapeutics Inc Barclays Bank (74,944) 
(1,448) Intellia Therapeutics Inc HSBC 11,918 
4,088 Intellia Therapeutics Inc HSBC (22,934) 

(1,023) Intellia Therapeutics Inc Morgan Stanley 6,967 
(8,246) Intellicheck Inc Bank of America 

Merrill Lynch 
(2,639) 

   
 

 
(56,390) Intellicheck Inc Barclays Bank (15,225) 

851 Inter Parfums Inc Bank of America 
Merrill Lynch 

(7,565) 

226 Inter Parfums Inc Goldman Sachs (969) 
4,345 Inter Parfums Inc Morgan Stanley (25,071) 
8,312 Interactive Brokers 

Group Inc ’A’ 
Bank of America 
Merrill Lynch 

11,637 

5,000 Interactive Brokers 
Group Inc ’A’ 

Barclays Bank 11,550 

553 Interactive Brokers 
Group Inc ’A’ 

Goldman Sachs 774 

781 Interactive Brokers 
Group Inc ’A’ 

HSBC (78) 

4,286 Interactive Brokers 
Group Inc ’A’ 

Morgan Stanley 9,901 

19,782 Intercept 
Pharmaceuticals Inc 

Barclays Bank 21,958 

3,685 Intercept 
Pharmaceuticals Inc 

Goldman Sachs (16,585) 

1,827 Intercontinental 
Exchange Inc 

Bank of America 
Merrill Lynch 

(9,610) 

618 Intercontinental 
Exchange Inc 

Barclays Bank (2,830) 

(1,947) Intercontinental 
Exchange Inc 

Barclays Bank 8,917 

9,151 Intercontinental 
Exchange Inc 

Goldman Sachs (48,134) 

5,676 Intercontinental 
Exchange Inc 

HSBC (14,871) 

(234) InterDigital Inc Bank of America 
Merrill Lynch 

(91) 

(5,287) InterDigital Inc Barclays Bank 8,724 
(2,001) InterDigital Inc Morgan Stanley 3,302 
18,544 Interface Inc Bank of America 

Merrill Lynch 
(1,113) 

32,874 Interface Inc Barclays Bank (7,890) 
22,119 Interface Inc Goldman Sachs (1,327) 
15,123 Interface Inc HSBC (3,327) 
43,387 Interface Inc Morgan Stanley (10,413) 

(694) International 
Bancshares Corp 

Bank of America 
Merrill Lynch 

880 

(3,962) International 
Bancshares Corp 

Barclays Bank 3,843 

(6,906) International 
Bancshares Corp 

Goldman Sachs (8,633) 

(6,656) International 
Bancshares Corp 

HSBC (12,609) 

(5,632) International 
Bancshares Corp 

Morgan Stanley 5,339 

(1,851) International Business 
Machines Corp 

Bank of America 
Merrill Lynch 

(10,033) 

(14,591) International Business 
Machines Corp 

Barclays Bank (18,676) 

(24,310) International Business 
Machines Corp 

Goldman Sachs (131,760) 

(13,067) International Business 
Machines Corp 

HSBC (70,300) 

(1,764) International Business 
Machines Corp 

Morgan Stanley (2,258) 

(8,436) International Flavors 
& Fragrances Inc 

Barclays Bank 52,050 

1,847 International Flavors 
& Fragrances Inc 

Barclays Bank (11,396) 

781 International Flavors 
& Fragrances Inc 

Goldman Sachs (2,740) 
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(5,136) International Flavors 

& Fragrances Inc 
HSBC 102,258 

3,342 International Flavors 
& Fragrances Inc 

HSBC (16,870) 

1,069 International Flavors 
& Fragrances Inc 

Morgan Stanley (6,596) 

1,749 International Game 
Technology Plc 

Bank of America 
Merrill Lynch 

(1,803) 

19,194 International Game 
Technology Plc 

Barclays Bank (33,013) 

4,707 International Game 
Technology Plc 

Goldman Sachs (8,284) 

13,192 International Game 
Technology Plc 

HSBC (39,181) 

(24,326) International Game 
Technology Plc 

HSBC 72,248 

4,937 International Game 
Technology Plc 

Morgan Stanley (8,491) 

(10,048) International 
Money Express Inc 

Goldman Sachs  

(1,305) International 
Money Express Inc 

Morgan Stanley 900 

(4,728) International Paper Co Barclays Bank 9,787 
9,893 International Paper Co Goldman Sachs (21,369) 
(762) International Paper Co HSBC 725 

14,336 International Paper Co Morgan Stanley (29,676) 
4,275 International Seaways Inc Bank of America 

Merrill Lynch 
(11,756) 

419 International Seaways Inc Goldman Sachs (1,152) 
1,364 International Seaways Inc HSBC (2,264) 
3,976 International Seaways Inc Morgan Stanley (9,741) 

(13,702) Interpublic Group 
of Cos Inc 

Bank of America 
Merrill Lynch 

(469) 

(29,057) Interpublic Group 
of Cos Inc 

Barclays Bank (2,232) 

(15,650) Interpublic Group 
of Cos Inc 

Goldman Sachs (8,072) 

(11,517) Interpublic Group 
of Cos Inc 

HSBC (18,129) 

(36,174) Interpublic Group 
of Cos Inc 

Morgan Stanley (2,104) 

3,806 inTEST Corp Bank of America 
Merrill Lynch 

(1,170) 

3,797 inTEST Corp Goldman Sachs 304 
5,677 inTEST Corp HSBC (1,043) 
9,847 inTEST Corp Morgan Stanley (3,828) 

(4,936) Intevac Inc Bank of America 
Merrill Lynch 

49 

(782) Intevac Inc Barclays Bank 211 
(30,794) Intevac Inc Goldman Sachs 308 

(900) Intevac Inc HSBC 90 
1,742 Intra-Cellular 

Therapies Inc 
Barclays Bank (4,059) 

4,412 Intra-Cellular 
Therapies Inc 

Goldman Sachs (20,295) 

661 Intra-Cellular 
Therapies Inc 

HSBC (2,472) 

(789) Intra-Cellular 
Therapies Inc 

Morgan Stanley 1,838 

(1,626) Intrepid Potash Inc Bank of America 
Merrill Lynch 

2,797 

(5,405) Intrepid Potash Inc Barclays Bank 10,270 
(770) Intrepid Potash Inc Goldman Sachs 1,324 

(4,156) Intrepid Potash Inc HSBC 8,693 
(2,632) Intrepid Potash Inc Morgan Stanley 5,001 

   
 

 
(133) Intuit Inc Morgan Stanley 804 
687 Intuitive Surgical Inc HSBC (584) 

9,051 InvenTrust Properties 
Corp (REIT) 

Barclays Bank (4,611) 

46,281 InvenTrust Properties 
Corp (REIT) 

HSBC (63,868) 

10,318 InvenTrust Properties 
Corp (REIT) 

Morgan Stanley (5,675) 

27,392 Invesco Ltd Bank of America 
Merrill Lynch 

(19,448) 

61,639 Invesco Ltd Barclays Bank (41,672) 
71,777 Invesco Ltd Goldman Sachs (50,962) 
56,989 Invesco Ltd HSBC (43,847) 
48,611 Invesco Ltd Morgan Stanley (28,867) 

(17,543) Invesco Mortgage 
Capital Inc (REIT) 

Bank of America 
Merrill Lynch 

3,684 

(20,710) Invesco Mortgage 
Capital Inc (REIT) 

Barclays Bank (1,243) 

(13,049) Invesco Mortgage 
Capital Inc (REIT) 

HSBC (5,089) 

(34,209) Invesco Mortgage 
Capital Inc (REIT) 

Morgan Stanley (2,053) 

10,705 Investar Holding Corp Barclays Bank (3,104) 
10,254 Investar Holding Corp Goldman Sachs (615) 
29,512 Investar Holding Corp HSBC (33,053) 
5,910 Investar Holding Corp Morgan Stanley (1,714) 

569 Investors Title Co Barclays Bank (1,280) 
4,811 Investors Title Co Goldman Sachs (25,498) 

861 Investors Title Co HSBC (5,510) 
19,377 Invitae Corp Barclays Bank (1,647) 
13,579 Invitae Corp Goldman Sachs (2,919) 
23,605 Invitae Corp HSBC (13,809) 
5,053 Invitae Corp Morgan Stanley (430) 

14,805 Invitation Homes 
Inc (REIT) 

Bank of America 
Merrill Lynch 

9,422 

25,112 Invitation Homes 
Inc (REIT) 

Barclays Bank 4,378 

1,936 Invitation Homes 
Inc (REIT) 

Goldman Sachs 1,611 

14,575 Ionis Pharmaceuticals Inc Bank of America 
Merrill Lynch 

62,381 

(898) Ionis Pharmaceuticals Inc Goldman Sachs 26 
(1,961) Ionis Pharmaceuticals Inc HSBC 417 
9,017 Ionis Pharmaceuticals Inc Morgan Stanley (1,713) 

(10,297) IonQ Inc HSBC (46,131) 
(49,223) IonQ Inc Morgan Stanley 11,321 
16,790 Iovance 

Biotherapeutics Inc 
Bank of America 
Merrill Lynch 

17,042 

(8,729) Iovance 
Biotherapeutics Inc 

Bank of America 
Merrill Lynch 

(8,860) 

(6,598) Iovance 
Biotherapeutics Inc 

Goldman Sachs (6,697) 

3,655 Iovance 
Biotherapeutics Inc 

HSBC 6,488 

(6,447) Iovance 
Biotherapeutics Inc 

HSBC (11,443) 

(8,797) IPG Photonics Corp Barclays Bank 6,598 
(3,176) IPG Photonics Corp Goldman Sachs (2,223) 

(11,040) IPG Photonics Corp HSBC 37,536 
(16,706) IPG Photonics Corp Morgan Stanley 12,529 

916 IQVIA Holdings Inc Barclays Bank (5,056) 
121 IQVIA Holdings Inc HSBC 609 
233 IQVIA Holdings Inc Morgan Stanley (1,286) 
892 iRadimed Corp Bank of America 

Merrill Lynch 
54 

   
 

 
5,551 iRadimed Corp Barclays Bank 167 
3,874 iRadimed Corp Goldman Sachs 232 
1,798 iRadimed Corp HSBC (2,967) 

680 iRadimed Corp Morgan Stanley 20 
(1,527) iRhythm Technologies Inc Bank of America 

Merrill Lynch 
24,898 

(1,861) iRhythm Technologies Inc Barclays Bank 31,377 
(5,904) iRhythm Technologies Inc Goldman Sachs 104,914 
(6,472) iRhythm Technologies Inc HSBC 101,044 
(2,157) iRhythm Technologies Inc Morgan Stanley 36,367 
(1,742) Iridium 

Communications Inc 
Bank of America 
Merrill Lynch 

3,258 

(1,405) Iridium 
Communications Inc 

Barclays Bank 2,711 

2,761 Iridium 
Communications Inc 

Barclays Bank (5,329) 

(5,569) Iron Mountain 
Inc (REIT) 

Barclays Bank 8,576 

2,251 Iron Mountain 
Inc (REIT) 

Barclays Bank (3,467) 

(6,437) Iron Mountain 
Inc (REIT) 

HSBC 16,028 

67,898 Ironwood 
Pharmaceuticals Inc 

Barclays Bank (3,734) 

25,383 Ironwood 
Pharmaceuticals Inc 

Goldman Sachs 6,727 

17,191 Ironwood 
Pharmaceuticals Inc 

HSBC 4,899 

21,912 Ironwood 
Pharmaceuticals Inc 

Morgan Stanley (1,205) 

2,657 Ispire Technology Inc Barclays Bank (279) 
5,597 Ispire Technology Inc Goldman Sachs (5,439) 
2,436 Ispire Technology Inc HSBC (4,291) 
2,801 Ispire Technology Inc Morgan Stanley (294) 

12,739 iTeos Therapeutics Inc Barclays Bank 10,956 
9,158 iTeos Therapeutics Inc Goldman Sachs 11,905 

11,193 iTeos Therapeutics Inc Morgan Stanley 9,626 
(44,244) Iteris Inc Bank of America 

Merrill Lynch 
2,655 

(9,336) Iteris Inc Goldman Sachs 560 
(17,355) Iteris Inc Morgan Stanley (3,297) 

(2,689) Itron Inc Goldman Sachs (3,603) 
37,904 ITT Inc Barclays Bank (217,190) 

9,787 ITT Inc Goldman Sachs (51,186) 
7,636 ITT Inc HSBC (52,765) 
3,475 ITT Inc Morgan Stanley (19,912) 

(1,344) Ivanhoe Electric Inc Goldman Sachs 2,419 
(30,150) Ivanhoe Electric Inc Morgan Stanley 28,944 

(623) J & J Snack Foods Corp Bank of America 
Merrill Lynch 

4,056 

(3,031) J & J Snack Foods Corp Barclays Bank 8,426 
(307) J & J Snack Foods Corp Goldman Sachs 1,999 

(2,643) J & J Snack Foods Corp HSBC 29,020 
3,527 J Jill Inc Bank of America 

Merrill Lynch 
(2,232) 

6,529 J Jill Inc Barclays Bank 2,873 
3,269 J Jill Inc HSBC (1,067) 
7,972 J Jill Inc Morgan Stanley 1,736 
6,531 J M Smucker Co Bank of America 

Merrill Lynch 
(66,094) 

8,111 J M Smucker Co Barclays Bank (34,715) 
7,637 J M Smucker Co Goldman Sachs (77,286) 

13,901 J M Smucker Co HSBC (162,920) 
6,517 J M Smucker Co Morgan Stanley (27,893) 
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693 Jabil Inc Bank of America 

Merrill Lynch 
7,089 

7,938 Jabil Inc Goldman Sachs 81,206 
13,537 Jabil Inc HSBC 161,091 
11,434 Jabil Inc Morgan Stanley 65,174 
1,545 Jack Henry & 

Associates Inc 
Bank of America 
Merrill Lynch 

(589) 

1,636 Jack Henry & 
Associates Inc 

Barclays Bank (3,059) 

(4,460) Jack Henry & 
Associates Inc 

Goldman Sachs 27,830 

(9,630) Jack Henry & 
Associates Inc 

HSBC 54,795 

2,238 Jack Henry & 
Associates Inc 

HSBC (11,203) 

771 Jack Henry & 
Associates Inc 

Morgan Stanley 1,803 

(6,481) Jack in the Box Inc Barclays Bank 46,339 
(8,118) Jackson Financial Inc ’A’ Barclays Bank 14,775 
(4,872) Jackson Financial Inc ’A’ Morgan Stanley 8,867 

(16,753) Jacobs Solutions Inc Bank of America 
Merrill Lynch 

60,734 

(2,001) Jacobs Solutions Inc Barclays Bank 9,768 
(3,987) Jacobs Solutions Inc Goldman Sachs 14,513 
(3,651) Jacobs Solutions Inc HSBC 27,344 
(3,861) Jacobs Solutions Inc Morgan Stanley 25,435 

973 JAKKS Pacific Inc Barclays Bank (3,298) 
3,594 JAKKS Pacific Inc HSBC (9,812) 
1,250 JAKKS Pacific Inc Morgan Stanley (4,238) 

13,439 Jamf Holding Corp Bank of America 
Merrill Lynch 

9,676 

5,408 Jamf Holding Corp Barclays Bank (1,839) 
14,826 Jamf Holding Corp Goldman Sachs 10,675 
3,985 Jamf Holding Corp HSBC (598) 
6,059 Jamf Holding Corp Morgan Stanley (2,060) 

(7,768) Janus Henderson Group Plc Bank of America 
Merrill Lynch 

(888) 

(35,269) Janus Henderson Group Plc Barclays Bank 22,572 
(31,020) Janus Henderson Group Plc Goldman Sachs (1,241) 
(11,223) Janus Henderson Group Plc HSBC 5,499 
(7,162) Janus Henderson Group Plc Morgan Stanley 4,584 
24,898 Janus International 

Group Inc 
Bank of America 
Merrill Lynch 

(10,473) 

17,201 Janus International 
Group Inc 

Barclays Bank (7,468) 

36,846 Janus International 
Group Inc 

Goldman Sachs (10,742) 

34,110 Janus International 
Group Inc 

HSBC (13,964) 

48,641 Janus International 
Group Inc 

Morgan Stanley (22,375) 

1,698 Janux Therapeutics Inc Bank of America 
Merrill Lynch 

684 

2,272 Jazz Pharmaceuticals Plc Barclays Bank (15,245) 
(1,709) Jazz Pharmaceuticals Plc Barclays Bank 11,467 
1,997 Jazz Pharmaceuticals Plc HSBC (13,860) 

(10,204) JB Hunt Transport 
Services Inc 

Bank of America 
Merrill Lynch 

82,745 

(2,544) JB Hunt Transport 
Services Inc 

Barclays Bank 4,108 

(314) JB Hunt Transport 
Services Inc 

Goldman Sachs 2,608 

(3,043) JB Hunt Transport 
Services Inc 

HSBC 31,979 

   
 

 
(5,042) JB Hunt Transport 

Services Inc 
Morgan Stanley 8,143 

(13,107) JBG SMITH 
Properties (REIT) 

Bank of America 
Merrill Lynch 

10,445 

(44,245) JBG SMITH 
Properties (REIT) 

Barclays Bank 51,767 

(51,659) JBG SMITH 
Properties (REIT) 

Goldman Sachs 26,862 

(44,507) JBG SMITH 
Properties (REIT) 

HSBC 9,347 

(17,062) JBG SMITH 
Properties (REIT) 

Morgan Stanley 19,963 

17,323 Jefferies Financial 
Group Inc 

Bank of America 
Merrill Lynch 

866 

24,984 Jefferies Financial 
Group Inc 

Barclays Bank (13,741) 

32,387 Jefferies Financial 
Group Inc 

HSBC (972) 

34,561 Jefferies Financial 
Group Inc 

Morgan Stanley (19,008) 

22,136 JELD-WEN Holding Inc Barclays Bank (29,583) 
11,763 JELD-WEN Holding Inc Goldman Sachs (12,822) 
4,962 JELD-WEN Holding Inc HSBC (5,394) 
4,251 JELD-WEN Holding Inc Morgan Stanley (5,135) 

13,312 JetBlue Airways Corp Barclays Bank (1,664) 
132,159 JetBlue Airways Corp Goldman Sachs (15,198) 
150,632 JetBlue Airways Corp HSBC (38,411) 

22,273 JetBlue Airways Corp Morgan Stanley (2,784) 
(25,404) Joby Aviation Inc Goldman Sachs (19,307) 
(31,511) Joby Aviation Inc HSBC (40,964) 
(67,267) Joby Aviation Inc Morgan Stanley (14,799) 

(290) John B Sanfilippo & 
Son Inc 

Bank of America 
Merrill Lynch 

(925) 

(3,441) John B Sanfilippo & 
Son Inc 

Barclays Bank (7,467) 

(4,213) John B Sanfilippo & 
Son Inc 

Morgan Stanley (9,142) 

6,631 John Bean 
Technologies Corp 

Goldman Sachs 26,922 

2,081 John Bean 
Technologies Corp 

HSBC 7,055 

5,061 John Bean 
Technologies Corp 

Morgan Stanley 19,282 

(8,479) John Marshall Bancorp Inc Barclays Bank (8,394) 
(8,312) John Marshall Bancorp Inc HSBC (33,830) 
(4,788) John Marshall Bancorp Inc Morgan Stanley (4,740) 

(12,451) John Wiley & Sons Inc ’A’ Bank of America 
Merrill Lynch 

(6,226) 

(18,538) John Wiley & Sons Inc ’A’ Barclays Bank 14,830 
(6,762) John Wiley & Sons Inc ’A’ Goldman Sachs (3,381) 
(9,863) John Wiley & Sons Inc ’A’ HSBC (5,721) 

(10,094) John Wiley & Sons Inc ’A’ Morgan Stanley 8,075 
4,462 Johnson & Johnson Barclays Bank (12,538) 
5,770 Johnson Controls 

International Plc 
Barclays Bank (13,675) 

8,521 Johnson Controls 
International Plc 

Goldman Sachs (15,253) 

3,548 Johnson Controls 
International Plc 

HSBC (8,728) 

10,938 Johnson Controls 
International Plc 

Morgan Stanley (25,923) 

(2,290) Johnson Outdoors Inc ’A’ Bank of America 
Merrill Lynch 

5,382 

(2,278) Johnson Outdoors Inc ’A’ Barclays Bank 2,916 

    
 

(2,890) Johnson Outdoors Inc ’A’ Goldman Sachs 6,792 
(2,456) Johnson Outdoors Inc ’A’ HSBC 884 
(4,604) Johnson Outdoors Inc ’A’ Morgan Stanley 5,893 
1,655 Joint Corp Bank of America 

Merrill Lynch 
(66) 

4,375 Joint Corp Barclays Bank (1,050) 
9,305 Joint Corp Goldman Sachs (372) 
2,666 Joint Corp HSBC (1,186) 
2,487 Joint Corp Morgan Stanley (597) 

(6,860) Jones Lang LaSalle Inc Bank of America 
Merrill Lynch 

(707) 

(4,168) Jones Lang LaSalle Inc Barclays Bank 16,988 
(1,518) Jones Lang LaSalle Inc Goldman Sachs (2,766) 
(4,514) Jones Lang LaSalle Inc HSBC (8,941) 
(1,609) Jones Lang LaSalle Inc Morgan Stanley 6,059 

(10,380) JPMorgan Chase & Co Barclays Bank 28,649 
(27,908) JPMorgan Chase & Co Morgan Stanley 77,026 

(4,034) Juniper Networks Inc Bank of America 
Merrill Lynch 

(2,254) 

70,306 Juniper Networks Inc Barclays Bank 46,402 
(2,556) Juniper Networks Inc Barclays Bank (1,687) 
75,062 Juniper Networks Inc Goldman Sachs 84,820 

(20,344) Juniper Networks Inc Goldman Sachs (20,454) 
11,036 Juniper Networks Inc HSBC 16,775 
(5,885) Juniper Networks Inc HSBC (8,871) 

(21,356) Juniper Networks Inc Morgan Stanley (14,392) 
562 Kadant Inc Bank of America 

Merrill Lynch 
(4,732) 

3,000 Kadant Inc Barclays Bank (32,670) 
3,033 Kadant Inc Goldman Sachs (25,538) 
1,901 Kadant Inc HSBC (13,155) 
2,796 Kadant Inc Morgan Stanley (30,448) 
8,249 Kaiser Aluminum Corp Bank of America 

Merrill Lynch 
4,619 

1,083 Kaiser Aluminum Corp Goldman Sachs 606 
2,152 Kaiser Aluminum Corp HSBC (2,604) 
2,279 Kaiser Aluminum Corp Morgan Stanley (7,931) 
4,816 Kaleyra Inc Barclays Bank 3,660 

(5,362) KalVista 
Pharmaceuticals Inc 

Goldman Sachs 3,700 

(4,261) Kaman Corp Bank of America 
Merrill Lynch 

3,579 

(12,957) Kaman Corp Barclays Bank 18,399 
(12,136) Kaman Corp Goldman Sachs 10,194 

(3,683) Kaman Corp HSBC 2,283 
(6,062) Kaman Corp Morgan Stanley 8,608 
34,705 Karat Packaging Inc Barclays Bank (4,512) 
5,240 Karat Packaging Inc Goldman Sachs (838) 
8,602 Karat Packaging Inc Morgan Stanley (1,118) 

(3,668) Karuna Therapeutics Inc Barclays Bank 13,829 
(6,238) Karuna Therapeutics Inc Goldman Sachs 53,273 
(8,670) Karuna Therapeutics Inc HSBC (51,847) 

(288) Karuna Therapeutics Inc Morgan Stanley 1,086 
40,055 Karyopharm 

Therapeutics Inc 
Barclays Bank (11,215) 

10,518 Karyopharm 
Therapeutics Inc 

Goldman Sachs (2,419) 

7,649 Karyopharm 
Therapeutics Inc 

HSBC (1,912) 

(40,710) KB Home Barclays Bank 13,028 
(5,516) KB Home Goldman Sachs 10,094 

(27,580) KB Home HSBC 26,201 
(1,537) KBR Inc Bank of America 

Merrill Lynch 
1,122 
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(2,090) KBR Inc Barclays Bank 961 
4,686 KBR Inc Barclays Bank (2,156) 
6,075 KBR Inc Goldman Sachs (4,435) 

(1,848) KBR Inc Goldman Sachs 1,349 
(13,950) KBR Inc HSBC 1,705 
26,971 KBR Inc HSBC 3,506 

(487) KBR Inc Morgan Stanley 224 
(8,539) Kearny Financial Corp Bank of America 

Merrill Lynch 
(1,195) 

(161,657) Kearny Financial Corp Barclays Bank 19,399 
(86,444) Kearny Financial Corp Goldman Sachs (12,102) 

(2,313) Kearny Financial Corp HSBC 486 
(14,630) Kearny Financial Corp Morgan Stanley 1,756 
18,276 Kellogg Co Bank of America 

Merrill Lynch 
(76,759) 

53,661 Kellogg Co Barclays Bank (129,859) 
18,274 Kellogg Co HSBC (95,208) 
8,396 Kelly Services Inc ’A’ Bank of America 

Merrill Lynch 
(5,373) 

547 Kelly Services Inc ’A’ Barclays Bank (678) 
24,735 Kelly Services Inc ’A’ HSBC 43,039 

2,200 Kemper Corp Bank of America 
Merrill Lynch 

(2,530) 

992 Kemper Corp Goldman Sachs (1,141) 
1,715 Kemper Corp HSBC (5,488) 
2,705 Kemper Corp Morgan Stanley (4,139) 
1,390 Kennametal Inc Bank of America 

Merrill Lynch 
(1,321) 

36,186 Kennametal Inc Barclays Bank (58,983) 
2,208 Kennametal Inc Goldman Sachs (2,098) 
4,339 Kennametal Inc HSBC (8,895) 
5,277 Kennametal Inc Morgan Stanley (8,602) 

(9,371) Kennedy-Wilson 
Holdings Inc 

Bank of America 
Merrill Lynch 

(9,184) 

(37,730) Kennedy-Wilson 
Holdings Inc 

Barclays Bank 1,887 

(5,619) Kennedy-Wilson 
Holdings Inc 

HSBC (3,225) 

(29,359) Kennedy-Wilson 
Holdings Inc 

Morgan Stanley 1,305 

(398) Keros Therapeutics Inc Bank of America 
Merrill Lynch 

(525) 

(949) Keros Therapeutics Inc Barclays Bank 622 
(4,447) Keros Therapeutics Inc Goldman Sachs (5,870) 
(1,064) Keros Therapeutics Inc HSBC (5,496) 

(819) Keros Therapeutics Inc Morgan Stanley 536 
10,743 Keurig Dr Pepper Inc Bank of America 

Merrill Lynch 
(16,007) 

35,188 Keurig Dr Pepper Inc Barclays Bank (36,595) 
35,792 Keurig Dr Pepper Inc HSBC (70,868) 
37,415 Keurig Dr Pepper Inc Morgan Stanley (38,912) 

7,430 Key Tronic Corp Bank of America 
Merrill Lynch 

(2,601) 

55,656 KeyCorp Bank of America 
Merrill Lynch 

4,452 

203,807 KeyCorp Barclays Bank (124,322) 
164,367 KeyCorp Goldman Sachs 13,149 
165,821 KeyCorp HSBC (1,658) 
147,256 KeyCorp Morgan Stanley (89,826) 

3,662 Keysight Technologies Inc Bank of America 
Merrill Lynch 

51,305 

6,162 Keysight Technologies Inc Barclays Bank 25,203 
9,816 Keysight Technologies Inc Goldman Sachs 137,522 
2,144 Keysight Technologies Inc Morgan Stanley 8,769 

(18,478) Kezar Life Sciences Inc Goldman Sachs 2,310 

   
 

 
(4,292) Kezar Life Sciences Inc HSBC (1,052) 
6,926 Kforce Inc Barclays Bank (11,082) 
7,011 Kforce Inc Goldman Sachs 9,535 
4,262 Kforce Inc Morgan Stanley (6,819) 

759 Kilroy Realty Corp (REIT) Bank of America 
Merrill Lynch 

(68) 

39,229 Kilroy Realty Corp (REIT) Barclays Bank (7,845) 
23,799 Kilroy Realty Corp (REIT) Goldman Sachs (2,142) 
33,575 Kilroy Realty Corp (REIT) Morgan Stanley (6,715) 
(6,749) Kimball Electronics Inc Goldman Sachs (18,897) 

(17,288) Kimball International 
Inc ’B’ 

Bank of America 
Merrill Lynch 

2,939 

(26,048) Kimball International 
Inc ’B’ 

Barclays Bank 2,344 

(11,197) Kimball International 
Inc ’B’ 

HSBC 1,120 

(45,057) Kimball International 
Inc ’B’ 

Morgan Stanley 4,055 

12,513 Kimberly-Clark Corp Bank of America 
Merrill Lynch 

(123,331) 

36,599 Kimberly-Clark Corp Barclays Bank (286,937) 
1,831 Kimberly-Clark Corp Goldman Sachs (20,123) 
6,373 Kimberly-Clark Corp HSBC (75,711) 

14,869 Kimberly-Clark Corp Morgan Stanley (99,518) 
14,187 Kimco Realty Corp (REIT) Bank of America 

Merrill Lynch 
(8,938) 

171,178 Kimco Realty Corp (REIT) Barclays Bank (123,248) 
103,664 Kimco Realty Corp (REIT) Goldman Sachs (65,308) 
77,597 Kimco Realty Corp (REIT) HSBC (34,143) 
85,533 Kimco Realty Corp (REIT) Morgan Stanley (61,584) 

(72,876) Kinder Morgan Inc Bank of America 
Merrill Lynch 

42,997 

(46,738) Kinder Morgan Inc Barclays Bank 19,630 
(39,135) Kinder Morgan Inc Goldman Sachs 23,090 

(160,398) Kinder Morgan Inc HSBC 126,714 
(21,871) Kinder Morgan Inc Morgan Stanley 9,186 
(15,776) Kinetik Holdings Inc Bank of America 

Merrill Lynch 
(8,408) 

(17,031) Kinetik Holdings Inc Barclays Bank (341) 
(5,366) Kinetik Holdings Inc Goldman Sachs (3,381) 

(29,278) Kinetik Holdings Inc Morgan Stanley (830) 
15,440 Kiniksa Pharmaceuticals 

Ltd ’A’ 
Goldman Sachs (2,934) 

14,185 Kinnate Biopharma Inc Barclays Bank (3,830) 
6,656 Kinnate Biopharma Inc Goldman Sachs (3,328) 
5,764 Kinnate Biopharma Inc HSBC 3,862 

949 Kinsale Capital Group Inc Bank of America 
Merrill Lynch 

(14,824) 

3,027 Kinsale Capital Group Inc Barclays Bank (32,843) 
(599) Kinsale Capital Group Inc Barclays Bank 6,499 

1,140 Kinsale Capital Group Inc Goldman Sachs (22,846) 
640 Kinsale Capital Group Inc HSBC (1,746) 

(109) Kinsale Capital Group Inc HSBC 2,223 
993 Kinsale Capital Group Inc Morgan Stanley (9,402) 

(3,452) Kirby Corp Barclays Bank 3,789 
(2,904) Kirby Corp Goldman Sachs 1,016 
(1,971) Kirby Corp HSBC 2,364 
1,176 Kirby Corp Morgan Stanley (1,705) 

(8,597) Kirkland’s Inc Bank of America 
Merrill Lynch 

860 

(18,592) Kirkland’s Inc Barclays Bank 3,347 
(917) Kirkland’s Inc Goldman Sachs 92 

(7,332) Kirkland’s Inc HSBC 587 
(16,697) Kite Realty Group 

Trust (REIT) 
Bank of America 
Merrill Lynch 

25,379 

    
 

29,975 Kite Realty Group 
Trust (REIT) 

Bank of America 
Merrill Lynch 

(45,562) 

(55,789) Kite Realty Group 
Trust (REIT) 

Barclays Bank 66,947 

29,650 Kite Realty Group 
Trust (REIT) 

Barclays Bank (35,580) 

(58,425) Kite Realty Group 
Trust (REIT) 

Goldman Sachs 88,806 

18,568 Kite Realty Group 
Trust (REIT) 

Goldman Sachs (28,223) 

(3,632) Kite Realty Group 
Trust (REIT) 

HSBC 5,230 

38,933 Kite Realty Group 
Trust (REIT) 

HSBC (56,064) 

(6,959) Kite Realty Group 
Trust (REIT) 

Morgan Stanley 6,558 

(25,613) KKR Real Estate Finance 
Trust Inc (REIT) 

Barclays Bank (4,354) 

(38,994) KKR Real Estate Finance 
Trust Inc (REIT) 

Goldman Sachs (30,415) 

(20,688) KKR Real Estate Finance 
Trust Inc (REIT) 

HSBC (21,102) 

1,833 KLA Corp Barclays Bank 55,247 
(877) KLA Corp HSBC (52,871) 
675 KLA Corp Morgan Stanley 20,344 

(321) KLA Corp Morgan Stanley (9,675) 
(20,979) KLX Energy Services 

Holdings Inc 
Bank of America 
Merrill Lynch 

53,287 

(14,261) KLX Energy Services 
Holdings Inc 

Barclays Bank 30,233 

(1,242) KLX Energy Services 
Holdings Inc 

Goldman Sachs 3,155 

(2,035) KLX Energy Services 
Holdings Inc 

Morgan Stanley 4,314 

3,209 Knight-Swift Transportation 
Holdings Inc 

Bank of America 
Merrill Lynch 

(4,236) 

2,241 Knight-Swift Transportation 
Holdings Inc 

Barclays Bank (579) 

14,796 Knight-Swift Transportation 
Holdings Inc 

HSBC (22,027) 

(4,352) Knowles Corp Bank of America 
Merrill Lynch 

(7,311) 

(16,975) Knowles Corp Barclays Bank (24,784) 
(25,309) Knowles Corp HSBC (58,717) 

(1,265) Knowles Corp Morgan Stanley (1,847) 
27,245 Kodiak Sciences Inc Barclays Bank (31,332) 
3,740 Kodiak Sciences Inc Goldman Sachs 1,459 

21,825 Kodiak Sciences Inc HSBC 17,242 
7,322 Kodiak Sciences Inc Morgan Stanley (8,420) 

(12,498) Kohl’s Corp Bank of America 
Merrill Lynch 

21,871 

(11,467) Kohl’s Corp Barclays Bank 9,747 
(23,420) Kohl’s Corp HSBC 42,156 
(3,896) Kohl’s Corp Morgan Stanley 3,312 
6,989 Kontoor Brands Inc Barclays Bank (6,500) 

(6,584) Koppers Holdings Inc Barclays Bank 17,908 
(20,635) Koppers Holdings Inc Goldman Sachs 47,873 

(663) Koppers Holdings Inc HSBC 2,071 
(1,030) Koppers Holdings Inc Morgan Stanley 2,802 
5,280 KORE Group Holdings Inc Barclays Bank (211) 

14,530 KORE Group Holdings Inc Goldman Sachs 3,051 
15,656 KORE Group Holdings Inc HSBC 7,358 
4,626 KORE Group Holdings Inc Morgan Stanley (185) 

(2,322) Korn Ferry Barclays Bank 4,296 
(15,264) Korn Ferry Goldman Sachs 2,290 
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(7,024) Korn Ferry HSBC (3,933) 

(49,825) KORU Medical 
Systems Inc 

Bank of America 
Merrill Lynch 

16,442 

(3,548) KORU Medical 
Systems Inc 

Morgan Stanley 674 

(3,582) Kosmos Energy Ltd Bank of America 
Merrill Lynch 

1,995 

(54,827) Kosmos Energy Ltd Barclays Bank 27,452 
(5,430) Kosmos Energy Ltd Goldman Sachs 570 

(23,430) Kosmos Energy Ltd HSBC 2,737 
(22,410) Kosmos Energy Ltd Morgan Stanley 9,665 
(12,893) Kraft Heinz Co Bank of America 

Merrill Lynch 
30,299 

(11,795) Kraft Heinz Co Barclays Bank 10,851 
8,953 Kraft Heinz Co Barclays Bank (8,237) 

(29,333) Kraft Heinz Co Goldman Sachs 68,933 
1,997 Kraft Heinz Co Goldman Sachs (4,693) 

(74,173) Kraft Heinz Co HSBC 241,804 
(16,142) Kraft Heinz Co Morgan Stanley 14,851 
46,883 Kratos Defense & 

Security Solutions Inc 
HSBC (1,875) 

(13,148) Krispy Kreme Inc Bank of America 
Merrill Lynch 

1,306 

(47,600) Krispy Kreme Inc HSBC (2,042) 
(55,325) Krispy Kreme Inc Morgan Stanley 30,118 

(2,783) Kroger Co Bank of America 
Merrill Lynch 

9,796 

14,115 Kroger Co Barclays Bank (62,529) 
(4,085) Kroger Co Barclays Bank 16,317 
(9,776) Kroger Co Goldman Sachs 34,931 
(3,443) Kroger Co HSBC 12,402 
1,183 Kroger Co Morgan Stanley (5,241) 
2,872 Kronos Bio Inc Bank of America 

Merrill Lynch 
(919) 

16,128 Kronos Bio Inc Barclays Bank (4,838) 
14,669 Kronos Bio Inc Goldman Sachs (4,694) 
35,744 Kronos Bio Inc HSBC (13,225) 
37,219 Kronos Bio Inc Morgan Stanley (11,166) 

(26,342) Kronos Worldwide Inc Bank of America 
Merrill Lynch 

(10,537) 

(30,835) Kronos Worldwide Inc Barclays Bank 10,176 
(10,285) Kronos Worldwide Inc Goldman Sachs (4,114) 

(8,108) Kronos Worldwide Inc HSBC 162 
(6,939) Kronos Worldwide Inc Morgan Stanley 2,290 

(905) Krystal Biotech Inc Barclays Bank 1,647 
(5,319) Krystal Biotech Inc HSBC (135,425) 
(3,662) Kulicke & Soffa 

Industries Inc 
Barclays Bank (6,592) 

(5,300) Kulicke & Soffa 
Industries Inc 

Goldman Sachs (25,122) 

12,691 Kura Oncology Inc Bank of America 
Merrill Lynch 

9,391 

12,561 Kura Oncology Inc Barclays Bank 126 
16,620 Kura Oncology Inc Goldman Sachs 12,299 
6,994 Kura Oncology Inc HSBC 15,457 
(138) Kura Sushi USA Inc ’A’ Bank of America 

Merrill Lynch 
(2,343) 

(3,316) Kura Sushi USA Inc ’A’ Barclays Bank (40,157) 
(2,309) Kura Sushi USA Inc ’A’ HSBC (44,056) 
3,795 KVH Industries Inc Bank of America 

Merrill Lynch 
(1,746) 

30,118 KVH Industries Inc Barclays Bank (14,457) 
13,245 KVH Industries Inc Morgan Stanley (6,358) 

2,476 Kymera Therapeutics Inc Bank of America 
Merrill Lynch 

(2,080) 

    
 

630 Kymera Therapeutics Inc Barclays Bank (365) 
1,541 Kymera Therapeutics Inc Goldman Sachs (1,294) 
1,374 Kymera Therapeutics Inc HSBC 1,814 
1,454 Kymera Therapeutics Inc Morgan Stanley (843) 
(901) Kyndryl Holdings Inc Bank of America 

Merrill Lynch 
1,685 

2,900 Kyndryl Holdings Inc Barclays Bank (49) 
6,789 Kyndryl Holdings Inc Goldman Sachs 3,415 

25,746 Kyndryl Holdings Inc HSBC 9,861 
(7,798) Kyndryl Holdings Inc HSBC 12,945 
(6,049) Kyndryl Holdings Inc Morgan Stanley (3,085) 
19,929 L B Foster Co ’A’ Bank of America 

Merrill Lynch 
49,424 

8,345 L B Foster Co ’A’ Barclays Bank 3,338 
14,201 L B Foster Co ’A’ Goldman Sachs 35,218 
10,894 L B Foster Co ’A’ Morgan Stanley 4,358 

335 Laboratory Corp of 
America Holdings 

Bank of America 
Merrill Lynch 

(4,459) 

(2,142) Laboratory Corp of 
America Holdings 

Barclays Bank 17,986 

729 Laboratory Corp of 
America Holdings 

Barclays Bank (6,583) 

(4,061) Laboratory Corp of 
America Holdings 

Goldman Sachs 54,052 

78 Laboratory Corp of 
America Holdings 

Goldman Sachs (1,038) 

(2,537) Laboratory Corp of 
America Holdings 

HSBC 32,930 

2,153 Laboratory Corp of 
America Holdings 

HSBC (27,946) 

(3,077) Laboratory Corp of 
America Holdings 

Morgan Stanley 27,785 

2,217 Laboratory Corp of 
America Holdings 

Morgan Stanley (20,020) 

90,362 Ladder Capital 
Corp (REIT) 

Barclays Bank (10,843) 

101,380 Ladder Capital 
Corp (REIT) 

Goldman Sachs 29,400 

95,763 Ladder Capital 
Corp (REIT) 

HSBC 37,348 

5,225 Ladder Capital 
Corp (REIT) 

Morgan Stanley (627) 

3,479 Lakeland Bancorp Inc Bank of America 
Merrill Lynch 

2,679 

53,752 Lakeland Bancorp Inc Barclays Bank (12,900) 
4,279 Lakeland Bancorp Inc Goldman Sachs 3,295 

40,930 Lakeland Bancorp Inc HSBC 31,516 
9,913 Lakeland Bancorp Inc Morgan Stanley (2,379) 
(349) Lakeland Financial Corp Bank of America 

Merrill Lynch 
(2,673) 

(10,852) Lakeland Financial Corp Barclays Bank (10,309) 
(2,099) Lakeland Financial Corp Morgan Stanley (1,994) 

(29,422) Lakeland Industries Inc Barclays Bank (736) 
383 Lam Research Corp Barclays Bank 15,737 

40 Lam Research Corp Goldman Sachs (152) 
96 Lam Research Corp HSBC 9,540 

627 Lam Research Corp Morgan Stanley 25,763 
313 Lamar Advertising 

Co ’A’ (REIT) 
Bank of America 
Merrill Lynch 

(1,653) 

2,763 Lamar Advertising 
Co ’A’ (REIT) 

Barclays Bank (11,660) 

2,636 Lamar Advertising 
Co ’A’ (REIT) 

Goldman Sachs (13,918) 

(1,608) Lamb Weston Holdings Inc Bank of America 
Merrill Lynch 

6,799 

    
 

(13,954) Lamb Weston Holdings Inc Barclays Bank 26,791 
(684) Lamb Weston Holdings Inc Goldman Sachs 2,777 

(14,310) Lamb Weston Holdings Inc HSBC 34,409 
(12,520) Lamb Weston Holdings Inc Morgan Stanley 24,038 

1,787 Lancaster Colony Corp Bank of America 
Merrill Lynch 

(25,322) 

(4,399) Lancaster Colony Corp Barclays Bank 27,406 
4,740 Lancaster Colony Corp Barclays Bank (29,530) 

966 Lancaster Colony Corp Goldman Sachs (13,688) 
1,115 Lancaster Colony Corp HSBC (21,252) 
1,059 Lancaster Colony Corp Morgan Stanley (6,598) 

(7,574) Landmark 
Bancorp Inc 

Bank of America 
Merrill Lynch 

(3,257) 

(13,309) Landmark 
Bancorp Inc 

Goldman Sachs (5,723) 

(10,256) Lands’ End Inc Bank of America 
Merrill Lynch 

14,153 

(8,755) Lands’ End Inc Goldman Sachs 12,082 
(2,066) Lands’ End Inc Morgan Stanley 3,430 
16,919 Landsea Homes Corp Barclays Bank 2,707 
4,886 Landsea Homes Corp Goldman Sachs 3,371 

10,651 Landsea Homes Corp HSBC 12,781 
2,510 Landsea Homes Corp Morgan Stanley 402 
1,054 Landstar System Inc Bank of America 

Merrill Lynch 
(2,793) 

6,288 Landstar System Inc Barclays Bank (88) 
9,038 Landstar System Inc Goldman Sachs (23,950) 
1,534 Landstar System Inc HSBC (6,378) 
1,539 Landstar System Inc Morgan Stanley (249) 
(700) Lantheus Holdings Inc Bank of America 

Merrill Lynch 
8,056 

(4,607) Lantheus Holdings Inc Barclays Bank 55,192 
(1,675) Lantheus Holdings Inc Goldman Sachs 21,557 
4,370 Lantronix Inc HSBC 3,278 

649 Las Vegas Sands Corp Bank of America 
Merrill Lynch 

(3,466) 

(24,578) Las Vegas Sands Corp Barclays Bank 119,941 
1,383 Las Vegas Sands Corp Barclays Bank (6,749) 

(31,572) Latch Inc Barclays Bank 947 
(7,070) Latch Inc HSBC (1,626) 
(8,106) Latch Inc Morgan Stanley 243 
(5,644) Latham Group Inc Bank of America 

Merrill Lynch 
(508) 

(9,345) Latham Group Inc Barclays Bank (2,523) 
(24,347) Latham Group Inc Goldman Sachs (2,191) 
(10,083) Latham Group Inc HSBC (12,402) 

6,264 Lattice 
Semiconductor Corp 

Bank of America 
Merrill Lynch 

(6,640) 

31,350 Lattice 
Semiconductor Corp 

Barclays Bank (31,760) 

27,808 Lattice 
Semiconductor Corp 

Goldman Sachs (26,850) 

12,473 Lattice 
Semiconductor Corp 

HSBC (19,539) 

5,584 Lattice 
Semiconductor Corp 

Morgan Stanley (6,087) 

12,588 Laureate Education Inc Bank of America 
Merrill Lynch 

2,077 

13,714 Laureate Education Inc Barclays Bank (1,440) 
88,520 Laureate Education Inc Goldman Sachs 14,606 
27,478 Laureate Education Inc HSBC 5,633 
8,781 La-Z-Boy Inc Bank of America 

Merrill Lynch 
(11,415) 

26,481 La-Z-Boy Inc Barclays Bank (9,004) 
18,575 La-Z-Boy Inc Goldman Sachs (24,148) 
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9,276 La-Z-Boy Inc HSBC (12,615) 

14,147 La-Z-Boy Inc Morgan Stanley (4,810) 
(14,698) Lazydays Holdings Inc Goldman Sachs (8,084) 
(1,580) Lazydays Holdings Inc Morgan Stanley (600) 
(1,008) LCI Industries Bank of America 

Merrill Lynch 
2,789 

(2,054) LCI Industries Barclays Bank 8,148 
(2,852) LCI Industries Goldman Sachs 8,043 
(6,056) LCI Industries HSBC 29,838 
(3,481) LCI Industries Morgan Stanley 9,473 
3,107 LCNB Corp Bank of America 

Merrill Lynch 
(4,101) 

11,046 LCNB Corp Barclays Bank (6,186) 
4,185 LCNB Corp Goldman Sachs (5,524) 
4,094 LCNB Corp HSBC (2,866) 
7,441 LCNB Corp Morgan Stanley (4,167) 
5,872 Lear Corp Barclays Bank (16,676) 
4,207 Lear Corp Goldman Sachs 2,356 

12,822 Lear Corp HSBC (52,955) 
(634) Lear Corp HSBC 2,819 

8,480 Lear Corp Morgan Stanley (24,083) 
1,942 Lee Enterprises Inc Barclays Bank 1,602 
2,167 Lee Enterprises Inc Goldman Sachs 3,001 
1,696 Lee Enterprises Inc HSBC 4,622 

950 Lee Enterprises Inc Morgan Stanley 784 
(3,116) Legacy Housing Corp Bank of America 

Merrill Lynch 
7,131 

(5,967) Legacy Housing Corp Barclays Bank 12,232 
(4,267) Legacy Housing Corp Goldman Sachs 13,868 
(8,619) Legacy Housing Corp HSBC 24,433 

(894) Legacy Housing Corp Morgan Stanley 1,833 
(14,655) Legalzoom.com Inc Barclays Bank (3,810) 
(1,699) Leggett & Platt Inc Bank of America 

Merrill Lynch 
3,347 

(26,136) Leggett & Platt Inc Barclays Bank 52,795 
(30,187) Leggett & Platt Inc Goldman Sachs 59,469 
(58,376) Leggett & Platt Inc HSBC 132,514 

(8,627) Leggett & Platt Inc Morgan Stanley 17,427 
1,409 Leidos Holdings Inc Bank of America 

Merrill Lynch 
902 

1,874 Leidos Holdings Inc Barclays Bank (1,968) 
(1,737) Leidos Holdings Inc Goldman Sachs (1,112) 
2,347 Leidos Holdings Inc Goldman Sachs 960 
1,198 Leidos Holdings Inc HSBC 2,434 
1,392 Leidos Holdings Inc Morgan Stanley (1,462) 

(7,341) LeMaitre Vascular Inc Barclays Bank (1,909) 
(9,398) LeMaitre Vascular Inc Goldman Sachs 19,548 

(779) LeMaitre Vascular Inc HSBC 3,443 
1,967 Lemonade Inc Bank of America 

Merrill Lynch 
5,055 

4,117 Lemonade Inc Goldman Sachs 10,581 
9,427 LendingClub Corp Bank of America 

Merrill Lynch 
7,353 

50,425 LendingClub Corp Barclays Bank 5,043 
8,525 LendingClub Corp Goldman Sachs 6,650 
1,410 LendingTree Inc Bank of America 

Merrill Lynch 
498 

9,356 LendingTree Inc Barclays Bank (14,315) 
8,094 LendingTree Inc Goldman Sachs 2,763 

897 LendingTree Inc HSBC (1,217) 
1,158 LendingTree Inc Morgan Stanley 14 
(885) Lennar Corp ’A’ Bank of America 

Merrill Lynch 
5,452 

(9,160) Lennar Corp ’A’ Barclays Bank 30,778 
(2,591) Lennar Corp ’A’ HSBC 18,918 

   
 

 
(2,750) Lennar Corp ’A’ Morgan Stanley 9,240 
2,462 Lennox International Inc Bank of America 

Merrill Lynch 
(19,844) 

3,143 Lennox International Inc Barclays Bank (7,826) 
(487) Lennox International Inc Barclays Bank 1,213 
828 Lennox International Inc Goldman Sachs (6,674) 

(107) Lennox International Inc HSBC 378 

(22,250) LENSAR Inc 
Bank of America 
Merrill Lynch 

(20,470) 

(586) LENSAR Inc Barclays Bank (234) 
(1,462) LENSAR Inc Goldman Sachs (1,345) 
(7,457) LENSAR Inc HSBC (3,654) 

(10,755) LENSAR Inc Morgan Stanley (4,302) 

(13,046) Leslie’s Inc 
Bank of America 
Merrill Lynch 

17,155 

(12,696) Leslie’s Inc Barclays Bank 11,998 
(46,569) Leslie’s Inc Goldman Sachs 61,238 
(38,566) Leslie’s Inc HSBC 68,840 
(32,342) Leslie’s Inc Morgan Stanley 30,563 

7,915 Leslie’s Inc Morgan Stanley (706) 
(2,184) Levi Strauss & Co ’A’ Goldman Sachs 939 

(13,007) Levi Strauss & Co ’A’ HSBC 8,443 
(7,500) Levi Strauss & Co ’A’ Morgan Stanley (600) 

(3,374) 
Lexicon 
Pharmaceuticals Inc 

Bank of America 
Merrill Lynch 

135 

(2,606) 
Lexicon 
Pharmaceuticals Inc 

Barclays Bank 704 

(22,877) 
Lexicon 
Pharmaceuticals Inc 

Goldman Sachs 915 

(16,282) 
Lexicon 
Pharmaceuticals Inc 

HSBC 5,210 

(6,000) 
Lexicon 
Pharmaceuticals Inc 

Morgan Stanley 1,620 

(4,237) LGI Homes Inc 
Bank of America 
Merrill Lynch 

14,088 

(8,856) LGI Homes Inc Barclays Bank 30,553 
(6,654) LGI Homes Inc Goldman Sachs 22,124 
(8,810) LGI Homes Inc HSBC 5,991 

4,126 
Liberty Broadband 
Corp ’A’ 

Goldman Sachs (11,800) 

1,082 
Liberty Broadband 
Corp ’C’ 

Bank of America 
Merrill Lynch 

(3,419) 

1,536 
Liberty Broadband 
Corp ’C’ 

HSBC (2,718) 

490 
Liberty Broadband 
Corp ’C’ 

Morgan Stanley (1,367) 

26,185 Liberty Energy Inc 
Bank of America 
Merrill Lynch 

(7,376) 

34,635 Liberty Energy Inc Barclays Bank (39,138) 
20,547 Liberty Energy Inc Goldman Sachs (4,931) 
63,864 Liberty Energy Inc HSBC (15,827) 

50,994 Liberty Global Plc ’A’ 
Bank of America 
Merrill Lynch 

(60,683) 

51,007 Liberty Global Plc ’A’ Barclays Bank (34,685) 
1,357 Liberty Global Plc ’A’ Goldman Sachs (1,615) 

47,204 Liberty Global Plc ’A’ HSBC (126,035) 
144,340 Liberty Global Plc ’A’ Morgan Stanley (98,151) 

18,664 
Liberty Latin 
America Ltd ’A’ 

Bank of America 
Merrill Lynch 

(16,051) 

5,113 
Liberty Latin 
America Ltd ’A’ 

Barclays Bank (3,630) 

52,190 
Liberty Latin 
America Ltd ’A’ 

Goldman Sachs (44,883) 

10,095 
Liberty Latin 
America Ltd ’A’ 

HSBC (9,691) 

    
 

14,528 
Liberty Latin 
America Ltd ’A’ 

Morgan Stanley (10,315) 

10,399 
Liberty Latin 
America Ltd ’C’ 

Bank of America 
Merrill Lynch 

(9,307) 

8,318 
Liberty Latin 
America Ltd ’C’ 

Barclays Bank (6,031) 

8,367 
Liberty Latin 
America Ltd ’C’ 

Goldman Sachs (4,006) 

36,078 
Liberty Latin 
America Ltd ’C’ 

Morgan Stanley (26,157) 

(14) Liberty Media Corp-
Liberty Braves ’A’ 

Bank of America 
Merrill Lynch 

24 

(24,102) Liberty Media Corp-
Liberty Braves ’A’ 

Goldman Sachs 41,937 

(12,056) Liberty Media Corp-
Liberty Braves ’A’ 

HSBC 18,687 

(13,383) Liberty Media Corp-
Liberty Braves ’C’ 

Barclays Bank 11,911 

(22,999) Liberty Media Corp-
Liberty Braves ’C’ 

Goldman Sachs 39,328 

(9,721) Liberty Media Corp-
Liberty Formula One ’A’ 

Bank of America 
Merrill Lynch 

40,051 

339 Liberty Media Corp-
Liberty Formula One ’A’ 

Bank of America 
Merrill Lynch 

(1,397) 

(2,338) Liberty Media Corp-
Liberty Formula One ’A’ 

Barclays Bank 4,325 

(9,006) Liberty Media Corp-
Liberty Formula One ’A’ 

Goldman Sachs 37,105 

379 Liberty Media Corp-
Liberty Formula One ’A’ 

Goldman Sachs (1,561) 

(5,705) Liberty Media Corp-
Liberty Formula One ’A’ 

HSBC 17,457 

493 Liberty Media Corp-
Liberty Formula One ’A’ 

HSBC (1,509) 

(1,575) Liberty Media Corp-
Liberty Formula One ’A’ 

Morgan Stanley 2,914 

831 Liberty Media Corp-
Liberty Formula One ’A’ 

Morgan Stanley (1,537) 

(21,615) Liberty Media Corp-
Liberty Formula One ’C’ 

Barclays Bank 43,014 

(17,595) Liberty Media Corp-
Liberty Formula One ’C’ 

Goldman Sachs 81,817 

(2,460) Liberty Media Corp-
Liberty SiriusXM ’C’ 

Bank of America 
Merrill Lynch 

812 

1,371 Liberty Media Corp-
Liberty SiriusXM ’C’ 

Bank of America 
Merrill Lynch 

(452) 

2,156 Liberty Media Corp-
Liberty SiriusXM ’C’ 

Morgan Stanley (108) 

30,815 Li-Cycle Holdings Corp Bank of America 
Merrill Lynch 

9,553 

28,619 Li-Cycle Holdings Corp Barclays Bank (3,148) 
8,081 Li-Cycle Holdings Corp Goldman Sachs 2,505 

14,118 Li-Cycle Holdings Corp HSBC (3,812) 
18,275 Li-Cycle Holdings Corp Morgan Stanley (1,622) 
(7,692) Life Time Group 

Holdings Inc 
Barclays Bank 7,384 

12,689 Lifecore Biomedical Inc Goldman Sachs 48,726 
(6,212) LifeMD Inc Bank of America 

Merrill Lynch 
(2,112) 

(13,528) LifeMD Inc Barclays Bank 812 
10,666 LifeStance Health 

Group Inc 
Goldman Sachs (4,586) 

6,463 LifeStance Health 
Group Inc 

HSBC (3,102) 

(1,475) Lifetime Brands Inc Morgan Stanley 325 
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30,358 Lifevantage Corp Barclays Bank (304) 
10,953 Lifevantage Corp Morgan Stanley (110) 

321 Ligand 
Pharmaceuticals Inc 

Bank of America 
Merrill Lynch 

(2,420) 

5,233 Ligand 
Pharmaceuticals Inc 

Barclays Bank (27,683) 

829 Ligand 
Pharmaceuticals Inc 

Goldman Sachs (6,251) 

1,005 Ligand 
Pharmaceuticals Inc 

HSBC (7,437) 

440 Ligand 
Pharmaceuticals Inc 

Morgan Stanley (2,328) 

(6,798) Light & Wonder Inc Bank of America 
Merrill Lynch 

36,812 

(59,707) Light & Wonder Inc Barclays Bank 308,468 
(15,973) Light & Wonder Inc HSBC 37,367 
(13,007) Lightwave Logic Inc Barclays Bank (23,543) 
(67,916) Lightwave Logic Inc HSBC (163,678) 

1,419 Limbach Holdings Inc Bank of America 
Merrill Lynch 

(957) 

3,808 Limbach Holdings Inc Barclays Bank (3,389) 
5,283 Limbach Holdings Inc Goldman Sachs (906) 
2,588 Limbach Holdings Inc HSBC (1,690) 
2,512 Limbach Holdings Inc Morgan Stanley (518) 

(13,503) Limoneira Co Barclays Bank 12,153 
(24,868) Limoneira Co Goldman Sachs 9,947 
(3,408) Limoneira Co HSBC 3,033 
17,702 Lincoln Educational 

Services Corp 
Bank of America 
Merrill Lynch 

(354) 

10,070 Lincoln Educational 
Services Corp 

Goldman Sachs (201) 

31,287 Lincoln Educational 
Services Corp 

HSBC 12,515 

13,660 Lincoln Educational 
Services Corp 

Morgan Stanley (2,322) 

(885) Lincoln Electric 
Holdings Inc 

Bank of America 
Merrill Lynch 

(2,812) 

(1,644) Lincoln Electric 
Holdings Inc 

Barclays Bank (2,334) 

(8,819) Lincoln Electric 
Holdings Inc 

Goldman Sachs (26,193) 

(12,653) Lincoln Electric 
Holdings Inc 

HSBC (39,638) 

(1,929) Lincoln Electric 
Holdings Inc 

Morgan Stanley (5,546) 

4,222 Lincoln National Corp Barclays Bank (3,631) 
(7,272) Lindblad Expeditions 

Holdings Inc 
Bank of America 
Merrill Lynch 

6,181 

(10,517) Lindblad Expeditions 
Holdings Inc 

Barclays Bank 7,730 

(2,353) Lindblad Expeditions 
Holdings Inc 

HSBC 5,035 

(2,647) Lindblad Expeditions 
Holdings Inc 

Morgan Stanley 1,946 

(10,979) Linde Plc Barclays Bank 130,101 
(1,222) Linde Plc Goldman Sachs 17,426 
(5,814) Linde Plc HSBC 64,710 
(6,876) Linde Plc Morgan Stanley 81,480 
1,753 Lindsay Corp Bank of America 

Merrill Lynch 
(2,805) 

956 Lindsay Corp Barclays Bank 679 
2,027 Lindsay Corp HSBC (3,243) 
5,132 Lindsay Corp Morgan Stanley 3,644 

(63,597) Lineage Cell 
Therapeutics Inc 

Bank of America 
Merrill Lynch 

6,360 

   
 

 
(35,893) Lineage Cell 

Therapeutics Inc 
HSBC 7,179 

20,715 Lions Gate 
Entertainment Corp ’A’ 

Barclays Bank (1,243) 

4,347 Lions Gate 
Entertainment Corp ’A’ 

HSBC (2,130) 

13,239 Lions Gate 
Entertainment Corp ’B’ 

Barclays Bank (1,192) 

8,224 Lions Gate 
Entertainment Corp ’B’ 

Goldman Sachs (82) 

6,093 Lions Gate 
Entertainment Corp ’B’ 

HSBC (2,681) 

9,784 Lions Gate 
Entertainment Corp ’B’ 

Morgan Stanley (881) 

(25,156) Liquidia Corp Barclays Bank 9,559 
(11,704) Liquidia Corp Goldman Sachs (8,310) 
(3,848) Liquidia Corp Morgan Stanley 1,462 
(9,837) Liquidity Services Inc Bank of America 

Merrill Lynch 
2,656 

(3,666) Liquidity Services Inc Barclays Bank 1,283 
(4,601) Liquidity Services Inc HSBC (4,141) 
(8,072) Liquidity Services Inc Morgan Stanley 2,825 

90 Lithia Motors Inc HSBC 2,489 
(982) Lithia Motors Inc HSBC (16,504) 

(1,673) Littelfuse Inc Barclays Bank 15,693 
(194) Littelfuse Inc Goldman Sachs 93 
(178) Littelfuse Inc HSBC (1,018) 
(115) Littelfuse Inc Morgan Stanley 1,079 

1,372 LivaNova Plc Bank of America 
Merrill Lynch 

(4,747) 

10,118 LivaNova Plc Barclays Bank (18,921) 
837 LivaNova Plc Goldman Sachs (1,512) 

9,211 LivaNova Plc HSBC (29,936) 
1,030 LivaNova Plc Morgan Stanley (1,926) 
(577) Live Nation 

Entertainment Inc 
Barclays Bank 2,620 

(410) Live Nation 
Entertainment Inc 

Goldman Sachs 1,758 

4,707 Live Nation 
Entertainment Inc 

HSBC 11,250 

(980) Live Nation 
Entertainment Inc 

Morgan Stanley 4,449 

(4,649) Live Oak Bancshares Inc Bank of America 
Merrill Lynch 

(2,046) 

(26,746) Live Oak Bancshares Inc Barclays Bank 21,129 
(24,105) Live Oak Bancshares Inc HSBC (31,196) 
(5,344) Live Oak Bancshares Inc Morgan Stanley 4,222 

(11,850) Livent Corp Bank of America 
Merrill Lynch 

25,833 

(8,100) Livent Corp Barclays Bank 8,910 
1,308 Livent Corp Barclays Bank (1,439) 
5,757 Livent Corp Goldman Sachs (7,507) 

(4,939) Livent Corp HSBC 3,655 
4,590 Livent Corp HSBC (5,999) 

(11,610) Livent Corp Morgan Stanley 12,771 
4,739 Livent Corp Morgan Stanley (2,390) 

68,974 LivePerson Inc Barclays Bank (58,628) 
3,986 LivePerson Inc Goldman Sachs (2,551) 
1,037 LivePerson Inc HSBC (591) 

11,301 LiveRamp Holdings Inc Barclays Bank (33,677) 
9,854 LiveRamp Holdings Inc Goldman Sachs (6,307) 
2,764 LiveRamp Holdings Inc HSBC 1,050 

10,880 LKQ Corp Bank of America 
Merrill Lynch 

(57,120) 

(3,944) LKQ Corp Morgan Stanley 13,804 

   
 

 
6,985 LL Flooring Holdings Inc Bank of America 

Merrill Lynch 
10,610 

24,140 LL Flooring Holdings Inc Barclays Bank 28,702 
9,223 LL Flooring Holdings Inc Morgan Stanley 10,966 
(363) Loews Corp Bank of America 

Merrill Lynch 
741 

(107,524) Loews Corp Barclays Bank 220,424 
(88,659) Loews Corp Goldman Sachs 155,153 
(45,163) Loews Corp HSBC 98,456 
(26,066) Loews Corp Morgan Stanley 51,222 
(1,622) Lordstown 

Motors Corp ’A’ 
Bank of America 
Merrill Lynch 

3,006 

(12,533) Lordstown 
Motors Corp ’A’ 

Barclays Bank 14,539 

(328) Lordstown 
Motors Corp ’A’ 

Goldman Sachs 609 

(210) Lordstown 
Motors Corp ’A’ 

Morgan Stanley 245 

2,921 Louisiana-Pacific Corp Bank of America 
Merrill Lynch 

(7,031) 

(806) Louisiana-Pacific Corp Barclays Bank 1,934 
329 Louisiana-Pacific Corp Goldman Sachs (117) 
805 Louisiana-Pacific Corp HSBC 389 

2,160 Louisiana-Pacific Corp Morgan Stanley (1,843) 
(2,367) Lovesac Co Bank of America 

Merrill Lynch 
10,652 

(2,805) Lovesac Co HSBC 14,642 
1,118 Lowe’s Cos Inc HSBC (2,057) 

312 LPL Financial Holdings Inc Bank of America 
Merrill Lynch 

1,438 

681 LPL Financial Holdings Inc HSBC 2,044 
981 LPL Financial Holdings Inc Morgan Stanley (2,285) 

7,181 LSB Industries Inc Barclays Bank 2,011 
18,377 LSI Industries Inc Barclays Bank (16,539) 

5,432 LSI Industries Inc Goldman Sachs (2,553) 
4,313 LSI Industries Inc HSBC (2,631) 

(63,772) LTC Properties Inc (REIT) Barclays Bank 26,147 
(42) LTC Properties Inc (REIT) Morgan Stanley 17 

(186,034) Lucid Group Inc Barclays Bank (5,581) 
(31,645) Lucid Group Inc HSBC 950 
(11,453) Lucid Group Inc Morgan Stanley (344) 

4,888 Lululemon Athletica Inc Bank of America 
Merrill Lynch 

(216,489) 

2,557 Lululemon Athletica Inc Barclays Bank (81,057) 
416 Lululemon Athletica Inc Morgan Stanley (13,187) 

(4,042) Lulu’s Fashion 
Lounge Holdings Inc 

Barclays Bank 970 

(8,764) Lulu’s Fashion 
Lounge Holdings Inc 

HSBC 964 

(3,567) Lulu’s Fashion 
Lounge Holdings Inc 

Morgan Stanley 856 

53,312 Lumen Technologies Inc Barclays Bank (9,596) 
37,389 Lumen Technologies Inc HSBC (11,217) 
54,180 Lumen Technologies Inc Morgan Stanley (9,752) 
(4,519) Lumentum Holdings Inc Bank of America 

Merrill Lynch 
(37,772) 

(5,156) Lumentum Holdings Inc Barclays Bank (29,286) 
(1,805) Lumentum Holdings Inc Goldman Sachs (12,356) 
(2,753) Lumentum Holdings Inc HSBC (16,683) 
(5,768) Lumentum Holdings Inc Morgan Stanley (32,762) 

(10,262) Luminar Technologies Inc Barclays Bank 616 
(1,100) Luminar Technologies Inc Morgan Stanley 66 
(1,800) Lumos Pharma Inc Bank of America 

Merrill Lynch 
(1,368) 

(9,318) Lumos Pharma Inc Barclays Bank (2,330) 
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(10) Lumos Pharma Inc Goldman Sachs (8) 

(27,778) Luna Innovations Inc Barclays Bank (21,667) 
(399) Luna Innovations Inc Goldman Sachs (539) 

38,448 Luther Burbank Corp Bank of America 
Merrill Lynch 

11,534 

10,292 Luther Burbank Corp Barclays Bank (3,602) 
21,960 Luther Burbank Corp Goldman Sachs 6,588 

7,686 Luther Burbank Corp HSBC 3,151 
4,924 Luther Burbank Corp Morgan Stanley (1,723) 
4,056 Luxfer Holdings Plc Bank of America 

Merrill Lynch 
243 

8,529 Luxfer Holdings Plc Barclays Bank (5,288) 
9,274 Luxfer Holdings Plc Goldman Sachs 556 
6,313 Luxfer Holdings Plc HSBC (3,472) 
7,707 Luxfer Holdings Plc Morgan Stanley (4,778) 

50,589 LXP Industrial 
Trust (REIT) 

Bank of America 
Merrill Lynch 

12,458 

30,554 LXP Industrial 
Trust (REIT) 

Barclays Bank (917) 

42,143 LXP Industrial 
Trust (REIT) 

Goldman Sachs 10,114 

29,151 LXP Industrial 
Trust (REIT) 

HSBC 15,742 

30,875 LXP Industrial 
Trust (REIT) 

Morgan Stanley (926) 

(21,566) Lyell 
Immunopharma Inc 

HSBC (13,587) 

(12,422) Lyell 
Immunopharma Inc 

Morgan Stanley (497) 

24,410 Lyft Inc ’A’ Bank of America 
Merrill Lynch 

11,229 

11,596 Lyft Inc ’A’ HSBC 5,334 
50,492 Lyft Inc ’A’ Morgan Stanley 45,443 

6,751 LyondellBasell 
Industries NV ’A’ 

Bank of America 
Merrill Lynch 

(31,527) 

25,621 LyondellBasell 
Industries NV ’A’ 

Barclays Bank (134,510) 

(9,473) LyondellBasell 
Industries NV ’A’ 

Barclays Bank 49,733 

(3,380) LyondellBasell 
Industries NV ’A’ 

Goldman Sachs 15,785 

837 LyondellBasell 
Industries NV ’A’ 

HSBC (5,290) 

7,134 LyondellBasell 
Industries NV ’A’ 

Morgan Stanley (37,454) 

(843) LyondellBasell 
Industries NV ’A’ 

Morgan Stanley 4,426 

(3,633) M&T Bank Corp Bank of America 
Merrill Lynch 

(27,420) 

(7,639) M&T Bank Corp Barclays Bank 4,874 
(3,002) M&T Bank Corp Goldman Sachs (20,413) 
(6,447) M&T Bank Corp HSBC (15,089) 

(18,504) M&T Bank Corp Morgan Stanley 13,549 
(9,753) M/I Homes Inc Barclays Bank (5,657) 
(8,971) M/I Homes Inc Goldman Sachs (15,071) 

(14,025) M/I Homes Inc HSBC (47,124) 
36,333 Macatawa Bank Corp Barclays Bank 4,178 
34,668 Macatawa Bank Corp Goldman Sachs 8,494 
37,103 Macerich Co (REIT) Goldman Sachs (2,968) 

7,332 Macerich Co (REIT) HSBC (3,006) 
635 Macerich Co (REIT) Morgan Stanley (375) 

(19,972) MACOM Technology 
Solutions Holdings Inc 

Bank of America 
Merrill Lynch 

(52,768) 

(24,911) MACOM Technology 
Solutions Holdings Inc 

Barclays Bank (5,708) 

    
 

(9,861) MACOM Technology 
Solutions Holdings Inc 

Goldman Sachs (26,526) 

(16,879) MACOM Technology 
Solutions Holdings Inc 

HSBC (73,501) 

(30,629) MACOM Technology 
Solutions Holdings Inc 

Morgan Stanley (4,594) 

22,309 MacroGenics Inc Barclays Bank (23,648) 
(32,448) Macy’s Inc Bank of America 

Merrill Lynch 
23,858 

(2,549) Macy’s Inc Barclays Bank 3,033 
7,945 Macy’s Inc Barclays Bank (9,455) 

13,313 Macy’s Inc Goldman Sachs (20,502) 
(19,341) Macy’s Inc HSBC 25,530 
12,058 Macy’s Inc HSBC (15,917) 
(7,125) Macy’s Inc Morgan Stanley 4,859 
(1,192) Madison Square Garden 

Entertainment Corp 
Bank of America 
Merrill Lynch 

(1,894) 

(6,026) Madison Square Garden 
Entertainment Corp 

Barclays Bank 15,969 

(2,380) Madison Square Garden 
Entertainment Corp 

Goldman Sachs (13,780) 

(1,704) Madison Square Garden 
Entertainment Corp 

HSBC (2,300) 

(4,017) Madison Square Garden 
Entertainment Corp 

Morgan Stanley 9,289 

4,049 Madison Square Garden 
Sports Corp 

Bank of America 
Merrill Lynch 

(52,415) 

1,482 Madison Square Garden 
Sports Corp 

Barclays Bank (9,100) 

591 Madison Square Garden 
Sports Corp 

Goldman Sachs (8,097) 

1,866 Madison Square Garden 
Sports Corp 

Morgan Stanley (11,457) 

(1,163) Madrigal 
Pharmaceuticals Inc 

Bank of America 
Merrill Lynch 

11,840 

(1,681) Madrigal 
Pharmaceuticals Inc 

Barclays Bank 9,044 

(728) Madrigal 
Pharmaceuticals Inc 

Goldman Sachs 7,411 

(1,083) Madrigal 
Pharmaceuticals Inc 

HSBC 31,147 

(817) Madrigal 
Pharmaceuticals Inc 

Morgan Stanley 4,396 

(4,259) Magnite Inc Barclays Bank 3,620 
(31,293) Magnite Inc HSBC (88,872) 
20,066 Magnolia Oil & 

Gas Corp ’A’ 
Bank of America 
Merrill Lynch 

(9,030) 

83,431 Magnolia Oil & 
Gas Corp ’A’ 

Barclays Bank (120,141) 

(5,052) Magnolia Oil & 
Gas Corp ’A’ 

HSBC 3,233 

6,488 Magnolia Oil & 
Gas Corp ’A’ 

HSBC (4,152) 

36,863 Magnolia Oil & 
Gas Corp ’A’ 

Morgan Stanley (53,083) 

(23,477) Maiden Holdings Ltd Barclays Bank 3,052 
(11,151) Maiden Holdings Ltd Goldman Sachs (1,338) 
(27,121) Maiden Holdings Ltd HSBC 4,611 

6,405 Malibu Boats Inc ’A’ Barclays Bank (10,056) 
114 Malibu Boats Inc ’A’ HSBC (660) 

(2,387) Malvern Bancorp Inc Barclays Bank 895 
(1,994) Malvern Bancorp Inc Goldman Sachs 70 

(10,216) Malvern Bancorp Inc HSBC (6,487) 
(13,310) Mammoth Energy 

Services Inc 
Goldman Sachs 1,863 

    
 

(11,513) Mammoth Energy 
Services Inc 

Morgan Stanley 5,526 

2,531 Manhattan Associates Inc Bank of America 
Merrill Lynch 

19,876 

8,600 Manhattan Associates Inc Barclays Bank 28,896 
6,941 Manhattan Associates Inc Goldman Sachs 55,142 
9,949 Manhattan Associates Inc HSBC 107,077 

23,472 Manhattan Associates Inc Morgan Stanley 85,241 
23,436 Manitowoc Co Inc Barclays Bank (24,139) 

(10,525) MannKind Corp Bank of America 
Merrill Lynch 

(105) 

(32,214) MannKind Corp Barclays Bank 8,054 
(72,687) MannKind Corp Goldman Sachs (727) 
(15,287) MannKind Corp HSBC (10,089) 

683 ManpowerGroup Inc Bank of America 
Merrill Lynch 

(1,223) 

7,419 ManpowerGroup Inc Barclays Bank (33,089) 
408 ManpowerGroup Inc Goldman Sachs (730) 

12,234 ManpowerGroup Inc HSBC (12,723) 
585 ManpowerGroup Inc Morgan Stanley (2,609) 

48,334 Marathon Oil Corp Barclays Bank (52,684) 
119,993 Marathon Oil Corp Goldman Sachs (40,018) 
29,222 Marathon Oil Corp HSBC (14,027) 
39,419 Marathon Oil Corp Morgan Stanley (42,966) 

356 Marathon Petroleum Corp Bank of America 
Merrill Lynch 

(1,894) 

2,698 Marathon Petroleum Corp Barclays Bank (14,353) 
716 Marathon Petroleum Corp Goldman Sachs (3,809) 

2,229 Marathon Petroleum Corp HSBC (8,484) 
5,901 Marathon Petroleum Corp Morgan Stanley (31,393) 

(2,609) Maravai LifeSciences 
Holdings Inc ’A’ 

Bank of America 
Merrill Lynch 

7,840 

(6,151) Maravai LifeSciences 
Holdings Inc ’A’ 

Barclays Bank 9,872 

(19,068) Maravai LifeSciences 
Holdings Inc ’A’ 

Goldman Sachs 57,299 

(17,046) Maravai LifeSciences 
Holdings Inc ’A’ 

HSBC 32,473 

(2,880) Maravai LifeSciences 
Holdings Inc ’A’ 

Morgan Stanley 4,622 

48,952 Marchex Inc ’B’ Goldman Sachs 9,301 
35,474 Marchex Inc ’B’ Morgan Stanley (1,774) 
22,343 Marcus & Millichap Inc Barclays Bank (28,376) 
54,312 Marcus Corp HSBC (142,841) 

(15,891) Marine Products Corp Barclays Bank (6,992) 
(2,010) Marine Products Corp Goldman Sachs (2,010) 
(1,389) Marine Products Corp HSBC (1,250) 
(3,759) MarineMax Inc Bank of America 

Merrill Lynch 
(1,316) 

(5,328) MarineMax Inc Barclays Bank (799) 
(2,178) MarineMax Inc HSBC 128 

(26,623) MarineMax Inc Morgan Stanley (1,772) 
7,207 Marinus 

Pharmaceuticals Inc 
Goldman Sachs (10,018) 

5,356 Marinus 
Pharmaceuticals Inc 

HSBC (10,337) 

(213) Markel Group Inc Bank of America 
Merrill Lynch 

8,912 

(2,752) Markel Group Inc Barclays Bank 82,835 
(959) Markel Group Inc Goldman Sachs 40,125 
(345) Markel Group Inc HSBC 13,049 
(853) Markel Group Inc Morgan Stanley 24,017 
(381) MarketAxess Holdings Inc Bank of America 

Merrill Lynch 
6,690 

(611) MarketAxess Holdings Inc Goldman Sachs 10,729 
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(405) MarketAxess Holdings Inc HSBC 9,509 
(884) MarketAxess Holdings Inc Morgan Stanley 9,362 

(43,078) Markforged Holding Corp Barclays Bank 2,141 
(42,200) Markforged Holding Corp HSBC (4,887) 
13,676 Marqeta Inc ’A’ Bank of America 

Merrill Lynch 
618 

91,273 Marqeta Inc ’A’ Barclays Bank (6,389) 
36,402 Marqeta Inc ’A’ Goldman Sachs (364) 
36,881 Marqeta Inc ’A’ HSBC 7,745 
15,180 Marqeta Inc ’A’ Morgan Stanley (1,062) 
(9,593) Marriott 

International Inc ’A’ 
Bank of America 
Merrill Lynch 

80,958 

(14,687) Marriott 
International Inc ’A’ 

Barclays Bank 113,971 

(11,150) Marriott 
International Inc ’A’ 

Goldman Sachs 95,224 

(5,383) Marriott 
International Inc ’A’ 

HSBC 55,577 

(3,114) Marriott 
International Inc ’A’ 

Morgan Stanley 24,165 

1,871 Marriott Vacations 
Worldwide Corp 

Bank of America 
Merrill Lynch 

(2,301) 

3,071 Marriott Vacations 
Worldwide Corp 

Barclays Bank (7,708) 

8,949 Marriott Vacations 
Worldwide Corp 

Goldman Sachs (11,007) 

17,670 Marriott Vacations 
Worldwide Corp 

HSBC (104,783) 

374 Marsh & 
McLennan Cos 
Inc 

Bank of America 
Merrill Lynch 

(3,445) 

17,944 Marsh & 
McLennan Cos Inc 

Barclays Bank (131,709) 

21,586 Marsh & 
McLennan Cos Inc 

Goldman Sachs (198,807) 

832 Marsh & 
McLennan Cos Inc 

HSBC (6,397) 

43,870 Marten Transport Ltd Barclays Bank (10,529) 
4,966 Marten Transport Ltd Morgan Stanley (1,192) 

(1,656) Martin Marietta 
Materials Inc 

Morgan Stanley 18,878 

(31,908) Marvell Technology Inc Bank of America 
Merrill Lynch 

(560,642) 

(4,012) Marvell Technology Inc Barclays Bank (62,226) 
(24,306) Marvell Technology Inc HSBC (476,050) 
(44,536) Marvell Technology Inc Morgan Stanley (678,983) 

(6,178) Masco Corp Bank of America 
Merrill Lynch 

18,040 

(59,121) Masco Corp Barclays Bank 153,715 
(33,883) Masco Corp Goldman Sachs 98,939 
(3,040) Masco Corp HSBC 13,217 
(6,977) Masco Corp Morgan Stanley 18,140 

(717) Masimo Corp Bank of America 
Merrill Lynch 

9,995 

(446) Masimo Corp Barclays Bank 1,565 
673 Masimo Corp Barclays Bank (2,362) 

(1,245) Masimo Corp Goldman Sachs 17,355 
(217) Masimo Corp HSBC 6,148 
935 Masimo Corp HSBC (26,489) 

(3,186) Masimo Corp Morgan Stanley 11,183 
(3,353) Masonite 

International Corp 
Bank of America 
Merrill Lynch 

4,929 

(9,683) Masonite 
International Corp 

Barclays Bank 39,313 

   
 

 
(2,596) Masonite 

International Corp 
Goldman Sachs 3,816 

(9,408) Masonite 
International Corp 

HSBC 29,165 

(3,421) Masonite 
International Corp 

Morgan Stanley 13,889 

(3,022) MasTec Inc Bank of America 
Merrill Lynch 

(10,885) 

(3,360) MasTec Inc Barclays Bank (7,237) 
(571) MasTec Inc Goldman Sachs (3,453) 

(2,000) MasTec Inc HSBC (12,096) 
(2,880) MasTec Inc Morgan Stanley (6,857) 
2,084 Mastech Digital Inc Bank of America 

Merrill Lynch 
2,230 

3,135 Mastech Digital Inc Barclays Bank 2,633 
3,484 Mastech Digital Inc HSBC 3,589 
2,074 Mastech Digital Inc Morgan Stanley 1,742 

(28,043) Masterbrand Inc Bank of America 
Merrill Lynch 

10,937 

(90,887) Masterbrand Inc Barclays Bank 51,805 
(28,038) Masterbrand Inc Goldman Sachs 10,935 
(20,201) Masterbrand Inc HSBC (39,594) 
(12,160) Masterbrand Inc Morgan Stanley 6,931 

3,138 Mastercard Inc ’A’ Barclays Bank (77,069) 
3,114 Mastercard Inc ’A’ Goldman Sachs (72,992) 
1,356 Mastercard Inc ’A’ Morgan Stanley (33,303) 

13,600 MasterCraft Boat 
Holdings Inc 

Bank of America 
Merrill Lynch 

(22,036) 

9,301 MasterCraft Boat 
Holdings Inc 

Barclays Bank (17,672) 

19,918 MasterCraft Boat 
Holdings Inc 

Goldman Sachs (33,908) 

8,936 MasterCraft Boat 
Holdings Inc 

HSBC (22,792) 

6,362 MasterCraft Boat 
Holdings Inc 

Morgan Stanley (9,176) 

3,919 Matador Resources Co Bank of America 
Merrill Lynch 

(1,528) 

(2,171) Matador Resources Co Barclays Bank 6,556 
24,553 Matador Resources Co Barclays Bank (74,150) 
1,239 Matador Resources Co Goldman Sachs (483) 
8,222 Matador Resources Co HSBC (4,285) 
7,035 Matador Resources Co Morgan Stanley (21,246) 

(8,616) Matador Resources Co Morgan Stanley 26,020 
4,457 Match Group Inc Bank of America 

Merrill Lynch 
8,736 

18,114 Match Group Inc Barclays Bank 7,608 
18,758 Match Group Inc Goldman Sachs 36,766 
14,303 Match Group Inc HSBC 27,462 
21,640 Match Group Inc Morgan Stanley 9,089 
(2,478) Materion Corp Morgan Stanley 7,161 
(1,061) Mativ Holdings Inc Bank of America 

Merrill Lynch 
2,592 

(15,809) Mativ Holdings Inc Barclays Bank 38,732 
(1,371) Mativ Holdings Inc Morgan Stanley 3,359 
6,420 Matrix Service Co Barclays Bank (2,953) 

38,225 Matrix Service Co Goldman Sachs (35,549) 
10,512 Matson Inc Barclays Bank (2,313) 

6,799 Matson Inc HSBC 26,856 
(32,930) Mattel Inc Barclays Bank 20,087 
(39,497) Mattel Inc Goldman Sachs 55,691 
(33,946) Mattel Inc HSBC 15,384 
(24,610) Mattel Inc Morgan Stanley 15,012 
39,278 Matterport Inc Bank of America 

Merrill Lynch 
1,571 

   
 

 
8,408 Matterport Inc Morgan Stanley 1,177 
(747) Matthews 

International Corp ’A’ 
Bank of America 
Merrill Lynch 

465 

(12,445) Matthews 
International Corp ’A’ 

Goldman Sachs (18,170) 

(25,156) Matthews 
International Corp ’A’ 

HSBC (50,451) 

(3,281) Matthews 
International Corp ’A’ 

Morgan Stanley (475) 

13,932 Maui Land & 
Pineapple Co Inc 

Barclays Bank (19,226) 

103 MaxCyte Inc Barclays Bank (8) 
15,089 MaxCyte Inc Morgan Stanley (1,207) 

(24,708) Maximus Inc Barclays Bank 36,321 
(14,857) Maximus Inc Goldman Sachs (10,399) 
(11,103) Maximus Inc HSBC (9,005) 
(7,521) Maximus Inc Morgan Stanley 11,055 
24,233 MaxLinear Inc Bank of America 

Merrill Lynch 
109,775 

38,624 MaxLinear Inc Barclays Bank 17,768 
3,456 MaxLinear Inc Goldman Sachs 15,656 

39,902 MaxLinear Inc HSBC 226,643 
34,915 MaxLinear Inc Morgan Stanley 16,061 
23,897 Mayville 

Engineering Co Inc 
Barclays Bank (23,180) 

413 Mayville 
Engineering Co Inc 

Goldman Sachs 128 

7,587 MBIA Inc Bank of America 
Merrill Lynch 

835 

17,622 MBIA Inc Barclays Bank 4,053 
(3,957) McCormick & Co Inc Bank of America 

Merrill Lynch 
23,861 

(3,418) McCormick & Co Inc Goldman Sachs 20,611 
(15,593) McCormick & Co Inc HSBC 54,108 
(2,121) McDonald’s Corp Bank of America 

Merrill Lynch 
24,985 

(2,889) McDonald’s Corp Barclays Bank 15,109 
(865) McDonald’s Corp Goldman Sachs 10,190 

(2,703) McDonald’s Corp HSBC 33,977 
2,017 McGrath RentCorp Bank of America 

Merrill Lynch 
(2,945) 

5,063 McGrath RentCorp Barclays Bank (8,050) 
7,026 McGrath RentCorp Goldman Sachs (10,258) 

17,041 McGrath RentCorp HSBC (15,166) 
1,086 McGrath RentCorp Morgan Stanley (1,727) 
1,659 McKesson Corp Bank of America 

Merrill Lynch 
(10,883) 

296 McKesson Corp Barclays Bank (3,505) 
551 McKesson Corp Goldman Sachs (3,615) 

2,295 McKesson Corp HSBC 36,789 
858 McKesson Corp Morgan Stanley (10,159) 

11,508 MDC Holdings Inc Barclays Bank (7,020) 
(5,471) MDU Resources Group Inc Barclays Bank 5,416 
(4,293) MDU Resources Group Inc Goldman Sachs 1,889 

(33,189) MDU Resources Group Inc HSBC 1,659 
(47,094) MDU Resources Group Inc Morgan Stanley 46,623 
(15,260) Medallion Financial Corp Barclays Bank 2,594 
(18,888) Medallion Financial Corp Goldman Sachs 2,078 

5,985 MediaAlpha Inc ’A’ Bank of America 
Merrill Lynch 

17,656 

3,263 MediaAlpha Inc ’A’ Goldman Sachs 9,626 
1,434 MediaAlpha Inc ’A’ HSBC 3,757 
1,238 MediaAlpha Inc ’A’ Morgan Stanley 1,387 

(31,129) Medical Properties 
Trust Inc (REIT) 

Bank of America 
Merrill Lynch 

(19,923) 
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(76,578) Medical Properties 

Trust Inc (REIT) 
Barclays Bank (16,081) 

9,869 Medical Properties 
Trust Inc (REIT) 

Goldman Sachs 6,316 

14,060 Medical Properties 
Trust Inc (REIT) 

HSBC (7,592) 

(9,535) Medical Properties 
Trust Inc (REIT) 

Morgan Stanley (2,002) 

(1,573) Medifast Inc Bank of America 
Merrill Lynch 

10,536 

(943) Medifast Inc Barclays Bank 2,993 
(295) Medifast Inc HSBC 196 

(3,649) Medifast Inc Morgan Stanley 34,775 
(1,366) Medpace Holdings Inc Barclays Bank 5,314 

(448) Medpace Holdings Inc HSBC 1,725 
581 Medpace Holdings Inc HSBC (2,237) 

(4,697) Medpace Holdings Inc Morgan Stanley 18,271 
(7,193) Medtronic Plc Barclays Bank 52,653 
6,212 Medtronic Plc Goldman Sachs (44,292) 

(1,762) Medtronic Plc Goldman Sachs 12,563 
(576) Medtronic Plc HSBC 4,614 

16,897 MeiraGTx Holdings Plc Goldman Sachs 14,616 
8,289 MeiraGTx Holdings Plc HSBC 9,408 

28,427 MeiraGTx Holdings Plc Morgan Stanley (3,838) 
43 MercadoLibre Inc Bank of America 

Merrill Lynch 
(1,862) 

199 MercadoLibre Inc Barclays Bank (17,113) 
180 MercadoLibre Inc Goldman Sachs (10,392) 

68 MercadoLibre Inc HSBC (3,474) 
103 MercadoLibre Inc Morgan Stanley (10,175) 

21,890 Mercantile Bank Corp Bank of America 
Merrill Lynch 

33,492 

4,312 Mercantile Bank Corp Barclays Bank (2,070) 
8,473 Mercantile Bank Corp Goldman Sachs 12,964 
7,268 Mercantile Bank Corp HSBC 11,701 
3,457 Mercantile Bank Corp Morgan Stanley (1,659) 

(4,172) Merchants Bancorp Bank of America 
Merrill Lynch 

(1,210) 

(5,439) Merchants Bancorp Barclays Bank 2,230 
(9,514) Merchants Bancorp HSBC (1,047) 
(5,197) Merchants Bancorp Morgan Stanley 2,131 
(4,291) Merck & Co Inc Bank of America 

Merrill Lynch 
30,853 

(9,388) Merck & Co Inc Barclays Bank 49,850 
(10,644) Merck & Co Inc Goldman Sachs 76,531 
(1,559) Merck & Co Inc HSBC 11,201 
(2,409) Merck & Co Inc Morgan Stanley 12,792 
3,040 Mercury General Corp Bank of America 

Merrill Lynch 
669 

3,124 Mercury General Corp Barclays Bank (2,655) 
2,824 Mercury General Corp Goldman Sachs 621 

35,866 Mercury General Corp HSBC 25,465 
(7,446) Mercury Systems Inc Bank of America 

Merrill Lynch 
12,658 

(3,900) Mercury Systems Inc Barclays Bank 5,421 
(11,005) Mercury Systems Inc Goldman Sachs 18,709 
(16,247) Mercury Systems Inc HSBC (12,023) 
(12,618) Mercury Systems Inc Morgan Stanley 17,539 
10,539 Meridian Corp Bank of America 

Merrill Lynch 
4,953 

36,538 Meridian Corp Barclays Bank 1,096 
28,814 Meridian Corp HSBC 22,475 
14,890 Meridian Corp Morgan Stanley 447 
(1,152) MeridianLink Inc Barclays Bank (46) 

(23,918) MeridianLink Inc Goldman Sachs (54,055) 

   
 

 
(8,106) MeridianLink Inc HSBC (26,426) 

(16,220) MeridianLink Inc Morgan Stanley (649) 
10,953 Merit Medical Systems Inc Bank of America 

Merrill Lynch 
(30,887) 

26,498 Merit Medical Systems Inc Barclays Bank (82,674) 
10,175 Merit Medical Systems Inc Goldman Sachs (28,694) 
9,895 Merit Medical Systems Inc HSBC (34,830) 

12,981 Merit Medical Systems Inc Morgan Stanley (40,501) 
(2,604) Meritage Homes Corp Bank of America 

Merrill Lynch 
18,749 

(32,233) Meritage Homes Corp Barclays Bank 101,534 
(23,167) Meritage Homes Corp Goldman Sachs 166,802 
(9,099) Meritage Homes Corp HSBC 87,897 
(1,898) Meritage Homes Corp Morgan Stanley 5,979 
11,763 Mersana Therapeutics Inc Goldman Sachs (10,940) 
(2,862) Mesa Air Group Inc Barclays Bank 458 
(3,502) Mesa Air Group Inc HSBC 1,331 

(23,696) Mesa Air Group Inc Morgan Stanley 3,791 
(89) Mesa Laboratories Inc Bank of America 

Merrill Lynch 
2,403 

(3,250) Mesa Laboratories Inc Barclays Bank 84,630 
(3,283) Mesa Laboratories Inc HSBC 99,508 

212 Meta Platforms Inc ’A’ Bank of America 
Merrill Lynch 

4,952 

2,204 Meta Platforms Inc ’A’ Barclays Bank 26,162 
718 Meta Platforms Inc ’A’ Goldman Sachs 16,773 
810 Meta Platforms Inc ’A’ HSBC 21,156 
514 Meta Platforms Inc ’A’ Morgan Stanley 6,996 

(9,447) Methode Electronics Inc Barclays Bank (9,919) 
(22,368) Methode Electronics Inc Goldman Sachs (55,249) 
(15,861) Methode Electronics Inc HSBC (39,970) 

5,024 MetLife Inc Bank of America 
Merrill Lynch 

(804) 

177,834 MetLife Inc Barclays Bank (362,391) 
12,897 MetLife Inc Goldman Sachs (2,063) 
40,175 MetLife Inc HSBC (134,209) 
63,397 MetLife Inc Morgan Stanley (129,964) 
(6,432) Metrocity Bankshares Inc Bank of America 

Merrill Lynch 
(7,075) 

(28,233) Metrocity Bankshares Inc Barclays Bank (13,552) 
(26,645) Metrocity Bankshares Inc Goldman Sachs (29,310) 
(11,001) Metrocity Bankshares Inc HSBC (21,672) 
(4,956) Metrocity Bankshares Inc Morgan Stanley (2,379) 

(17,726) Metropolitan Bank 
Holding Corp 

Morgan Stanley (46,974) 

56 Mettler-Toledo 
International Inc 

Barclays Bank (5,420) 

467 Mettler-Toledo 
International Inc 

Goldman Sachs (39,270) 

73 Mettler-Toledo 
International Inc 

HSBC (6,717) 

235 Mettler-Toledo 
International Inc 

Morgan Stanley (22,746) 

(11,003) MFA Financial Inc (REIT) Bank of America 
Merrill Lynch 

(4,731) 

(17,188) MFA Financial Inc (REIT) Barclays Bank 4,985 
(15,446) MFA Financial Inc (REIT) HSBC (1,699) 

(7,349) MFA Financial Inc (REIT) Morgan Stanley 2,131 
(1,961) MGE Energy Inc Bank of America 

Merrill Lynch 
9,588 

(3,462) MGE Energy Inc Barclays Bank 11,667 
(29,731) MGE Energy Inc HSBC 150,810 

(6,810) MGE Energy Inc Morgan Stanley 21,184 
(51,260) MGIC Investment Corp Bank of America 

Merrill Lynch 
(23,580) 

    
 

(12,647) MGIC Investment Corp Barclays Bank (3,541) 
(8,863) MGIC Investment Corp HSBC (5,229) 
(6,444) MGIC Investment Corp Morgan Stanley (1,804) 
19,558 MGM Resorts 

International 
Bank of America 
Merrill Lynch 

(68,648) 

26,097 MGM Resorts 
International 

Barclays Bank (82,206) 

60,546 MGM Resorts 
International 

Goldman Sachs (208,114) 

31,143 MGM Resorts 
International 

HSBC (132,669) 

14,850 MGM Resorts 
International 

Morgan Stanley (46,778) 

2,400 MGP Ingredients Inc Bank of America 
Merrill Lynch 

(14,064) 

3,893 MGP Ingredients Inc Barclays Bank (39,319) 
817 MGP Ingredients Inc Goldman Sachs (4,788) 

6,024 MGP Ingredients Inc HSBC (36,987) 
8,061 MGP Ingredients Inc Morgan Stanley (81,416) 
7,969 Microchip Technology Inc Bank of America 

Merrill Lynch 
(7,590) 

11,749 Microchip Technology Inc Barclays Bank (35,599) 
3,629 Microchip Technology Inc Goldman Sachs 2,831 
2,642 Microchip Technology Inc HSBC 7,934 
3,817 Microchip Technology Inc Morgan Stanley 7,684 
2,910 MicroCloud Hologram Inc Barclays Bank 698 
2,682 Micron Technology Inc Barclays Bank (2,220) 

(1,306) Micron Technology Inc Goldman Sachs (5,250) 
1,191 Micron Technology Inc HSBC (6,286) 
1,369 Microsoft Corp Bank of America 

Merrill Lynch 
21,779 

6,968 Microsoft Corp Barclays Bank 94,100 
172 Microsoft Corp Goldman Sachs 4,358 

2,814 Microsoft Corp HSBC 61,964 
5,855 Microsoft Corp Morgan Stanley 71,123 

129 MicroStrategy Inc ’A’ Barclays Bank (293) 
(248) MicroStrategy Inc ’A’ Morgan Stanley (717) 

(50,321) Microvast Holdings Inc Morgan Stanley 46,044 
3,645 Mid Penn Bancorp Inc Bank of America 

Merrill Lynch 
8,839 

12,933 Mid Penn Bancorp Inc Barclays Bank 6,790 
850 Mid Penn Bancorp Inc Goldman Sachs 2,427 

6,129 Mid Penn Bancorp Inc HSBC 20,408 
6,403 Mid Penn Bancorp Inc Morgan Stanley 3,362 

441 Mid-America Apartment 
Communities Inc (REIT) 

Bank of America 
Merrill Lynch 

(2,104) 

19,959 Mid-America Apartment 
Communities Inc (REIT) 

Barclays Bank 5,788 

643 Mid-America Apartment 
Communities Inc (REIT) 

Goldman Sachs (3,067) 

1,990 Mid-America Apartment 
Communities Inc (REIT) 

HSBC (8,836) 

4,154 Mid-America Apartment 
Communities Inc (REIT) 

Morgan Stanley 1,205 

(4,459) Middleby Corp Barclays Bank 38,035 
(414) Middleby Corp HSBC 5,212 

(1,400) Middleby Corp Morgan Stanley 11,942 
4,444 Middlefield Banc Corp Bank of America 

Merrill Lynch 
11,110 

7,376 Middlefield Banc Corp Barclays Bank 17,407 
6,981 Middlefield Banc Corp Goldman Sachs 17,452 
3,864 Middlefield Banc Corp HSBC 1,971 
1,923 Middlefield Banc Corp Morgan Stanley 4,538 

(1,338) Middlesex Water Co Bank of America 
Merrill Lynch 

(6,686) 
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(835) Middlesex Water Co Barclays Bank (2,797) 

(3,244) Middlesex Water Co HSBC (11,807) 
(6,006) Middlesex Water Co Morgan Stanley (5,673) 
26,311 Midland States Bancorp Inc Bank of America 

Merrill Lynch 
26,311 

33,191 Midland States Bancorp Inc Barclays Bank (996) 
10,362 Midland States Bancorp Inc Goldman Sachs 10,362 
27,711 Midland States Bancorp Inc HSBC 23,554 
13,555 Midland States Bancorp Inc Morgan Stanley (407) 

997 MidWestOne 
Financial Group Inc 

Bank of America 
Merrill Lynch 

668 

41,744 MidWestOne 
Financial Group Inc 

Barclays Bank (9,601) 

27,590 MidWestOne 
Financial Group Inc 

Goldman Sachs 18,485 

8,709 MidWestOne 
Financial Group Inc 

HSBC (1,916) 

6,473 MidWestOne 
Financial Group Inc 

Morgan Stanley (1,489) 

(101,369) Milestone Scientific Inc Barclays Bank  
(20,990) Milestone Scientific Inc Goldman Sachs (2,729) 

4,625 Miller Industries Inc Barclays Bank (4,509) 
(27,640) MillerKnoll Inc Barclays Bank 45,882 

(5,711) MillerKnoll Inc HSBC 16,105 
45,604 MiMedx Group Inc Bank of America 

Merrill Lynch 
(12,313) 

21,739 MiMedx Group Inc Goldman Sachs (5,870) 
2,648 Mind Medicine 

MindMed Inc 
Bank of America 
Merrill Lynch 

1,192 

9,147 Mind Medicine 
MindMed Inc 

Barclays Bank 274 

2,771 Mind Medicine 
MindMed Inc 

HSBC 610 

(15,882) Minerals Technologies Inc Barclays Bank 69,563 
(17,488) Minerals Technologies Inc Goldman Sachs 63,656 
(2,869) Minerals Technologies Inc HSBC 16,239 
(4,399) Minerals Technologies Inc Morgan Stanley 19,268 

(10,632) Mineralys Therapeutics Inc Barclays Bank 21,370 
(3,016) Mineralys Therapeutics Inc Morgan Stanley 6,062 
51,209 Miragen 

Therapeutics Inc* 
Goldman Sachs (51) 

1,884 Miragen 
Therapeutics Inc*,  

Morgan Stanley  

(1,424) Mirati Therapeutics Inc Barclays Bank 13,678 
(974) Mirati Therapeutics Inc Morgan Stanley 9,355 
(599) Mirion Technologies Inc Barclays Bank 96 

(24,585) Mirion Technologies Inc Morgan Stanley 3,934 
5,476 Mirum 

Pharmaceuticals Inc 
Barclays Bank (9,200) 

2,991 Mirum 
Pharmaceuticals Inc 

Goldman Sachs 658 

244 Mirum 
Pharmaceuticals Inc 

HSBC (27) 

(4,931) Mission Produce Inc Bank of America 
Merrill Lynch 

(1,627) 

(2,245) Mission Produce Inc Barclays Bank 112 
(3,389) Mission Produce Inc Goldman Sachs (1,118) 
(5,381) Mission Produce Inc HSBC (477) 
(4,417) Mission Produce Inc Morgan Stanley 1,249 
24,310 Mister Car Wash Inc Barclays Bank 729 
57,252 Mister Car Wash Inc Goldman Sachs (37,214) 
48,144 Mister Car Wash Inc HSBC (30,330) 
13,757 Mister Car Wash Inc Morgan Stanley 413 
37,502 Mistras Group Inc Bank of America 

Merrill Lynch 
18,001 

    
 

18,537 Mistras Group Inc Barclays Bank 2,595 
12,864 Mistras Group Inc Goldman Sachs 6,175 

241 Mistras Group Inc HSBC 116 
43,472 Mistras Group Inc Morgan Stanley 6,086 

(32,060) Mitek Systems Inc Barclays Bank (11,978) 
(27,840) Mitek Systems Inc HSBC (30,857) 

(4,411) MKS Instruments Inc Bank of America 
Merrill Lynch 

(56,284) 

(16,522) MKS Instruments Inc Barclays Bank (130,028) 
(4,101) MKS Instruments Inc Goldman Sachs (52,329) 

(13,447) MKS Instruments Inc HSBC (207,218) 
(13,061) MKS Instruments Inc Morgan Stanley (102,790) 

6,934 Model N Inc Barclays Bank 12,828 
15,191 Model N Inc Goldman Sachs 39,649 
(2,931) Moderna Inc Barclays Bank (4,543) 

(410) Moderna Inc Goldman Sachs (113) 
(660) Moderna Inc HSBC 2,284 

(1,271) Moderna Inc Morgan Stanley (1,970) 
10,381 Modine 

Manufacturing Co 
Bank of America 
Merrill Lynch 

66,750 

7,884 Modine 
Manufacturing Co 

Barclays Bank 46,516 

25,407 Modine 
Manufacturing Co 

Goldman Sachs 163,367 

(764) ModivCare Inc Barclays Bank 4,477 
(1,344) ModivCare Inc Goldman Sachs 14,220 
15,173 Moelis & Co ’A’ Barclays Bank 11,531 
2,395 Moelis & Co ’A’ Goldman Sachs 7,904 
2,561 Moelis & Co ’A’ HSBC 9,890 
2,293 Moelis & Co ’A’ Morgan Stanley 1,743 
5,253 Mohawk Industries Inc Bank of America 

Merrill Lynch 
(13,448) 

13,589 Mohawk Industries Inc Barclays Bank (39,000) 
1,526 Mohawk Industries Inc Goldman Sachs (2,289) 
1,660 Mohawk Industries Inc HSBC (2,203) 
4,081 Mohawk Industries Inc Morgan Stanley (11,712) 
1,704 Molecular Templates Inc Bank of America 

Merrill Lynch 
68 

5,631 Molecular Templates Inc Barclays Bank (58) 
38,904 Molecular Templates Inc Goldman Sachs 1,544 

8,305 Molecular Templates Inc HSBC (61) 
13,598 Molecular Templates Inc Morgan Stanley (140) 

(376) Molina Healthcare Inc Bank of America 
Merrill Lynch 

8,501 

(2,803) Molina Healthcare Inc Barclays Bank 49,473 
(4,831) Molina Healthcare Inc Goldman Sachs 109,229 
(4,769) Molina Healthcare Inc HSBC 117,508 
(1,524) Molina Healthcare Inc Morgan Stanley 26,899 
5,827 Molson Coors 

Beverage Co ’B’ 
HSBC (18,413) 

2,193 Molson Coors 
Beverage Co ’B’ 

Morgan Stanley (2,500) 

(12,831) Momentive Global Inc Bank of America 
Merrill Lynch 

(907) 

(10,016) Momentive Global Inc Barclays Bank (651) 
(18,646) Momentive Global Inc HSBC (1,585) 
(15,405) Momentive Global Inc Morgan Stanley (1,001) 
(14,920) Momentus Inc Goldman Sachs 366 
(98,054) Momentus Inc Morgan Stanley 2,902 
16,529 Monarch Casino 

& Resort Inc 
Barclays Bank (45,785) 

8,298 Monarch Casino 
& Resort Inc 

HSBC (18,588) 

5,619 Monarch Casino 
& Resort Inc 

Morgan Stanley (15,565) 

    
 

(1,444) Mondelez 
International Inc ’A’ 

Bank of America 
Merrill Lynch 

6,144 

(23,549) Mondelez 
International Inc ’A’ 

Barclays Bank 74,886 

(2,377) Mondelez 
International Inc ’A’ 

Goldman Sachs 10,602 

(31,443) Mondelez 
International Inc ’A’ 

HSBC 170,421 

(52,762) Mondelez 
International Inc ’A’ 

Morgan Stanley 164,500 

386 Moneylion Inc Barclays Bank 347 
856 Moneylion Inc Goldman Sachs (1,532) 
436 Moneylion Inc HSBC (3,719) 

(1,275) MongoDB Inc Bank of America 
Merrill Lynch 

(27,085) 

(910) MongoDB Inc Barclays Bank (12,649) 
(79) MongoDB Inc Goldman Sachs (1,661) 

(805) MongoDB Inc HSBC (40,459) 
(1,037) MongoDB Inc Morgan Stanley (14,414) 

470 Monolithic Power 
Systems Inc 

Bank of America 
Merrill Lynch 

46,737 

341 Monolithic Power 
Systems Inc 

Barclays Bank 21,688 

1,202 Monolithic Power 
Systems Inc 

Morgan Stanley 76,447 

(19,648) Monro Inc Barclays Bank 22,357 
(1,123) Monro Inc Goldman Sachs 7,401 

(13,619) Monro Inc HSBC 52,892 
(3,104) Monro Inc Morgan Stanley 3,420 

(35,494) Monster Beverage Corp Barclays Bank 42,593 
(11,292) Monster Beverage Corp HSBC 12,647 
(60,354) Monster Beverage Corp Morgan Stanley 72,425 

(3,101) Montauk Renewables Inc Bank of America 
Merrill Lynch 

(1,271) 

(41,760) Montauk Renewables Inc Barclays Bank (21,298) 
(24,995) Montauk Renewables Inc HSBC (17,996) 
(16,567) Montauk Renewables Inc Morgan Stanley (7,964) 

(7,208) Monte Rosa 
Therapeutics Inc 

Morgan Stanley (4,325) 

(10,533) Montrose Environmental 
Group Inc 

Barclays Bank 19,802 

(10,458) Montrose Environmental 
Group Inc 

Goldman Sachs 11,504 

(5,787) Montrose Environmental 
Group Inc 

HSBC (29,572) 

895 Moody’s Corp Bank of America 
Merrill Lynch 

1,119 

10,505 Moody’s Corp Barclays Bank (93,935) 
510 Moody’s Corp Goldman Sachs 638 

2,819 Moody’s Corp HSBC 18,014 
3,023 Moody’s Corp Morgan Stanley (25,272) 

20,117 Moog Inc ’A’ Barclays Bank (42,648) 
2,187 Moog Inc ’A’ HSBC 14,522 
(171) Morgan Group Holding Co Bank of America 

Merrill Lynch 
(83) 

(47) Morgan Group Holding Co Barclays Bank 10 
(9) Morgan Group Holding Co Goldman Sachs (4) 

(69) Morgan Group Holding Co HSBC (33) 
(50) Morgan Group Holding Co Morgan Stanley 10 

(16,995) Morgan Stanley Bank of America 
Merrill Lynch 

6,189 

(14,355) Morgan Stanley Barclays Bank (3,431) 
(74,667) Morgan Stanley Goldman Sachs 31,608 
(14,820) Morgan Stanley HSBC 27,713 

102 Morningstar Inc Barclays Bank 504 
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(139) Morningstar Inc Barclays Bank (666) 
334 Morningstar Inc Goldman Sachs 4,466 

(153) Morningstar Inc Goldman Sachs (1,380) 
551 Morningstar Inc HSBC 10,135 

(926) Morningstar Inc HSBC (10,254) 
1,438 Morningstar Inc Morgan Stanley 7,104 

(5,131) Morphic Holding Inc Barclays Bank 2,360 
(2,186) Morphic Holding Inc Morgan Stanley 1,006 

(25,332) Mosaic Co Bank of America 
Merrill Lynch 

91,836 

(13,283) Mosaic Co Barclays Bank 45,826 
(9,612) Mosaic Co Goldman Sachs 39,121 

(14,375) Mosaic Co HSBC 56,252 
(8,136) Mosaic Co Morgan Stanley 28,069 
(7,844) Motorcar Parts 

of America Inc 
Bank of America 
Merrill Lynch 

(2,432) 

(12,695) Motorcar Parts 
of America Inc 

Goldman Sachs (3,935) 

(5,434) Motorcar Parts 
of America Inc 

HSBC (6,195) 

(3,547) Motorola Solutions Inc Barclays Bank 32,100 
122 Motorola Solutions Inc Goldman Sachs 16 
641 Motorola Solutions Inc Morgan Stanley (207) 

(4,540) Movado Group Inc Bank of America 
Merrill Lynch 

(2,406) 

(3,799) Movado Group Inc Barclays Bank 1,748 
(1,155) Movado Group Inc Goldman Sachs (612) 

(15,230) Movado Group Inc HSBC (11,400) 
(3,129) Movado Group Inc Morgan Stanley 1,439 

(18,718) MP Materials Corp Barclays Bank 19,466 
(16,435) MP Materials Corp Goldman Sachs 16,932 
(5,155) MP Materials Corp Morgan Stanley 5,361 

(13,231) Mr Cooper Group Inc Goldman Sachs (16,671) 
(10,573) Mr Cooper Group Inc HSBC (37,640) 
14,495 MRC Global Inc Barclays Bank (6,378) 
15,267 MRC Global Inc Goldman Sachs (1,679) 
16,922 MRC Global Inc HSBC (5,077) 
(6,321) MSA Safety Inc Barclays Bank 24,273 
(1,663) MSA Safety Inc HSBC (9,313) 

356 MSC Industrial 
Direct Co Inc ’A’ 

Bank of America 
Merrill Lynch 

128 

24,082 MSC Industrial 
Direct Co Inc ’A’ 

Barclays Bank (70,560) 

16,645 MSC Industrial 
Direct Co Inc ’A’ 

Goldman Sachs 5,992 

2,459 MSC Industrial 
Direct Co Inc ’A’ 

HSBC 1,612 

2,292 MSC Industrial 
Direct Co Inc ’A’ 

Morgan Stanley (6,716) 

1,740 MSCI Inc Barclays Bank (4,854) 
601 MSCI Inc HSBC (1,953) 
349 MSCI Inc Morgan Stanley (974) 

(2,166) Mueller Industries Inc Bank of America 
Merrill Lynch 

851 

(4,283) Mueller Industries Inc Barclays Bank 10,708 
(2,055) Mueller Industries Inc HSBC 3,027 
(3,326) Mueller Industries Inc Morgan Stanley 8,315 

(49,794) Mueller Water 
Products Inc ’A’ 

Bank of America 
Merrill Lynch 

(10,457) 

(98,801) Mueller Water 
Products Inc ’A’ 

Barclays Bank 5,928 

(13,176) Mueller Water 
Products Inc ’A’ 

Goldman Sachs (2,767) 

(26,997) Mueller Water 
Products Inc ’A’ 

HSBC 21,328 

    
 

25,162 Multiplan Corp Goldman Sachs 6,291 
24,077 Multiplan Corp HSBC 13,664 
30,522 Murphy Oil Corp Bank of America 

Merrill Lynch 
28,080 

36,205 Murphy Oil Corp Barclays Bank (54,657) 
45,788 Murphy Oil Corp Goldman Sachs 32,579 
67,896 Murphy Oil Corp HSBC 15,410 
33,101 Murphy Oil Corp Morgan Stanley (45,445) 
1,984 Murphy USA Inc Bank of America 

Merrill Lynch 
(7,781) 

4,164 Murphy USA Inc Barclays Bank 10,912 
4,204 Murphy USA Inc Goldman Sachs (16,176) 

244 Murphy USA Inc HSBC (1,367) 
2,154 Murphy USA Inc Morgan Stanley 6,073 
4,135 Mustang Bio Inc Barclays Bank 8,601 
4,128 Mustang Bio Inc Goldman Sachs 8,380 
7,268 Mustang Bio Inc HSBC 15,735 
2,501 MVB Financial Corp Bank of America 

Merrill Lynch 
2,057 

8,436 MVB Financial Corp Barclays Bank 9,195 
5,925 MVB Financial Corp Goldman Sachs 4,187 
1,049 MVB Financial Corp HSBC 804 
4,027 MVB Financial Corp Morgan Stanley 50 
5,131 Myers Industries Inc Barclays Bank (4,515) 
7,355 Myers Industries Inc Goldman Sachs (736) 

16,644 Myers Industries Inc HSBC (999) 
1,548 Myers Industries Inc Morgan Stanley (1,362) 
7,056 MYR Group Inc Barclays Bank (30,623) 
5,387 MYR Group Inc Goldman Sachs (25,265) 
4,783 Myriad Genetics Inc Barclays Bank 11,862 

10,215 Myriad Genetics Inc Goldman Sachs 38,102 
(49,605) N-able Inc Goldman Sachs (22,819) 

(3,252) N-able Inc HSBC (5,919) 
2,063 Nabors Industries Ltd Barclays Bank (16,298) 
1,869 Nabors Industries Ltd Goldman Sachs (9,083) 

893 Nabors Industries Ltd HSBC (9,037) 
769 Nabors Industries Ltd Morgan Stanley (6,075) 

(2,509) NACCO Industries 
Inc ’A’ 

Bank of America 
Merrill Lynch 

(1,255) 

(4,328) NACCO Industries 
Inc ’A’ 

Barclays Bank 3,289 

(562) NACCO Industries 
Inc ’A’ 

Goldman Sachs (281) 

7,451 NanoString 
Technologies Inc 

Bank of America 
Merrill Lynch 

(18,255) 

2,754 NanoString 
Technologies Inc 

Barclays Bank (799) 

13,759 NanoString 
Technologies Inc 

HSBC (36,049) 

4,397 Nano-X Imaging Ltd Barclays Bank (264) 
2,233 Nano-X Imaging Ltd HSBC 31,016 
3,246 Napco Security 

Technologies Inc 
Bank of America 
Merrill Lynch 

9,348 

7,738 Napco Security 
Technologies Inc 

HSBC 28,089 

32,778 Nasdaq Inc Bank of America 
Merrill Lynch 

(21,634) 

45,550 Nasdaq Inc Barclays Bank (43,272) 
24,148 Nasdaq Inc Goldman Sachs (15,938) 
11,922 Nasdaq Inc HSBC (4,888) 
36,927 Nasdaq Inc Morgan Stanley (35,081) 
2,046 Natera Inc Bank of America 

Merrill Lynch 
(7,358) 

1,680 Natera Inc Goldman Sachs (759) 
(821) Natera Inc HSBC 4,355 

   
 

 
(860) Natera Inc Morgan Stanley 4,545 
(898) Nathan’s Famous Inc Bank of America 

Merrill Lynch 
575 

(8,841) Nathan’s Famous Inc Barclays Bank (11,228) 
(272) Nathan’s Famous Inc Goldman Sachs 174 

(1,188) Nathan’s Famous Inc Morgan Stanley (1,509) 
14,485 National Bank 

Holdings Corp ’A’ 
Barclays Bank (14,050) 

19,893 National Bank 
Holdings Corp ’A’ 

HSBC 49,534 

5,718 National Bank 
Holdings Corp ’A’ 

Morgan Stanley (5,546) 

(8,946) National Bankshares Inc Bank of America 
Merrill Lynch 

6,844 

(7,244) National Bankshares Inc Barclays Bank (398) 
(8,732) National Bankshares Inc Morgan Stanley (480) 

(952) National Beverage Corp Bank of America 
Merrill Lynch 

2,361 

(1,456) National Beverage Corp Barclays Bank 2,461 
(2,823) National Beverage Corp Goldman Sachs 7,001 
(1,921) National Beverage Corp HSBC 4,764 

(22,753) National Energy 
Services Reunited Corp 

Barclays Bank (1,593) 

(4,144) National Energy 
Services Reunited Corp 

Morgan Stanley (290) 

(8,027) National Fuel Gas Co Bank of America 
Merrill Lynch 

7,692 

(48,676) National Fuel Gas Co Barclays Bank 40,623 
(13,525) National Fuel Gas Co Goldman Sachs 11,767 

(4,337) National Fuel Gas Co HSBC 5,320 
(26,073) National Fuel Gas Co Morgan Stanley 21,902 
(15,155) National Health 

Investors Inc (REIT) 
Bank of America 
Merrill Lynch 

20,156 

(5,921) National Health 
Investors Inc (REIT) 

Barclays Bank 237 

(20,791) National Health 
Investors Inc (REIT) 

Goldman Sachs 27,652 

(6,096) National Health 
Investors Inc (REIT) 

HSBC (14,265) 

6,496 National HealthCare Corp Bank of America 
Merrill Lynch 

7,535 

5,663 National HealthCare Corp Barclays Bank (170) 
54 National HealthCare Corp Goldman Sachs 63 

6,791 National HealthCare Corp HSBC 18,064 
3,143 National HealthCare Corp Morgan Stanley (94) 

(3,934) National Presto 
Industries Inc 

Bank of America 
Merrill Lynch 

(8,773) 

(6,555) National Presto 
Industries Inc 

Barclays Bank (66) 

(6,351) National Presto 
Industries Inc 

HSBC (39,884) 

4,397 National Research Corp Barclays Bank (616) 
(30,932) National Storage 

Affiliates Trust (REIT) 
Barclays Bank 21,287 

6,252 National Storage 
Affiliates Trust (REIT) 

Barclays Bank (5,002) 

(4,840) National Storage 
Affiliates Trust (REIT) 

Goldman Sachs 6,437 

(4,977) National Storage 
Affiliates Trust (REIT) 

HSBC 6,171 

12,402 National Vision 
Holdings Inc 

HSBC 37,826 

(1,788) National Western 
Life Group Inc ’A’ 

Barclays Bank 15,654 
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(1,883) National Western 

Life Group Inc ’A’ 
Goldman Sachs (213,109) 

23,191 Natural Gas 
Services Group Inc 

Morgan Stanley (9,972) 

9,244 Natural Grocers by 
Vitamin Cottage Inc 

Barclays Bank (1,479) 

5,281 Natural Grocers by 
Vitamin Cottage Inc 

Goldman Sachs 1,003 

3,802 Natural Grocers by 
Vitamin Cottage Inc 

HSBC 1,597 

19,911 Nature’s Sunshine 
Products Inc 

Bank of America 
Merrill Lynch 

4,679 

20,720 Nature’s Sunshine 
Products Inc 

Barclays Bank (4,662) 

11,746 Nature’s Sunshine 
Products Inc 

Goldman Sachs 2,760 

18,267 Nature’s Sunshine 
Products Inc 

Morgan Stanley (4,110) 

41,516 Nautilus Biotechnology Inc Barclays Bank 23,249 
25,890 Nautilus Biotechnology Inc Goldman Sachs 11,651 
18,464 Nautilus Biotechnology Inc HSBC 11,448 
11,654 Nautilus Biotechnology Inc Morgan Stanley 6,526 

(31,675) Navient Corp Barclays Bank (3,168) 
(29,955) Navient Corp Goldman Sachs (5,392) 

6,809 Navigator Holdings Ltd Bank of America 
Merrill Lynch 

(272) 

22,352 Navigator Holdings Ltd Barclays Bank (1,118) 
16,605 Navigator Holdings Ltd Goldman Sachs (664) 

7,143 Navigator Holdings Ltd HSBC 1,500 
5,358 Navigator Holdings Ltd Morgan Stanley (268) 

(45,073) Navitas Semiconductor 
Corp 

Morgan Stanley 37,636 

(1,581) NBT Bancorp Inc Bank of America 
Merrill Lynch 

(1,075) 

(4,262) NBT Bancorp Inc Barclays Bank 5,839 
(594) NBT Bancorp Inc HSBC (1,224) 

(3,533) NBT Bancorp Inc Morgan Stanley 4,507 
(14,821) nCino Inc Bank of America 

Merrill Lynch 
(62,100) 

(12,983) nCino Inc Barclays Bank (6,622) 
(13,809) nCino Inc Goldman Sachs (57,860) 
(24,165) nCino Inc HSBC (131,458) 

(8,246) nCino Inc Morgan Stanley (4,205) 
1,857 NCR Corp Bank of America 

Merrill Lynch 
(93) 

2,751 NCR Corp Barclays Bank (1,596) 
10,707 NCR Corp HSBC 12,848 
41,325 Nektar Therapeutics Bank of America 

Merrill Lynch 
(5,724) 

47,630 Nektar Therapeutics Barclays Bank (4,920) 
109,831 Nektar Therapeutics Goldman Sachs (15,212) 

74,443 Nektar Therapeutics HSBC (10,801) 
120,549 Nektar Therapeutics Morgan Stanley (12,453) 

453 Nelnet Inc ’A’ Bank of America 
Merrill Lynch 

(711) 

8,289 Nelnet Inc ’A’ Barclays Bank (18,650) 
2,449 Nelnet Inc ’A’ Goldman Sachs (3,101) 

624 Nelnet Inc ’A’ Morgan Stanley (404) 
2,642 Neogen Corp Bank of America 

Merrill Lynch 
2,319 

(1,066) Neogen Corp Bank of America 
Merrill Lynch 

(18) 

(67,234) Neogen Corp Barclays Bank (59,166) 
(6,705) Neogen Corp Goldman Sachs (3,285) 

   
 

 
(10,032) Neogen Corp Morgan Stanley (8,828) 

2,101 NeoGenomics Inc Barclays Bank (2,962) 
(6,750) NerdWallet Inc ’A’ Morgan Stanley 1,856 
(6,425) Nerdy Inc Barclays Bank 3,020 

(60,813) Nerdy Inc Morgan Stanley 28,582 
(3,328) NetApp Inc Morgan Stanley 4,526 
(1,477) Netflix Inc Bank of America 

Merrill Lynch 
(84,391) 

(607) Netflix Inc Barclays Bank (18,824) 
(172) Netflix Inc Goldman Sachs (10,029) 

(1,359) Netflix Inc HSBC (62,110) 
(174) Netflix Inc Morgan Stanley (5,427) 

(2,994) NETGEAR Inc Bank of America 
Merrill Lynch 

165 

(4,639) NETGEAR Inc Barclays Bank (302) 
(8,843) NETGEAR Inc Morgan Stanley (575) 
(4,474) NetScout Systems Inc Bank of America 

Merrill Lynch 
(4,832) 

(1,713) NetScout Systems Inc Barclays Bank 942 
(5,301) NetScout Systems Inc Goldman Sachs (5,725) 
(3,463) NetScout Systems Inc HSBC (5,430) 
(2,121) NetScout Systems Inc Morgan Stanley 1,167 
(9,676) NETSTREIT Corp (REIT) Bank of America 

Merrill Lynch 
1,888 

(66,938) NETSTREIT Corp (REIT) Barclays Bank 42,171 
(49,307) NETSTREIT Corp (REIT) Goldman Sachs 30,570 
(20,718) NETSTREIT Corp (REIT) HSBC 11,001 

(8,245) NETSTREIT Corp (REIT) Morgan Stanley 5,194 
3,112 Neurocrine Biosciences Inc Bank of America 

Merrill Lynch 
(22,998) 

8,695 Neurocrine Biosciences Inc Barclays Bank (23,825) 
1,559 Neurocrine Biosciences Inc Goldman Sachs (10,494) 
5,723 Neurocrine Biosciences Inc HSBC (39,525) 

10,541 Neurocrine Biosciences Inc Morgan Stanley (28,882) 
118 NeuroPace Inc Barclays Bank (30) 

1,961 Nevro Corp Bank of America 
Merrill Lynch 

(1,252) 

818 Nevro Corp Barclays Bank (425) 
3,063 Nevro Corp HSBC (1,838) 
4,310 Nevro Corp Morgan Stanley (2,241) 

(5,034) New Fortress Energy Inc Bank of America 
Merrill Lynch 

5,913 

(5,089) New Fortress Energy Inc Barclays Bank 11,545 
(4,732) New Fortress Energy Inc Goldman Sachs 15,758 
(3,140) New Fortress Energy Inc HSBC 7,765 

(10,354) New Fortress Energy Inc Morgan Stanley 24,125 
10,759 New Jersey Resources Corp Bank of America 

Merrill Lynch 
(11,117) 

42,600 New Jersey Resources Corp Barclays Bank (33,654) 
83,674 New Jersey Resources Corp Goldman Sachs (85,879) 
54,201 New Jersey Resources Corp HSBC (77,132) 
82,027 New Jersey Resources Corp Morgan Stanley (61,657) 
(3,021) New Jersey Resources Corp Morgan Stanley 2,387 

(385) New Relic Inc Barclays Bank 3,280 
(785) New Relic Inc Morgan Stanley 9,616 

(14,366) New York Community 
Bancorp Inc 

Bank of America 
Merrill Lynch 

(1,293) 

(26,763) New York Community 
Bancorp Inc 

Barclays Bank 13,382 

(53,114) New York Community 
Bancorp Inc 

Goldman Sachs (4,780) 

20,019 New York Community 
Bancorp Inc 

Goldman Sachs 1,802 

(50,856) New York Community 
Bancorp Inc 

Morgan Stanley 25,428 

    
 

(4,899) New York Mortgage 
Trust Inc (REIT) 

Barclays Bank 1,176 

(2,695) New York Times Co ’A’ Barclays Bank 2,439 
(844) New York Times Co ’A’ Goldman Sachs 781 

(8,937) New York Times Co ’A’ HSBC 37,401 
(2,664) New York Times Co ’A’ Morgan Stanley 2,411 
6,203 Newegg Commerce Inc Barclays Bank (930) 

16,945 Newegg Commerce Inc HSBC (847) 
(67,431) Newell Brands Inc Barclays Bank 31,018 
(97,293) Newell Brands Inc Goldman Sachs 78,807 
(15,989) Newell Brands Inc HSBC 26,702 
(69,506) Newell Brands Inc Morgan Stanley 31,973 
(61,983) Newmark Group Inc ’A’ Bank of America 

Merrill Lynch 
10,969 

(13,903) Newmark Group Inc ’A’ HSBC 3,498 
(48,567) Newmark Group Inc ’A’ Morgan Stanley 11,020 

(4,076) NewMarket Corp Barclays Bank 7,594 
(2,563) NewMarket Corp Goldman Sachs (2,973) 
(2,374) NewMarket Corp HSBC (42,984) 
(1,357) NewMarket Corp Morgan Stanley 2,633 
39,932 Newmont Corp Barclays Bank (127,782) 

591 Newmont Corp Morgan Stanley (1,891) 
20,617 Newpark Resources Inc Bank of America 

Merrill Lynch 
(6,185) 

53,960 Newpark Resources Inc Barclays Bank (21,584) 
61,750 Newpark Resources Inc HSBC (22,230) 

8,494 Newpark Resources Inc Morgan Stanley (3,398) 
(135,223) News Corp ’A’ Barclays Bank (12,846) 

(42,207) News Corp ’A’ Goldman Sachs 6,120 
(84,179) News Corp ’A’ HSBC (125,006) 

(105,910) News Corp ’A’ Morgan Stanley (10,737) 
1,096 News Corp ’B’ Goldman Sachs (132) 

30,481 News Corp ’B’ HSBC 45,112 
10,484 NexPoint Residential 

Trust Inc (REIT) 
Bank of America 
Merrill Lynch 

(3,460) 

7,866 NexPoint Residential 
Trust Inc (REIT) 

Barclays Bank (4,090) 

5,333 NexPoint Residential 
Trust Inc (REIT) 

Goldman Sachs (1,760) 

6,700 NexPoint Residential 
Trust Inc (REIT) 

HSBC (6,499) 

4,321 NexPoint Residential 
Trust Inc (REIT) 

Morgan Stanley (2,247) 

5,279 Nexstar Media Group Inc Barclays Bank (52,157) 
(5,111) Nexstar Media Group Inc HSBC 77,994 
1,120 Nexstar Media Group Inc HSBC (17,091) 

67,453 NextCure Inc Barclays Bank (7,420) 
9,126 NextCure Inc Goldman Sachs 365 

17,352 NextCure Inc HSBC 2,082 
(33,509) NextDecade Corp Barclays Bank 16,754 
(54,063) NextDecade Corp Morgan Stanley 27,031 

(8,738) NextEra Energy Inc Bank of America 
Merrill Lynch 

43,132 

(50,984) NextEra Energy Inc Barclays Bank 121,852 
(13,282) NextEra Energy Inc Goldman Sachs 71,059 
(14,773) NextEra Energy Inc HSBC 57,172 

(5,209) NextEra Energy Inc Morgan Stanley 12,450 
(3,615) NextEra Energy 

Partners LP 
Bank of America 
Merrill Lynch 

(3,893) 

(2,367) NextEra Energy 
Partners LP 

HSBC (838) 

642 NextEra Energy 
Partners LP 

HSBC (732) 

15,427 NextGen Healthcare Inc Bank of America 
Merrill Lynch 

(19,901) 
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12,999 NextGen Healthcare Inc Barclays Bank (1,820) 
46,618 NextGen Healthcare Inc Goldman Sachs (60,137) 

6,545 NextGen Healthcare Inc Morgan Stanley (916) 
(5,433) NexTier Oilfield 

Solutions Inc 
Bank of America 
Merrill Lynch 

(163) 

(41,710) NexTier Oilfield 
Solutions Inc 

Barclays Bank 24,192 

(13,131) NexTier Oilfield 
Solutions Inc 

Goldman Sachs (394) 

(36,586) NexTier Oilfield 
Solutions Inc 

HSBC 2,561 

(20,424) NexTier Oilfield 
Solutions Inc 

Morgan Stanley 11,846 

(45,499) NextNav Inc HSBC (20,020) 
(10,179) NEXTracker Inc ’A’ Bank of America 

Merrill Lynch 
15,370 

(2,817) NEXTracker Inc ’A’ Goldman Sachs 4,254 
8,000 NEXTracker Inc ’A’ HSBC 52,640 

(17,657) NEXTracker Inc ’A’ Morgan Stanley 20,658 
22,391 NGM 

Biopharmaceuticals Inc 
Barclays Bank (7,613) 

9,938 NGM 
Biopharmaceuticals Inc 

Morgan Stanley (3,379) 

10,927 NI Holdings Inc Bank of America 
Merrill Lynch 

164 

12,084 NI Holdings Inc Barclays Bank 4,411 
25,910 NI Holdings Inc Goldman Sachs 389 
19,239 NI Holdings Inc HSBC 2,597 
6,375 NI Holdings Inc Morgan Stanley 2,327 

(1,114) Nicolet Bankshares Inc Bank of America 
Merrill Lynch 

(10,394) 

(15,647) Nicolet Bankshares Inc Barclays Bank (30,512) 
(8,125) Nicolet Bankshares Inc Goldman Sachs (75,806) 

(15,449) Nicolet Bankshares Inc HSBC (128,999) 
(1,426) Nicolet Bankshares Inc Morgan Stanley (2,781) 
2,552 NIKE Inc ’B’ Morgan Stanley (11,254) 

17,975 Nikola Corp HSBC (6,680) 
4,603 Nikola Corp Morgan Stanley (917) 

(30,670) Nine Energy Service Inc Bank of America 
Merrill Lynch 

1,534 

(25,562) Nine Energy Service Inc Barclays Bank 10,480 
(1,392) Nine Energy Service Inc HSBC 1,281 

(33,604) Nine Energy Service Inc Morgan Stanley 13,778 
41,930 NiSource Inc Bank of America 

Merrill Lynch 
(63,524) 

(12,219) NiSource Inc Bank of America 
Merrill Lynch 

18,512 

121,219 NiSource Inc Barclays Bank (104,854) 
(2,799) NiSource Inc Barclays Bank 2,421 
(1,041) NiSource Inc HSBC 2,004 
42,099 NiSource Inc Morgan Stanley (36,416) 
(3,362) NiSource Inc Morgan Stanley 2,908 
12,433 Nkarta Inc Bank of America 

Merrill Lynch 
373 

36,702 Nkarta Inc Barclays Bank 10,277 
20,875 Nkarta Inc Goldman Sachs 626 
21,722 Nkarta Inc HSBC 1,955 

(35,339) NL Industries Inc Bank of America 
Merrill Lynch 

5,301 

(2,310) NL Industries Inc Barclays Bank 208 
(21,055) NL Industries Inc Goldman Sachs 3,158 

(527) nLight Inc Bank of America 
Merrill Lynch 

(806) 

(7,732) nLight Inc Barclays Bank (2,861) 

    
 

(16,396) nLight Inc Goldman Sachs (25,086) 
(11,697) nLight Inc HSBC (20,236) 
(4,295) nLight Inc Morgan Stanley (1,589) 
22,721 NMI Holdings Inc ’A’ Barclays Bank 12,269 
10,207 NMI Holdings Inc ’A’ Goldman Sachs 16,739 
7,397 NMI Holdings Inc ’A’ HSBC 11,835 

(3,594) NNN Inc (REIT) Bank of America 
Merrill Lynch 

6,865 

(12,998) NNN Inc (REIT) Barclays Bank 8,839 
(8,087) NNN Inc (REIT) Goldman Sachs 15,446 

(13,013) NNN Inc (REIT) HSBC 31,464 
(7,216) NNN Inc (REIT) Morgan Stanley 4,907 
(7,241) Noble Corp Plc Bank of America 

Merrill Lynch 
(6,082) 

(45,470) Noble Corp Plc Barclays Bank 56,433 
(60,769) Noble Corp Plc HSBC (74,568) 
(51,748) Noble Corp Plc Morgan Stanley 62,101 
18,111 Noodles & Co Bank of America 

Merrill Lynch 
(9,599) 

37,871 Noodles & Co Barclays Bank  
24,330 Noodles & Co Goldman Sachs (12,895) 
16,703 Noodles & Co HSBC (23,802) 

5,872 Noodles & Co Morgan Stanley  
80,003 Nordic American 

Tankers Ltd 
Goldman Sachs (2,400) 

2,846 Nordic American 
Tankers Ltd 

Morgan Stanley (1,366) 

(2,512) Nordson Corp Bank of America 
Merrill Lynch 

(4,044) 

(10,933) Nordson Corp Barclays Bank (23,615) 
2,213 Nordson Corp Barclays Bank 4,780 

(7,723) Nordson Corp Goldman Sachs (12,434) 
2,648 Nordson Corp Goldman Sachs 4,263 

(2,738) Nordson Corp HSBC (1,506) 
2,697 Nordson Corp HSBC 1,483 
(735) Nordson Corp Morgan Stanley (1,588) 

3,852 Nordson Corp Morgan Stanley 8,320 
(8,092) Nordstrom Inc Morgan Stanley 1,925 
9,415 Norfolk Southern Corp Bank of America 

Merrill Lynch 
(47,546) 

15,361 Norfolk Southern Corp Barclays Bank (159,294) 
30 Norfolk Southern Corp Goldman Sachs (152) 

2,260 Norfolk Southern Corp HSBC 1,785 
9,223 Norfolk Southern Corp Morgan Stanley (95,643) 

(3,597) Northeast Bank Bank of America 
Merrill Lynch 

432 

(927) Northeast Bank Barclays Bank 658 
(3,033) Northeast Bank Goldman Sachs 364 
(5,236) Northeast Bank HSBC (7,697) 

(913) Northeast Bank Morgan Stanley 648 
(49,012) Northeast Community 

Bancorp Inc 
Goldman Sachs (16,174) 

(29,798) Northern Oil and Gas Inc Barclays Bank 47,379 
(33,010) Northern Oil and Gas Inc HSBC 55,787 

594 Northern Technologies 
International Corp 

Goldman Sachs 140 

4,645 Northern Technologies 
International Corp 

Morgan Stanley 1,370 

(10,597) Northern Trust Corp Bank of America 
Merrill Lynch 

(12,081) 

3,294 Northern Trust Corp Bank of America 
Merrill Lynch 

3,755 

(9,042) Northern Trust Corp Barclays Bank 9,494 
(5,024) Northern Trust Corp HSBC 5,225 

    
 

3,716 Northern Trust Corp HSBC (3,865) 
(4,076) Northern Trust Corp Morgan Stanley 4,280 
1,539 Northern Trust Corp Morgan Stanley (1,616) 

(90,105) Northfield Bancorp Inc Bank of America 
Merrill Lynch 

(67,579) 

(32,496) Northfield Bancorp Inc Barclays Bank (1,300) 
(40,622) Northfield Bancorp Inc Goldman Sachs (30,467) 

(9,795) Northfield Bancorp Inc HSBC (6,857) 
(11,044) Northfield Bancorp Inc Morgan Stanley (442) 
23,971 Northrim BanCorp Inc Barclays Bank 3,116 
11,553 Northrim BanCorp Inc Goldman Sachs 25,763 
4,454 Northrim BanCorp Inc HSBC 7,483 

(51,985) Northwest Bancshares Inc Barclays Bank 8,318 
(10,519) Northwest Natural 

Holding Co 
Bank of America 
Merrill Lynch 

22,511 

(4,650) Northwest Natural 
Holding Co 

Barclays Bank 8,556 

(11,787) Northwest Natural 
Holding Co 

HSBC 44,422 

(1,497) Northwest Natural 
Holding Co 

Morgan Stanley 2,754 

(13,722) Northwest Pipe Co Barclays Bank 11,801 
(2,541) Northwest Pipe Co Goldman Sachs (1,601) 

(757) Northwest Pipe Co Morgan Stanley 651 
(35,858) NorthWestern Corp Barclays Bank 44,822 
(29,499) NorthWestern Corp HSBC 83,187 
(27,453) NorthWestern Corp Morgan Stanley 34,316 

(3,152) Norwegian Cruise 
Line Holdings Ltd 

HSBC (1,544) 

(2,074) Norwood Financial Corp Barclays Bank 1,867 
(214) Norwood Financial Corp HSBC 345 
(860) Norwood Financial Corp Morgan Stanley 774 

8,587 NOV Inc Bank of America 
Merrill Lynch 

(7,127) 

53,097 NOV Inc Barclays Bank (53,945) 
14,403 NOV Inc Goldman Sachs (11,954) 
19,319 NOV Inc HSBC (27,851) 
8,163 NOV Inc Morgan Stanley (9,301) 

121,140 Novagold Resources Inc Barclays Bank (48,456) 
126,423 Novagold Resources Inc Goldman Sachs (56,890) 

39,585 Novagold Resources Inc HSBC (18,605) 
4,521 Novagold Resources Inc Morgan Stanley (1,808) 

(8,789) Novanta Inc Bank of America 
Merrill Lynch 

(24,082) 

(9,582) Novanta Inc Barclays Bank 8,912 
(4,344) Novanta Inc Goldman Sachs (11,902) 
(5,703) Novanta Inc HSBC (32,963) 

(882) Novanta Inc Morgan Stanley 820 
(511) Novocure Ltd Bank of America 

Merrill Lynch 
134 

(3,451) Novocure Ltd Barclays Bank 23,867 
(1,503) Novocure Ltd Goldman Sachs 6,809 
(4,402) Novocure Ltd HSBC (12,191) 
(6,859) Novocure Ltd Morgan Stanley 49,986 
6,025 NOW Inc Bank of America 

Merrill Lynch 
(1,506) 

4,783 NOW Inc Barclays Bank (2,200) 
9,030 NOW Inc Goldman Sachs (2,258) 

41,253 NOW Inc HSBC (16,914) 
4,064 NOW Inc Morgan Stanley (1,869) 
1,392 NRG Energy Inc Bank of America 

Merrill Lynch 
(529) 

2,415 NRG Energy Inc Barclays Bank (1,521) 
4,881 NRG Energy Inc Morgan Stanley (3,075) 
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(16,375) Nu Skin 

Enterprises Inc ’A’ 
Bank of America 
Merrill Lynch 

61,734 

(5,591) Nu Skin 
Enterprises Inc ’A’ 

Barclays Bank 11,238 

(5,252) Nu Skin 
Enterprises Inc ’A’ 

HSBC 23,844 

(11,764) Nu Skin 
Enterprises Inc ’A’ 

Morgan Stanley 23,646 

(5,670) Nucor Corp Barclays Bank 54,752 
(9,024) Nucor Corp HSBC 103,866 
(1,095) Nucor Corp Morgan Stanley 10,786 
4,670 Nurix Therapeutics Inc Barclays Bank (887) 

28,167 Nurix Therapeutics Inc HSBC 13,520 
7,822 Nurix Therapeutics Inc Morgan Stanley (1,486) 

(7,703) NuScale Power Corp Barclays Bank 5,546 
15,479 Nutanix Inc ’A’ Bank of America 

Merrill Lynch 
53,093 

11,340 Nutanix Inc ’A’ Barclays Bank 42,979 
(6,585) Nutanix Inc ’A’ HSBC (22,828) 
(7,105) Nutanix Inc ’A’ Morgan Stanley (26,928) 

(743) Nuvalent Inc ’A’ Bank of America 
Merrill Lynch 

(119) 

(3,787) Nuvalent Inc ’A’ HSBC (11,891) 
(6,926) Nuvalent Inc ’A’ Morgan Stanley (970) 
49,573 Nuvation Bio Inc Bank of America 

Merrill Lynch 
(3,470) 

52,011 Nuvation Bio Inc Barclays Bank (6,761) 
66,090 Nuvation Bio Inc Goldman Sachs (4,626) 

109,629 Nuvation Bio Inc HSBC (5,481) 
29,223 Nuvation Bio Inc Morgan Stanley (3,799) 
(2,788) NV5 Global Inc Bank of America 

Merrill Lynch 
(115) 

(2,550) NV5 Global Inc Barclays Bank 3,953 
(3,344) NV5 Global Inc Goldman Sachs (2,642) 
(5,810) NV5 Global Inc HSBC 11,888 
(3,896) NV5 Global Inc Morgan Stanley 6,163 
(4,665) NVE Corp Barclays Bank 1,959 
6,749 nVent Electric Plc Bank of America 

Merrill Lynch 
19,572 

28,497 nVent Electric Plc Barclays Bank 37,331 
6,582 nVent Electric Plc Goldman Sachs 19,088 

517 nVent Electric Plc HSBC 1,592 
12,984 nVent Electric Plc Morgan Stanley 15,899 

925 NVIDIA Corp Bank of America 
Merrill Lynch 

99,299 

6,037 NVIDIA Corp Barclays Bank 516,883 
1,356 NVIDIA Corp Goldman Sachs 145,567 
4,776 NVIDIA Corp HSBC 504,322 
6,361 NVIDIA Corp Morgan Stanley 549,165 

49 NVR Inc Barclays Bank (5,488) 
55 NVR Inc HSBC (16,735) 
27 NVR Inc Morgan Stanley (3,024) 

10,655 NXP Semiconductors NV Bank of America 
Merrill Lynch 

138,728 

8,071 NXP Semiconductors NV Barclays Bank 28,894 
5,920 NXP Semiconductors NV Goldman Sachs 77,078 
1,213 NXP Semiconductors NV HSBC 15,648 
8,376 NXP Semiconductors NV Morgan Stanley 29,986 

354 Nymox 
Pharmaceutical Corp 

Bank of America 
Merrill Lynch 

17 

17,982 Nymox 
Pharmaceutical Corp 

Goldman Sachs 879 

46,926 Nymox 
Pharmaceutical Corp 

Morgan Stanley 826 

   
 

 
6,280 Oak Valley Bancorp Barclays Bank (1,821) 
8,952 Oak Valley Bancorp Goldman Sachs 1,880 
5,011 Oak Valley Bancorp HSBC (3,458) 

(8,187) Occidental Petroleum Corp Bank of America 
Merrill Lynch 

5,331 

(13,760) Occidental Petroleum Corp Barclays Bank 16,321 
(10,931) Occidental Petroleum Corp Goldman Sachs 6,559 
(24,852) Occidental Petroleum Corp HSBC 25,444 
(19,395) Occidental Petroleum Corp Morgan Stanley 21,846 
(13,891) Oceaneering 

International Inc 
HSBC 22,781 

2,112 OceanFirst Financial Corp Bank of America 
Merrill Lynch 

2,492 

134,539 OceanFirst Financial Corp Barclays Bank (32,289) 
1,826 OceanFirst Financial Corp Goldman Sachs 2,155 

35,307 OceanFirst Financial Corp HSBC 26,833 
4,191 OceanFirst Financial Corp Morgan Stanley (1,006) 
(662) Oconee Federal 

Financial Corp 
Barclays Bank 1,109 

(12,789) Ocular Therapeutix Inc Barclays Bank 1,790 
(7,197) Ocular Therapeutix Inc HSBC 216 
(1,337) Ocwen Financial Corp Bank of America 

Merrill Lynch 
2,126 

(1,470) Ocwen Financial Corp Barclays Bank 1,220 
(747) Ocwen Financial Corp Goldman Sachs 1,188 

(2,041) Ocwen Financial Corp Morgan Stanley 1,694 
(982) ODP Corp Bank of America 

Merrill Lynch 
1,306 

(21,880) Office Properties 
Income Trust (REIT) 

Bank of America 
Merrill Lynch 

(26,475) 

(23,890) Office Properties 
Income Trust (REIT) 

Barclays Bank (9,556) 

(17,032) Office Properties 
Income Trust (REIT) 

HSBC (15,329) 

(51,013) Office Properties 
Income Trust (REIT) 

Morgan Stanley (20,405) 

(3,248) OFG Bancorp HSBC (4,385) 
1,385 OGE Energy Corp Bank of America 

Merrill Lynch 
(3,144) 

25,110 OGE Energy Corp Barclays Bank (31,639) 
916 OGE Energy Corp Goldman Sachs (2,079) 

12,574 OGE Energy Corp HSBC (32,818) 
23,593 OGE Energy Corp Morgan Stanley (29,727) 
(1,627) Ohio Valley Banc Corp Bank of America 

Merrill Lynch 
98 

(1,009) Ohio Valley Banc Corp Morgan Stanley 262 
(22,188) O-I Glass Inc Barclays Bank 22,632 
46,920 Oil States International Inc Barclays Bank (29,560) 
27,564 Oil States International Inc Goldman Sachs (9,372) 
10,348 Oil States International Inc HSBC (4,450) 
3,790 Oil-Dri Corp of America Bank of America 

Merrill Lynch 
(15,198) 

2,408 Oil-Dri Corp of America Barclays Bank (2,697) 
2,308 Oil-Dri Corp of America Goldman Sachs (9,255) 
1,267 Oil-Dri Corp of America HSBC (3,824) 

723 Oil-Dri Corp of America Morgan Stanley (810) 
(214) Okta Inc Bank of America 

Merrill Lynch 
(2,658) 

(2,965) Okta Inc Barclays Bank (12,734) 
(1,032) Okta Inc HSBC (12,953) 
(3,942) Okta Inc Morgan Stanley (21,129) 
(7,262) Olaplex 

Holdings Inc 
Barclays Bank 1,561 

(490) Old Dominion 
Freight Line Inc 

Barclays Bank (3,067) 

   
 

 
(4,799) Old Dominion 

Freight Line Inc 
Goldman Sachs (8,292) 

(3,796) Old Dominion 
Freight Line Inc 

HSBC 12,261 

161,598 Old National Bancorp Barclays Bank (54,943) 
(3,064) Old National Bancorp Barclays Bank 896 
1,439 Old National Bancorp Goldman Sachs 230 

(6,480) Old National Bancorp Goldman Sachs 2,219 
2,368 Old National Bancorp HSBC 355 

(27,182) Old Republic 
International Corp 

Bank of America 
Merrill Lynch 

26,095 

(75,130) Old Republic 
International Corp 

Barclays Bank 35,311 

(41,652) Old Republic 
International Corp 

Goldman Sachs 37,885 

(16,293) Old Republic 
International Corp 

HSBC 10,802 

(53,693) Old Republic 
International Corp 

Morgan Stanley 25,236 

31,191 Old Second Bancorp Inc Barclays Bank (6,862) 
4,290 Old Second Bancorp Inc Morgan Stanley (944) 
2,216 Olema 

Pharmaceuticals Inc 
Bank of America 
Merrill Lynch 

(2,925) 

3,827 Olema 
Pharmaceuticals Inc 

Barclays Bank (3,329) 

22,059 Olema 
Pharmaceuticals Inc 

Goldman Sachs (29,118) 

10,150 Olema 
Pharmaceuticals Inc 

HSBC (12,180) 

26,186 Olema 
Pharmaceuticals Inc 

Morgan Stanley (22,782) 

(5,550) Olin Corp Bank of America 
Merrill Lynch 

28,196 

(20,242) Olin Corp Barclays Bank 122,262 
(12,492) Olin Corp HSBC 68,508 

(8,475) Olin Corp Morgan Stanley 29,410 
(12,172) Ollie’s Bargain 

Outlet Holdings Inc 
Goldman Sachs 139,126 

(721) Ollie’s Bargain 
Outlet Holdings Inc 

HSBC 9,553 

(864) Ollie’s Bargain 
Outlet Holdings Inc 

Morgan Stanley 7,154 

(18,485) Olo Inc ’A’ Goldman Sachs 12,755 
(8,170) Olo Inc ’A’ HSBC 899 

(17,406) Olo Inc ’A’ Morgan Stanley 2,089 
(2,941) Olympic Steel Inc Bank of America 

Merrill Lynch 
588 

(1,003) Olympic Steel Inc HSBC 1,204 
(3,113) Olympic Steel Inc Morgan Stanley 8,467 
(1,324) Omega Flex Inc Bank of America 

Merrill Lynch 
(79) 

(433) Omega Flex Inc Barclays Bank 1,472 
(531) Omega Flex Inc Goldman Sachs (32) 
(504) Omega Flex Inc HSBC 4,647 
(810) Omega Flex Inc Morgan Stanley 2,754 

(69,863) Omega Healthcare 
Investors Inc (REIT) 

Barclays Bank (698) 

(84,292) Omega Healthcare 
Investors Inc (REIT) 

Goldman Sachs 49,732 

(2,234) Omega Healthcare 
Investors Inc (REIT) 

HSBC (3,396) 

13,278 Omega Therapeutics Inc Barclays Bank (27,087) 
2,706 Omega Therapeutics Inc Goldman Sachs (2,435) 

306 Omega Therapeutics Inc HSBC (364) 
20,527 Omeros Corp Barclays Bank (9,750) 
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(570) Omniab Inc* Bank of America 

Merrill Lynch 
570 

(570) Omniab Inc* Bank of America 
Merrill Lynch 

570 

(653) Omniab Inc*,  Barclays Bank  
(653) Omniab Inc*,  Barclays Bank  
(317) Omniab Inc* HSBC  
(317) Omniab Inc* HSBC  
(279) Omniab Inc* Morgan Stanley  
(279) Omniab Inc* Morgan Stanley  
(60) OmniAb Inc Bank of America 

Merrill Lynch 
(45) 

(8,442) OmniAb Inc Barclays Bank (2,026) 
(4,105) OmniAb Inc HSBC (3,325) 

5 Omnicell Inc Bank of America 
Merrill Lynch 

27 

8,126 Omnicell Inc Morgan Stanley 6,663 
(2,884) Omnicom Group Inc Barclays Bank 7,643 
(6,628) Omnicom Group Inc Goldman Sachs 10,406 
(7,875) Omnicom Group Inc HSBC 14,411 
(4,614) Omnicom Group Inc Morgan Stanley 12,227 
(8,434) ON Semiconductor Corp Goldman Sachs (11,344) 

244 ON Semiconductor Corp Goldman Sachs (59) 
(14,482) ON Semiconductor Corp HSBC (46,560) 
12,779 ON24 Inc Barclays Bank 10,223 
1,607 ON24 Inc HSBC (804) 

(12,359) Oncocyte Corp Goldman Sachs 569 
(14,620) Oncocyte Corp HSBC 703 
(32,664) Oncocyte Corp Morgan Stanley 526 

7,986 Oncorus Inc Barclays Bank (1,063) 
9,055 Oncorus Inc Goldman Sachs (1,187) 
2,097 Oncorus Inc Morgan Stanley (279) 

(226,201) Ondas Holdings Inc Bank of America 
Merrill Lynch 

26,081 

(12,840) Ondas Holdings Inc Barclays Bank 1,283 
(10,473) ONE Gas Inc Bank of America 

Merrill Lynch 
(8,964) 

(23,787) ONE Gas Inc Barclays Bank (13,577) 
(12,201) ONE Gas Inc HSBC (10,629) 
(8,005) ONE Gas Inc Morgan Stanley (4,723) 

(17,797) One Liberty Properties 
Inc (REIT) 

Barclays Bank 8,899 

(11,046) One Liberty Properties 
Inc (REIT) 

Goldman Sachs 331 

25,129 OneMain Holdings Inc Bank of America 
Merrill Lynch 

43,976 

2,751 OneMain Holdings Inc Barclays Bank 1,801 
3,335 OneMain Holdings Inc Goldman Sachs 1,628 
3,559 OneMain Holdings Inc HSBC 8,008 
9,653 OneMain Holdings Inc Morgan Stanley 6,575 
4,215 ONEOK Inc Morgan Stanley (6,786) 

(19,875) OneSpan Inc Barclays Bank (3,379) 
(19,465) OneSpan Inc Goldman Sachs (19,660) 
36,814 OneSpaWorld Holdings Ltd Barclays Bank (12,885) 
18,956 OneSpaWorld Holdings Ltd Goldman Sachs (26,349) 
23,229 OneSpaWorld Holdings Ltd HSBC (33,608) 
1,944 OneSpaWorld Holdings Ltd Morgan Stanley (286) 

(5,171) OneWater Marine Inc ’A’ Bank of America 
Merrill Lynch 

3,051 

(17,281) OneWater Marine Inc ’A’ Barclays Bank 10,369 
(7,233) OneWater Marine Inc ’A’ Goldman Sachs 4,267 
(4,617) OneWater Marine Inc ’A’ HSBC 2,170 
(6,970) OneWater Marine Inc ’A’ Morgan Stanley 4,182 

(11,705) Onto Innovation Inc Bank of America 
Merrill Lynch 

(181,077) 

    
 

(23,737) Onto Innovation Inc Barclays Bank (208,179) 
(18,164) Onto Innovation Inc Goldman Sachs (280,997) 
(14,408) Onto Innovation Inc HSBC (311,960) 

(4,135) Onto Innovation Inc Morgan Stanley (36,926) 
12,770 Ooma Inc Bank of America 

Merrill Lynch 
(383) 

39,970 Ooma Inc Barclays Bank (9,993) 
25,241 Ooma Inc Goldman Sachs (757) 

7,473 Ooma Inc HSBC 10,163 
8,785 Ooma Inc Morgan Stanley (2,196) 

20,456 OP Bancorp Goldman Sachs 8,285 
18,276 OP Bancorp Morgan Stanley (548) 

(16,238) Open Lending Corp ’A’ HSBC (7,812) 
(21,017) Open Lending Corp ’A’ Morgan Stanley (2,942) 

8,827 Opendoor Technologies Inc Bank of America 
Merrill Lynch 

3,840 

45,430 Opendoor Technologies Inc Barclays Bank (1,136) 
224,203 Opendoor Technologies Inc Morgan Stanley (5,605) 
(13,889) OPENLANE Inc Goldman Sachs 417 
(13,899) OPENLANE Inc HSBC 417 
(51,980) OPKO Health Inc Barclays Bank 6,238 
12,399 Oportun Financial Corp Barclays Bank (496) 
16,012 Oportun Financial Corp Goldman Sachs 1,761 

7,614 Oportun Financial Corp HSBC 8,756 
1,289 Oportun Financial Corp Morgan Stanley (52) 
(926) Oppenheimer 

Holdings Inc ’A’ 
Bank of America 
Merrill Lynch 

(2,139) 

(12,401) Oppenheimer 
Holdings Inc ’A’ 

Barclays Bank (19,966) 

(2,576) Oppenheimer 
Holdings Inc ’A’ 

Morgan Stanley (4,147) 

(5,641) OptimizeRx Corp Barclays Bank (9,138) 
(9,450) OptimizeRx Corp Goldman Sachs (6,615) 
49,657 Optinose Inc Barclays Bank (4,966) 
21,741 Optinose Inc HSBC (14,566) 
1,245 Option Care Health Inc Bank of America 

Merrill Lynch 
(1,255) 

2,218 Option Care Health Inc Barclays Bank (2,041) 
24,611 Option Care Health Inc Goldman Sachs 8,614 
(1,831) Option Care Health Inc Goldman Sachs (641) 
(7,873) Option Care Health Inc HSBC 7,395 

725 Option Care Health Inc HSBC (318) 
(36,077) Oracle Corp Barclays Bank (119,415) 
(6,655) Oracle Corp Goldman Sachs (52,042) 
(6,174) Oracle Corp HSBC (51,182) 

(12,786) Oracle Corp Morgan Stanley (42,322) 
6,600 OraSure Technologies Inc Barclays Bank (3,069) 

14,476 OraSure Technologies Inc HSBC (30,762) 
(16,139) Orchestra BioMed 

Holdings Inc 
Morgan Stanley 24,370 

(2,194) Orchid Island 
Capital Inc (REIT) 

Bank of America 
Merrill Lynch 

 

(19,875) Orchid Island 
Capital Inc (REIT) 

HSBC (4,373) 

(39,297) Orchid Island 
Capital Inc (REIT) 

Morgan Stanley  

266 O’Reilly Automotive Inc Bank of America 
Merrill Lynch 

(14,606) 

498 O’Reilly Automotive Inc Goldman Sachs (22,746) 
404 O’Reilly Automotive Inc HSBC (21,278) 

82 O’Reilly Automotive Inc Morgan Stanley (3,097) 
(34,709) Organogenesis 

Holdings Inc 
Barclays Bank (9,892) 

(11,383) Organogenesis 
Holdings Inc 

Morgan Stanley (3,244) 

    
 

4,894 Organon & Co Bank of America 
Merrill Lynch 

(6,151) 

1,275 Organon & Co Barclays Bank (2,117) 
(17,003) Organon & Co Goldman Sachs 29,925 

6,911 Organon & Co Goldman Sachs (12,163) 
1,058 Organon & Co HSBC (2,899) 

10,610 Organon & Co Morgan Stanley (16,103) 
6,880 Orgenesis Inc Barclays Bank 482 
6,611 Orgenesis Inc Goldman Sachs 1,058 
6,330 Orgenesis Inc Morgan Stanley 443 

(13,802) ORIC Pharmaceuticals Inc Barclays Bank 3,243 
(2,818) ORIC Pharmaceuticals Inc Goldman Sachs 493 
26,019 Origin Bancorp Inc Barclays Bank (25,759) 
1,744 Origin Bancorp Inc Goldman Sachs 3,941 

(13,831) Origin Materials Inc Bank of America 
Merrill Lynch 

4,426 

(42,966) Origin Materials Inc Barclays Bank 9,882 
(64,995) Origin Materials Inc Morgan Stanley 14,949 
(11,043) Orion Engineered 

Carbons SA 
Barclays Bank 16,046 

(7,212) Orion Engineered 
Carbons SA 

Morgan Stanley 10,094 

(3,187) Orion Office Inc (REIT) Bank of America 
Merrill Lynch 

(414) 

(25,886) Orion Office Inc (REIT) Goldman Sachs (3,365) 
(4,985) Ormat Technologies Inc Bank of America 

Merrill Lynch 
(4,800) 

(29,048) Ormat Technologies Inc Barclays Bank (13,943) 
(7,200) Ormat Technologies Inc Goldman Sachs (8,287) 

(13,590) Ormat Technologies Inc HSBC (9,649) 
(12,614) Ormat Technologies Inc Morgan Stanley (6,055) 

6,915 Orrstown Financial 
Services Inc 

Bank of America 
Merrill Lynch 

13,346 

11,022 Orrstown Financial 
Services Inc 

Barclays Bank 2,425 

9,211 Orrstown Financial 
Services Inc 

Goldman Sachs 17,777 

11,169 Orrstown Financial 
Services Inc 

HSBC 19,434 

3,132 Orrstown Financial 
Services Inc 

Morgan Stanley 689 

7,362 Orthofix Medical Inc Barclays Bank (11,632) 
(9,390) OrthoPediatrics Corp Bank of America 

Merrill Lynch 
18,498 

(4,070) OrthoPediatrics Corp Barclays Bank 11,009 
(5,576) OrthoPediatrics Corp Goldman Sachs 10,985 
(2,071) OrthoPediatrics Corp HSBC 8,222 
(5,162) OrthoPediatrics Corp Morgan Stanley 13,963 
26,632 Oscar Health Inc ’A’ Goldman Sachs 2,397 
17,138 Oshkosh Corp Bank of America 

Merrill Lynch 
9,899 

30,190 Oshkosh Corp Barclays Bank (5,434) 
12,209 Oshkosh Corp Goldman Sachs 7,203 
34,713 Oshkosh Corp HSBC (49,987) 
13,200 Oshkosh Corp Morgan Stanley (2,376) 
5,169 OSI Systems Inc Barclays Bank 6,565 
7,065 Otis Worldwide Corp Bank of America 

Merrill Lynch 
(32,640) 

(2,109) Otis Worldwide Corp Bank of America 
Merrill Lynch 

9,744 

31,703 Otis Worldwide Corp Goldman Sachs (146,468) 
6,004 Otis Worldwide Corp HSBC (35,243) 

(7,944) Otis Worldwide Corp HSBC 46,631 
(5,032) Otter Tail Corp Bank of America 

Merrill Lynch 
9,016 
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(7,277) Otter Tail Corp Barclays Bank 7,495 
(6,683) Otter Tail Corp Goldman Sachs 12,497 
(4,717) Otter Tail Corp HSBC 13,043 
(2,192) Otter Tail Corp Morgan Stanley 2,258 

(39,730) Ouster Inc Morgan Stanley (27,414) 
36,502 Outbrain Inc Barclays Bank 3,650 
73,542 Outfront Media Inc (REIT) Barclays Bank (22,063) 
12,057 Outfront Media Inc (REIT) Goldman Sachs (1,809) 
79,405 Outfront Media Inc (REIT) HSBC (38,909) 

(55,361) Outlook Therapeutics Inc Goldman Sachs (18,269) 
(34,682) Outlook Therapeutics Inc HSBC (13,526) 
(11,688) Outlook Therapeutics Inc Morgan Stanley 1,169 
(3,178) Outset Medical Inc Bank of America 

Merrill Lynch 
(1,303) 

(8,714) Outset Medical Inc Barclays Bank 13,245 
(9,983) Outset Medical Inc HSBC (5,690) 
(2,481) Outset Medical Inc Morgan Stanley 3,771 

(51,342) Overseas Shipholding 
Group Inc ’A’ 

Bank of America 
Merrill Lynch 

8,728 

(25,219) Overseas Shipholding 
Group Inc ’A’ 

Barclays Bank 1,513 

17,516 Overstock.com Inc Goldman Sachs (21,019) 
13,073 Overstock.com Inc HSBC (14,772) 

(11,490) Ovid therapeutics Inc Barclays Bank (575) 
(29,084) Ovid therapeutics Inc Goldman Sachs (1,454) 

1,408 Ovintiv Inc Bank of America 
Merrill Lynch 

(901) 

14,400 Ovintiv Inc Barclays Bank (34,560) 
31,888 Ovintiv Inc Goldman Sachs (20,409) 

3,661 Ovintiv Inc HSBC (7,944) 
10,083 Ovintiv Inc Morgan Stanley (24,199) 
(5,758) Owens & Minor Inc Barclays Bank 8,004 

(10,687) Owens & Minor Inc Goldman Sachs (5,557) 
(5,684) Owens & Minor Inc HSBC (9,776) 
(6,533) Owens Corning Barclays Bank 13,523 
6,207 Owens Corning Goldman Sachs 2,048 

(1,765) Owens Corning HSBC (2,930) 
(4,394) Owens Corning Morgan Stanley 9,096 

210 Oxford Industries Inc Bank of America 
Merrill Lynch 

(159) 

1,564 Oxford Industries Inc Barclays Bank (6,256) 
1,642 Oxford Industries Inc Goldman Sachs (13,957) 

177 Oxford Industries Inc Morgan Stanley (964) 
(16,453) PACCAR Inc Barclays Bank 23,363 
(10,258) PACCAR Inc HSBC 28,825 

3,590 Pacific Biosciences 
of California Inc 

Morgan Stanley (3,087) 

(1,269) Pacific Premier 
Bancorp Inc 

Bank of America 
Merrill Lynch 

791 

(17,161) Pacific Premier 
Bancorp Inc 

Barclays Bank 13,097 

(27,461) Pacific Premier 
Bancorp Inc 

Goldman Sachs (11,534) 

(4,262) Pacific Premier 
Bancorp Inc 

HSBC 2,605 

(857) Pacific Premier 
Bancorp Inc 

Morgan Stanley 660 

5,479 Pacira BioSciences Inc Bank of America 
Merrill Lynch 

(18,629) 

5,045 Pacira BioSciences Inc Barclays Bank (12,058) 
4,183 Pacira BioSciences Inc HSBC (10,583) 
6,144 Pacira BioSciences Inc Morgan Stanley (14,684) 

(8,269) Packaging Corp of America Bank of America 
Merrill Lynch 

49,283 

(1,678) Packaging Corp of America Barclays Bank 7,702 

   
 

 
(9,684) Packaging Corp of America Goldman Sachs 57,717 

(308) Packaging Corp of America HSBC 3,557 
(9,356) Packaging Corp of America Morgan Stanley 42,944 
19,488 Pactiv Evergreen Inc Bank of America 

Merrill Lynch 
(7,795) 

31,714 Pactiv Evergreen Inc Barclays Bank (17,760) 
16,810 Pactiv Evergreen Inc Goldman Sachs (6,724) 
12,598 Pactiv Evergreen Inc HSBC 378 
36,635 Pactiv Evergreen Inc Morgan Stanley (20,516) 
28,657 PacWest Bancorp Bank of America 

Merrill Lynch 
38,114 

16,647 PacWest Bancorp Barclays Bank (2,830) 
6,304 PacWest Bancorp HSBC 4,476 

14,488 PagerDuty Inc Barclays Bank (28,396) 
1,685 PagerDuty Inc Goldman Sachs (4,078) 
2,811 PagerDuty Inc HSBC (6,072) 

10,649 PagerDuty Inc Morgan Stanley (20,872) 
(13,898) Palantir Technologies 

Inc ’A’ 
Bank of America 
Merrill Lynch 

(66,293) 

(35,506) Palantir Technologies 
Inc ’A’ 

Goldman Sachs (169,364) 

(1,913) Palantir Technologies 
Inc ’A’ 

Morgan Stanley (2,787) 

2,325 Palo Alto Networks Inc Morgan Stanley 52,963 
(734) Palomar Holdings Inc Bank of America 

Merrill Lynch 
(3,248) 

(2,564) Palomar Holdings Inc Barclays Bank 3,884 
(352) Palomar Holdings Inc Goldman Sachs (1,558) 

(1,024) PAM Transportation 
Services Inc 

Barclays Bank (932) 

(9,560) PAM Transportation 
Services Inc 

Morgan Stanley (8,700) 

10,265 Pan American 
Silver Corp (Right) 

Bank of America 
Merrill Lynch 

(103) 

46,959 Pan American 
Silver Corp (Right) 

Goldman Sachs (470) 

21,553 Pan American 
Silver Corp (Right) 

Morgan Stanley (216) 

(21,999) Pangaea Logistics 
Solutions Ltd 

Barclays Bank 6,490 

(2,281) Pangaea Logistics 
Solutions Ltd 

Goldman Sachs 821 

3,575 Papa John’s 
International Inc 

Bank of America 
Merrill Lynch 

(22,015) 

3,966 Papa John’s 
International Inc 

Barclays Bank (16,974) 

7,487 Papa John’s 
International Inc 

Goldman Sachs (47,543) 

5,078 Papa John’s 
International Inc 

HSBC (39,151) 

5,839 Papa John’s 
International Inc 

Morgan Stanley (24,991) 

(15,983) Par Pacific Holdings Inc Barclays Bank 8,791 
(3,745) Par Pacific Holdings Inc Goldman Sachs 3,445 

(10,622) PAR Technology Corp Bank of America 
Merrill Lynch 

(14,625) 

(1,988) PAR Technology Corp Barclays Bank 3,062 
(6,744) PAR Technology Corp HSBC (5,117) 
(4,118) PAR Technology Corp Morgan Stanley 5,500 
11,848 Paragon 28 Inc Barclays Bank 7,146 
14,897 Paragon 28 Inc Morgan Stanley 5,139 
18,432 Paramount Global ’A’ Bank of America 

Merrill Lynch 
2,580 

23,929 Paramount Global ’A’ Barclays Bank 22,254 
22,521 Paramount Global ’A’ Goldman Sachs 3,153 

   
 

 
22,229 Paramount Global ’A’ HSBC (34,232) 
7,977 Paramount Global ’A’ Morgan Stanley 7,418 
5,897 Paramount Global ’B’ Bank of America 

Merrill Lynch 
(1,451) 

7,304 Paramount Global ’B’ Barclays Bank 7,351 
7,080 Paramount Global ’B’ Goldman Sachs 5,494 

16,658 Paramount Global ’B’ HSBC (4,048) 
92,818 Paramount Group 

Inc (REIT) 
Barclays Bank (17,635) 

79,817 Paramount Group 
Inc (REIT) 

HSBC (12,771) 

54,418 Paramount Group 
Inc (REIT) 

Morgan Stanley (10,340) 

(29,496) Paratek 
Pharmaceuticals Inc 

Goldman Sachs 11,208 

(154) Paratek 
Pharmaceuticals Inc 

Morgan Stanley 52 

(22,328) Park Aerospace Corp Barclays Bank (1,116) 
(22,730) Park Aerospace Corp Goldman Sachs (6,137) 
(18,746) Park City Group Inc Bank of America 

Merrill Lynch 
(28,494) 

(81,158) Park City Group Inc Barclays Bank (47,883) 
108,670 Park Hotels & 

Resorts Inc (REIT) 
Barclays Bank (30,428) 

51,390 Park Hotels & 
Resorts Inc (REIT) 

HSBC 2,570 

(16,524) Park National Corp Morgan Stanley 37,675 
(12,192) Parke Bancorp Inc Bank of America 

Merrill Lynch 
(3,780) 

(19,830) Parke Bancorp Inc Barclays Bank 1,785 
(10,374) Parke Bancorp Inc Goldman Sachs (3,216) 

(904) Parke Bancorp Inc HSBC (334) 
(9,235) Parke Bancorp Inc Morgan Stanley 831 
1,107 Parker Drilling Co HSBC 277 

69 Parker-Hannifin Corp Bank of America 
Merrill Lynch 

(121) 

3,684 Parker-Hannifin Corp Barclays Bank (30,172) 
(2,565) Parker-Hannifin Corp Barclays Bank 21,007 

199 Parker-Hannifin Corp HSBC (236) 
(311) Parker-Hannifin Corp HSBC 2,765 

73 Parker-Hannifin Corp Morgan Stanley (598) 
(1,965) Park-Ohio Holdings Corp Bank of America 

Merrill Lynch 
1,631 

(7,585) Park-Ohio Holdings Corp Barclays Bank 1,441 
(1,848) Park-Ohio Holdings Corp Goldman Sachs 1,534 
(2,859) Park-Ohio Holdings Corp HSBC 915 
(1,050) Park-Ohio Holdings Corp Morgan Stanley 200 
37,191 Parsons Corp Barclays Bank (7,066) 
2,601 Parsons Corp Goldman Sachs (1,144) 
9,061 Parsons Corp HSBC 1,269 

13,153 Passage Bio Inc Barclays Bank (658) 
26,679 Passage Bio Inc Goldman Sachs (1,334) 

4,716 Passage Bio Inc HSBC (141) 
7,899 Passage Bio Inc Morgan Stanley (395) 

(4,403) Pathward Financial Inc Bank of America 
Merrill Lynch 

(3,346) 

(7,395) Pathward Financial Inc Goldman Sachs (5,620) 
(6,286) Pathward Financial Inc HSBC (11,818) 

(292) Pathward Financial Inc Morgan Stanley 286 
1,666 Patrick Industries Inc Barclays Bank (5,481) 
3,166 Patrick Industries Inc Goldman Sachs (981) 
1,351 Patrick Industries Inc HSBC (378) 
1,971 Patrick Industries Inc Morgan Stanley (6,485) 
(630) Patterson Cos Inc Bank of America 

Merrill Lynch 
165 
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(8,740) Patterson Cos Inc Goldman Sachs 10,838 
(1,916) Patterson Cos Inc HSBC 2,073 
15,378 Patterson-UTI Energy Inc Bank of America 

Merrill Lynch 
(4,152) 

66,703 Patterson-UTI Energy Inc Barclays Bank (60,700) 
58,068 Patterson-UTI Energy Inc Goldman Sachs (15,678) 
24,342 Patterson-UTI Energy Inc HSBC (15,335) 
48,009 Patterson-UTI Energy Inc Morgan Stanley (43,688) 

(104,174) PAVmed Inc Barclays Bank  
1,398 Paychex Inc Bank of America 

Merrill Lynch 
(3,173) 

6,261 Paychex Inc Barclays Bank (25,608) 
18,885 Paychex Inc Goldman Sachs (42,869) 

2,255 Paychex Inc HSBC (1,812) 
1,685 Paychex Inc Morgan Stanley (6,892) 
4,820 Paycom Software Inc Barclays Bank (44,970) 
1,115 Paycom Software Inc Goldman Sachs 9,087 
1,315 Paycom Software Inc HSBC 7,219 

773 Paycom Software Inc Morgan Stanley (7,212) 
(7,664) Paycor HCM Inc Barclays Bank 4,368 
(5,656) Paycor HCM Inc HSBC 5,826 
(9,221) Paycor HCM Inc Morgan Stanley 5,256 
2,116 Paylocity Holding Corp Barclays Bank (3,808) 

556 Paylocity Holding Corp Goldman Sachs 1,573 
1,447 Paylocity Holding Corp HSBC (1,867) 
3,628 Paylocity Holding Corp Morgan Stanley (6,530) 

(21,241) Paymentus 
Holdings Inc ’A’ 

Barclays Bank 13,382 

(6,421) Payoneer Global Inc HSBC 3,647 
(51,847) Payoneer Global Inc Morgan Stanley 23,072 
13,075 PayPal Holdings Inc Barclays Bank (2,877) 
14,051 PayPal Holdings Inc Goldman Sachs 7,869 

4,762 PayPal Holdings Inc HSBC (60,525) 
8,360 PayPal Holdings Inc Morgan Stanley (1,839) 
1,468 Paysafe Ltd Bank of America 

Merrill Lynch 
(2,256) 

27,079 Paysafe Ltd Barclays Bank (57,137) 
15,966 Paysafe Ltd Goldman Sachs (79,351) 
14,778 Paysafe Ltd HSBC (72,560) 
8,368 Paysafe Ltd Morgan Stanley (14,694) 

(41,190) Paysign Inc Bank of America 
Merrill Lynch 

26,362 

(17,193) Paysign Inc Barclays Bank 11,863 
(4,817) Paysign Inc Goldman Sachs 3,083 

(11,281) Paysign Inc HSBC 8,912 
(15,724) Paysign Inc Morgan Stanley 10,850 

(7,419) PBF Energy Inc ’A’ Bank of America 
Merrill Lynch 

(6,406) 

(987) PBF Energy Inc ’A’ Barclays Bank 2,115 
3,485 PBF Energy Inc ’A’ Barclays Bank (5,018) 
3,233 PBF Energy Inc ’A’ HSBC 14,258 

(3,689) PBF Energy Inc ’A’ Morgan Stanley 5,312 
10,434 PC Connection Inc Barclays Bank 4,904 
1,203 PC Connection Inc Goldman Sachs 4,223 
4,773 PC Connection Inc HSBC 29,948 

16,582 PC Connection Inc Morgan Stanley 7,794 
(5,870) PCB Bancorp Bank of America 

Merrill Lynch 
(2,994) 

(27,805) PCB Bancorp Barclays Bank 556 
(23,327) PCB Bancorp Goldman Sachs (11,897) 

(9,614) PCB Bancorp HSBC (4,519) 
(5,270) PCB Bancorp Morgan Stanley 105 

(12,121) PCTEL Inc Bank of America 
Merrill Lynch 

727 

(16,023) PCTEL Inc Barclays Bank (1,442) 

   
 

 
(39,394) PCTEL Inc Goldman Sachs 2,364 
(12,130) PCTEL Inc Morgan Stanley (1,092) 

4,222 PDC Energy Inc Bank of America 
Merrill Lynch 

24,108 

10,306 PDC Energy Inc Barclays Bank (4,637) 
5,035 PDC Energy Inc Goldman Sachs 28,750 
7,459 PDC Energy Inc HSBC 36,101 
9,848 PDC Energy Inc Morgan Stanley (4,432) 

(1,287) PDF Solutions Inc Goldman Sachs (8,610) 
(337,585) PDL BioPharma Inc* Bank of America 

Merrill Lynch 
833,832 

(46,279) PDL BioPharma Inc* Barclays Bank 114,309 
(74,293) PDL BioPharma Inc* Goldman Sachs 183,503 
(98,282) PDL BioPharma Inc* HSBC 242,756 

(141,740) PDL BioPharma Inc* Morgan Stanley 89,658 
(19,125) PDS Biotechnology Corp Barclays Bank (8,798) 

(5,170) Peapack-Gladstone 
Financial Corp 

Bank of America 
Merrill Lynch 

(8,634) 

(6,749) Peapack-Gladstone 
Financial Corp 

Barclays Bank 9,179 

(12,091) Peapack-Gladstone 
Financial Corp 

Goldman Sachs (20,192) 

(9,152) Peapack-Gladstone 
Financial Corp 

HSBC (18,487) 

(10,587) Peapack-Gladstone 
Financial Corp 

Morgan Stanley 14,398 

(739) Pebblebrook Hotel 
Trust (REIT) 

Bank of America 
Merrill Lynch 

285 

(19,743) Pebblebrook Hotel 
Trust (REIT) 

Goldman Sachs 7,601 

(39,727) Pebblebrook Hotel 
Trust (REIT) 

HSBC 38,337 

(12,086) Pediatrix Medical 
Group Inc 

Barclays Bank 5,922 

(6,589) Pegasystems Inc Goldman Sachs (30,639) 
(3,662) Pegasystems Inc HSBC (14,502) 
(2,579) Pegasystems Inc Morgan Stanley (3,920) 
(8,141) Peloton Interactive Inc ’A’ Bank of America 

Merrill Lynch 
3,460 

(7,857) Peloton Interactive Inc ’A’ HSBC 8,446 
(31,598) Peloton Interactive Inc ’A’ Morgan Stanley 9,954 
17,438 Penn Entertainment Inc Bank of America 

Merrill Lynch 
12,628 

47,438 Penn Entertainment Inc Barclays Bank (7,116) 
16,932 Penn Entertainment Inc HSBC (13,207) 
17,498 Penn Entertainment Inc Morgan Stanley (2,625) 
(4,447) Pennant Group Inc Barclays Bank 4,002 

(100) Pennant Group Inc HSBC 7 
(7,475) Pennant Group Inc Morgan Stanley 6,728 
7,023 Penns Woods Bancorp Inc Barclays Bank 3,652 
1,404 Penns Woods Bancorp Inc Morgan Stanley 730 

(15,267) PennyMac Financial 
Services Inc 

Barclays Bank 14,350 

(23,463) PennyMac Financial 
Services Inc 

Goldman Sachs (4,693) 

(414) PennyMac Financial 
Services Inc 

Morgan Stanley 389 

(36,278) PennyMac Mortgage 
Investment Trust (REIT) 

Barclays Bank 2,902 

(22,005) PennyMac Mortgage 
Investment Trust (REIT) 

Goldman Sachs (1,100) 

16,029 Penske Automotive 
Group Inc 

Barclays Bank (19,555) 

(840) Penske Automotive 
Group Inc 

Barclays Bank 1,161 

    
 

35 Penske Automotive 
Group Inc 

Goldman Sachs (10) 

(364) Penske Automotive 
Group Inc 

Goldman Sachs (120) 

4,612 Penske Automotive 
Group Inc 

HSBC 784 

(2,121) Penske Automotive 
Group Inc 

Morgan Stanley 5,183 

(19,830) Pentair Plc Barclays Bank 60,680 
(380) Pentair Plc Goldman Sachs 864 

(7,776) Pentair Plc HSBC 18,973 
(3,206) Pentair Plc Morgan Stanley 9,810 

587 Penumbra Inc Barclays Bank (5,078) 
837 Penumbra Inc HSBC (578) 

1,281 Penumbra Inc Morgan Stanley (11,081) 
(6,269) Peoples Bancorp Inc Bank of America 

Merrill Lynch 
(13,549) 

(3,830) Peoples Bancorp Inc Barclays Bank 38 
(1,603) Peoples Bancorp Inc Goldman Sachs (4,056) 
(5,911) Peoples Bancorp Inc HSBC (10,008) 
(7,921) Peoples Bancorp Inc Morgan Stanley 79 

(456) Peoples Financial 
Services Corp 

Bank of America 
Merrill Lynch 

(1,473) 

(5,551) Peoples Financial 
Services Corp 

Barclays Bank (5,551) 

(2,652) Peoples Financial 
Services Corp 

Goldman Sachs (8,566) 

(1,812) Peoples Financial 
Services Corp 

Morgan Stanley (1,812) 

3,487 PepsiCo Inc Bank of America 
Merrill Lynch 

(42,088) 

4,596 PepsiCo Inc Barclays Bank (20,295) 
37,078 PepsiCo Inc Goldman Sachs (447,531) 
29,251 PepsiCo Inc HSBC (324,144) 
31,281 PepsiCo Inc Morgan Stanley (138,888) 
(1,516) Perdoceo Education Corp Bank of America 

Merrill Lynch 
61 

(22,889) Perdoceo Education Corp Barclays Bank 10,071 
(10,317) Perdoceo Education Corp HSBC 2,682 
19,584 Perella Weinberg Partners Barclays Bank (6,267) 

416 Perficient Inc Barclays Bank (524) 
3,222 Perficient Inc HSBC 15,627 

(2,595) Performance 
Food Group Co 

Bank of America 
Merrill Lynch 

10,925 

(33,952) Performance 
Food Group Co 

Barclays Bank 70,280 

8,287 Performance 
Food Group Co 

Goldman Sachs (34,888) 

(2,253) Performance 
Food Group Co 

Goldman Sachs 9,485 

(4,385) Performance 
Food Group Co 

HSBC 25,477 

(10,118) Performance 
Food Group Co 

Morgan Stanley 20,944 

(32,574) Perimeter Solutions SA Barclays Bank 18,241 
(37,598) Perimeter Solutions SA HSBC 64,497 
(51,236) Perimeter Solutions SA Morgan Stanley 28,692 
(82,424) Permian Resources Corp Barclays Bank 69,236 
(35,581) Permian Resources Corp Goldman Sachs 6,049 
(83,860) Permian Resources Corp HSBC 92,811 

(8,272) Permian Resources Corp Morgan Stanley 6,948 
(5,501) Perrigo Co Plc Morgan Stanley 10,507 
41,317 Personalis Inc Barclays Bank (11,569) 
61,803 Personalis Inc Goldman Sachs (23,485) 
42,502 Personalis Inc HSBC (19,126) 
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63,676 Petco Health & 

Wellness Co Inc 
Barclays Bank (134,356) 

44,614 Petco Health & 
Wellness Co Inc 

Morgan Stanley (94,136) 

9,305 PetIQ Inc Barclays Bank (8,933) 
5,938 PetIQ Inc Goldman Sachs (891) 

16,070 PetIQ Inc Morgan Stanley (15,427) 
(5,068) PetMed Express Inc Bank of America 

Merrill Lynch 
970 

(56,999) PetMed Express Inc Barclays Bank 29,639 
(16,940) Pfizer Inc Barclays Bank 26,426 
(1,048) Pfizer Inc Goldman Sachs (31) 
(1,524) Pfizer Inc Morgan Stanley 2,377 
(3,107) PFSweb Inc Bank of America 

Merrill Lynch 
(808) 

(7,885) PFSweb Inc Goldman Sachs (2,050) 
(22,863) PG&E Corp Bank of America 

Merrill Lynch 
6,859 

(11,113) PG&E Corp Barclays Bank (2,890) 
(172,786) PG&E Corp Goldman Sachs 51,836 

(2,400) PG&E Corp HSBC 1,536 
(75,413) PG&E Corp Morgan Stanley (19,607) 

6,237 PGT Innovations Inc Bank of America 
Merrill Lynch 

(3,748) 

3,041 PGT Innovations Inc Barclays Bank (428) 
2,377 PGT Innovations Inc Goldman Sachs (1,165) 
2,406 PGT Innovations Inc HSBC (651) 

(8,533) Phathom 
Pharmaceuticals Inc 

Barclays Bank 15,103 

(9,692) Phathom 
Pharmaceuticals Inc 

Morgan Stanley 17,155 

7,716 PhenomeX Inc Bank of America 
Merrill Lynch 

(1,080) 

8,795 PhenomeX Inc Barclays Bank (1,318) 
5,157 PhenomeX Inc Goldman Sachs (722) 

34,322 PhenomeX Inc HSBC (7,156) 
12,659 PhenomeX Inc Morgan Stanley (1,898) 
(2,315) Phibro Animal 

Health Corp ’A’ 
Bank of America 
Merrill Lynch 

2,709 

(11,138) Phibro Animal 
Health Corp ’A’ 

Barclays Bank 9,913 

(13,305) Phibro Animal 
Health Corp ’A’ 

Goldman Sachs 15,567 

(4,002) Phibro Animal 
Health Corp ’A’ 

HSBC 4,482 

(6,180) Philip Morris 
International Inc 

Bank of America 
Merrill Lynch 

29,726 

(7,182) Philip Morris 
International Inc 

Barclays Bank 20,684 

(25,800) Philip Morris 
International Inc 

HSBC 138,546 

(8,569) Philip Morris 
International Inc 

Morgan Stanley 24,679 

4,900 Phillips 66 Bank of America 
Merrill Lynch 

(11,466) 

4,766 Phillips 66 Barclays Bank (17,539) 
6,832 Phillips 66 Goldman Sachs (15,987) 
5,208 Phillips 66 HSBC (8,827) 

(1,494) Phillips 66 HSBC 4,869 
1,268 Phillips 66 Morgan Stanley (4,666) 
(526) Phillips 66 Morgan Stanley 2,461 

3,206 Phillips Edison 
& Co Inc (REIT) 

Bank of America 
Merrill Lynch 

(1,337) 

(14,409) Phillips Edison 
& Co Inc (REIT) 

Barclays Bank 14,409 

   
 

 
15,835 Phillips Edison 

& Co Inc (REIT) 
Barclays Bank (15,835) 

(8,453) Phillips Edison 
& Co Inc (REIT) 

Goldman Sachs 9,129 

40,692 Phillips Edison 
& Co Inc (REIT) 

HSBC (63,348) 

(14,085) Phillips Edison 
& Co Inc (REIT) 

HSBC 45,213 

10,665 Phillips Edison 
& Co Inc (REIT) 

Morgan Stanley (7,889) 

19,498 Photronics Inc Bank of America 
Merrill Lynch 

89,886 

8,339 Photronics Inc Barclays Bank 31,355 
22,571 Photronics Inc HSBC 136,329 

2,195 Phreesia Inc HSBC 176 
(31,171) PHX Minerals Inc Bank of America 

Merrill Lynch 
1,870 

(17,887) PHX Minerals Inc Barclays Bank 3,041 
(11,531) PHX Minerals Inc Goldman Sachs 692 
(2,276) PHX Minerals Inc HSBC (455) 

(20,472) Physicians Realty 
Trust (REIT) 

Barclays Bank 4,913 

28,498 Physicians Realty 
Trust (REIT) 

Barclays Bank (6,840) 

(71,251) Physicians Realty 
Trust (REIT) 

Goldman Sachs 54,151 

(16,113) Physicians Realty 
Trust (REIT) 

HSBC 14,018 

(3,771) Piedmont Lithium Inc Bank of America 
Merrill Lynch 

6,863 

(5,927) Piedmont Lithium Inc Barclays Bank 17,840 
(1,635) Piedmont Lithium Inc HSBC 1,586 
28,567 Piedmont Office Realty 

Trust Inc ’A’ (REIT) 
Bank of America 
Merrill Lynch 

(4,856) 

131,239 Piedmont Office Realty 
Trust Inc ’A’ (REIT) 

Barclays Bank (60,370) 

26,672 Piedmont Office Realty 
Trust Inc ’A’ (REIT) 

HSBC (8,268) 

77,991 Piedmont Office Realty 
Trust Inc ’A’ (REIT) 

Morgan Stanley (35,876) 

33,189 Pieris Pharmaceuticals Inc Barclays Bank (3,256) 
28,423 Pieris Pharmaceuticals Inc Goldman Sachs (2,351) 
16,172 Pieris Pharmaceuticals Inc HSBC (953) 
(3,666) Pilgrim’s Pride Corp Bank of America 

Merrill Lynch 
2,126 

(8,693) Pilgrim’s Pride Corp Barclays Bank 10,171 
(4,087) Pilgrim’s Pride Corp Goldman Sachs 2,370 

(17,135) Pilgrim’s Pride Corp HSBC 7,368 
(5,022) Pilgrim’s Pride Corp Morgan Stanley 5,876 
2,444 Pinnacle Financial 

Partners Inc 
Bank of America 
Merrill Lynch 

(1,046) 

34,745 Pinnacle Financial 
Partners Inc 

Barclays Bank (46,211) 

39,296 Pinnacle Financial 
Partners Inc 

Goldman Sachs 15,439 

8,986 Pinnacle Financial 
Partners Inc 

HSBC 7,195 

11,800 Pinnacle Financial 
Partners Inc 

Morgan Stanley (15,327) 

(2,805) Pinnacle West Capital Corp Barclays Bank (297) 
(6,036) Pinnacle West Capital Corp Goldman Sachs 20,341 
(5,945) Pinnacle West Capital Corp HSBC 1,007 
5,612 Pinnacle West Capital Corp Morgan Stanley (5,107) 

(1,770) Pinnacle West Capital Corp Morgan Stanley 1,611 

    
 

3,771 Pinterest Inc ’A’ Bank of America 
Merrill Lynch 

7,033 

3,546 Pinterest Inc ’A’ Barclays Bank 2,323 
12,920 Pinterest Inc ’A’ Goldman Sachs 24,096 
19,202 Pinterest Inc ’A’ HSBC 44,645 

8,407 Pinterest Inc ’A’ Morgan Stanley 5,507 
(3,103) Pioneer Bancorp Inc Goldman Sachs (698) 

(86,620) Pioneer Bancorp Inc Morgan Stanley 9,961 
486 Pioneer Natural 

Resources Co 
Bank of America 
Merrill Lynch 

(3,985) 

2,383 Pioneer Natural 
Resources Co 

Barclays Bank (22,853) 

3,696 Pioneer Natural 
Resources Co 

Goldman Sachs (19,700) 

459 Pioneer Natural 
Resources Co 

HSBC (5,771) 

251 Pioneer Natural 
Resources Co 

Morgan Stanley (2,407) 

(144) Piper Sandler Cos Bank of America 
Merrill Lynch 

(481) 

(4,802) Piper Sandler Cos Barclays Bank 3,361 
(2,454) Piper Sandler Cos Goldman Sachs (8,196) 
(1,214) Piper Sandler Cos HSBC (3,193) 

(137,693) Pitney Bowes Inc Barclays Bank (11,727) 
(48,121) Pitney Bowes Inc Goldman Sachs (12,511) 

(106,113) Pitney Bowes Inc HSBC (32,895) 
(8,555) Pitney Bowes Inc Morgan Stanley (76) 

(40,175) Pixelworks Inc Barclays Bank 804 
(15,935) Pixelworks Inc Goldman Sachs (3,665) 

(9,939) Pixelworks Inc Morgan Stanley 199 
2,718 PJT Partners Inc ’A’ Bank of America 

Merrill Lynch 
9,866 

4,279 PJT Partners Inc ’A’ Barclays Bank 4,835 
3,791 PJT Partners Inc ’A’ Goldman Sachs 13,761 
2,309 PJT Partners Inc ’A’ HSBC 12,579 
6,975 PJT Partners Inc ’A’ Morgan Stanley 7,882 

294 Planet Fitness Inc ’A’ Bank of America 
Merrill Lynch 

(1,394) 

10,543 Planet Fitness Inc ’A’ Barclays Bank (39,431) 
4,353 Planet Fitness Inc ’A’ Goldman Sachs (20,633) 
2,936 Planet Fitness Inc ’A’ Morgan Stanley (10,980) 

(59,641) Planet Labs PBC Bank of America 
Merrill Lynch 

(17,296) 

(24,377) Planet Labs PBC Goldman Sachs (7,069) 
(32,513) Planet Labs PBC HSBC (16,257) 

(132,710) Planet Labs PBC Morgan Stanley (13,271) 
3,152 PlayAGS Inc Bank of America 

Merrill Lynch 
(1,860) 

23,452 PlayAGS Inc Barclays Bank (16,416) 
18,415 PlayAGS Inc Goldman Sachs (10,865) 
22,566 PlayAGS Inc HSBC 4,062 

6,710 PlayAGS Inc Morgan Stanley (4,697) 
(8,821) Playstudios Inc HSBC 706 

(13,978) Playstudios Inc Morgan Stanley 3,495 
24,458 Playtika Holding Corp Bank of America 

Merrill Lynch 
(14,919) 

27,556 Playtika Holding Corp Barclays Bank (9,645) 
20,411 Playtika Holding Corp Goldman Sachs (12,451) 
7,975 Playtika Holding Corp HSBC (2,631) 

19,264 Playtika Holding Corp Morgan Stanley (6,742) 
(86,551) PLBY Group Inc Bank of America 

Merrill Lynch 
16,012 

(1,892) Plexus Corp Barclays Bank (6,944) 
(2,532) Plexus Corp Morgan Stanley (9,292) 
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(6,430) Plug Power Inc Bank of America 

Merrill Lynch 
1,562 

(4,479) Plug Power Inc Barclays Bank 1,120 
(12,959) Plug Power Inc Goldman Sachs (9,460) 
(34,536) Plug Power Inc Morgan Stanley 2,773 
(3,735) Plumas Bancorp Bank of America 

Merrill Lynch 
(3,137) 

(530) Plumas Bancorp Barclays Bank (27) 
(1,764) Plumas Bancorp Morgan Stanley (88) 
(9,730) Plymouth Industrial 

Inc (REIT) 
Bank of America 
Merrill Lynch 

(9,730) 

(4,939) Plymouth Industrial 
Inc (REIT) 

Barclays Bank (642) 

(5,850) Plymouth Industrial 
Inc (REIT) 

Goldman Sachs (5,850) 

(4,793) Plymouth Industrial 
Inc (REIT) 

HSBC (3,499) 

(4,646) Plymouth Industrial 
Inc (REIT) 

Morgan Stanley (604) 

54,350 PMV Pharmaceuticals Inc Bank of America 
Merrill Lynch 

(22,284) 

21,448 PMV Pharmaceuticals Inc Barclays Bank (7,721) 
33,472 PMV Pharmaceuticals Inc Goldman Sachs (13,724) 
39,768 PMV Pharmaceuticals Inc HSBC 15,112 
17,192 PMV Pharmaceuticals Inc Morgan Stanley (6,189) 

(15,232) PNM Resources Inc Barclays Bank 2,285 
8,334 PNM Resources Inc HSBC (24,085) 

(18,418) PNM Resources Inc Morgan Stanley 2,763 
(17,411) Point Biopharma 

Global Inc 
Bank of America 
Merrill Lynch 

23,679 

(2,409) Point Biopharma 
Global Inc 

Barclays Bank 2,554 

(6,434) Point Biopharma 
Global Inc 

Morgan Stanley 6,820 

(3,664) Polaris Inc Bank of America 
Merrill Lynch 

(11,323) 

(5,272) Polaris Inc Barclays Bank (5,580) 
(1,343) Polaris Inc Goldman Sachs (3,693) 
(5,060) Polaris Inc Morgan Stanley (6,297) 
52,689 PolyMet Mining Corp Bank of America 

Merrill Lynch 
(8,430) 

68,105 PolyMet Mining Corp Barclays Bank (10,897) 
66,374 PolyMet Mining Corp Goldman Sachs (10,620) 
43,141 PolyMet Mining Corp HSBC (9,922) 
17,550 PolyMet Mining Corp Morgan Stanley (2,808) 

(19,865) Ponce Financial Group Inc Bank of America 
Merrill Lynch 

(18,176) 

(5,796) Ponce Financial Group Inc Barclays Bank 782 
(14,357) Ponce Financial Group Inc HSBC (8,255) 
(15,094) Ponce Financial Group Inc Morgan Stanley 2,038 

(2,801) Pool Corp Bank of America 
Merrill Lynch 

56,440 

(2,084) Pool Corp Barclays Bank 43,118 
(1,228) Pool Corp HSBC 38,277 
(1,311) Pool Corp Morgan Stanley 27,125 

(14,390) Popular Inc Bank of America 
Merrill Lynch 

(32,521) 

(12,803) Popular Inc Barclays Bank 11,010 
(20,306) Popular Inc HSBC (30,662) 
(26,282) Popular Inc Morgan Stanley 22,603 

137 Portage Biotech Inc Bank of America 
Merrill Lynch 

45 

5,655 Portage Biotech Inc Barclays Bank 3,845 
1,216 Portage Biotech Inc Goldman Sachs 401 

956 Portage Biotech Inc HSBC 315 

   
 

 
2,671 Portage Biotech Inc Morgan Stanley 1,816 
8,286 Portillo’s Inc ’A’ HSBC (2,817) 

20,604 Portland General 
Electric Co 

Bank of America 
Merrill Lynch 

(43,267) 

68,283 Portland General 
Electric Co 

Barclays Bank (68,610) 

45,094 Portland General 
Electric Co 

Goldman Sachs (97,534) 

34,115 Portland General 
Electric Co 

HSBC (85,827) 

73,062 Portland General 
Electric Co 

Morgan Stanley (72,351) 

17,404 Poseida Therapeutics Inc Barclays Bank (7,484) 
29,009 Poseida Therapeutics Inc Goldman Sachs (16,245) 
5,288 Poseida Therapeutics Inc HSBC (5,235) 
7,392 Poseida Therapeutics Inc Morgan Stanley (3,179) 

930 Post Holdings Inc Bank of America 
Merrill Lynch 

(1,147) 

(23,355) Post Holdings Inc Barclays Bank 36,667 
268 Post Holdings Inc Barclays Bank 203 

1,191 Post Holdings Inc Goldman Sachs (1,871) 
(2,244) Post Holdings Inc HSBC 11,601 
(7,990) Potbelly Corp Bank of America 

Merrill Lynch 
6,392 

(32,455) PotlatchDeltic Corp (REIT) Barclays Bank 1,623 
(22,576) PotlatchDeltic Corp (REIT) Goldman Sachs 16,029 
(5,638) PotlatchDeltic Corp (REIT) HSBC (1,015) 
2,908 Powell Industries Inc Barclays Bank 1,977 
2,514 Powell Industries Inc Goldman Sachs 3,268 
1,613 Powell Industries Inc HSBC 11,549 

444 Powell Industries Inc Morgan Stanley 302 
2,993 Power Integrations Inc Bank of America 

Merrill Lynch 
23,106 

13,212 Power Integrations Inc Barclays Bank 11,891 
(823) Power Integrations Inc Barclays Bank (741) 

9,337 Power Integrations Inc Goldman Sachs 72,082 
11,317 Power Integrations Inc HSBC 94,837 
8,375 Power Integrations Inc Morgan Stanley 7,538 

(1,580) Power Integrations Inc Morgan Stanley (1,422) 
(10,778) Powerfleet Inc Bank of America 

Merrill Lynch 
(2,156) 

(37,316) Powerfleet Inc Barclays Bank (373) 
(17,161) Powerfleet Inc Goldman Sachs (3,432) 
(11,752) Powerfleet Inc HSBC (3,643) 
(9,519) Powerfleet Inc Morgan Stanley (95) 
1,730 PowerSchool 

Holdings Inc ’A’ 
Barclays Bank (519) 

8,034 PowerSchool 
Holdings Inc ’A’ 

Morgan Stanley (2,410) 

1,895 PPG Industries Inc Barclays Bank (3,421) 
3,502 PPG Industries Inc HSBC (7,961) 

41,137 PPL Corp Bank of America 
Merrill Lynch 

(85,497) 

317,096 PPL Corp Barclays Bank (316,455) 
128,127 PPL Corp Goldman Sachs (276,754) 
87,587 PPL Corp HSBC (228,602) 
50,627 PPL Corp Morgan Stanley (49,964) 
(7,142) PRA Group Inc Barclays Bank 2,428 
(8,582) PRA Group Inc Goldman Sachs 3,604 
(7,323) PRA Group Inc HSBC 115,923 

(15,209) PRA Group Inc Morgan Stanley 5,171 
(5,649) Praxis Precision 

Medicines Inc 
Barclays Bank 904 

(32,596) Praxis Precision 
Medicines Inc 

HSBC 5,541 

   
 

 
43,760 Precigen Inc Bank of America 

Merrill Lynch 
(875) 

21,900 Precigen Inc Barclays Bank (2,628) 
47,870 Precigen Inc Morgan Stanley (5,744) 
11,157 Precision BioSciences Inc Bank of America 

Merrill Lynch 
1,032 

47,200 Precision BioSciences Inc Barclays Bank 3,134 
37,068 Precision BioSciences Inc Goldman Sachs 3,429 

7,848 Precision BioSciences Inc HSBC  
9,354 Precision BioSciences Inc Morgan Stanley 621 

965 Preformed Line 
Products Co 

Morgan Stanley (6,427) 

4,572 Prelude Therapeutics Inc Bank of America 
Merrill Lynch 

(4,709) 

4,060 Prelude Therapeutics Inc Barclays Bank 568 
5,062 Prelude Therapeutics Inc Goldman Sachs (5,214) 
9,408 Prelude Therapeutics Inc HSBC (7,150) 

21,425 Premier Financial Corp Bank of America 
Merrill Lynch 

4,285 

18,050 Premier Financial Corp Barclays Bank (10,504) 
27,531 Premier Financial Corp Goldman Sachs 5,506 

9,169 Premier Financial Corp HSBC (1,284) 
(42,051) Premier Inc ’A’ Barclays Bank 67,702 
(10,369) Premier Inc ’A’ HSBC 15,035 

(7,666) Premier Inc ’A’ Morgan Stanley 12,342 
18,334 Prestige Consumer 

Healthcare Inc 
Goldman Sachs (13,751) 

12,683 Prestige Consumer 
Healthcare Inc 

HSBC (20,420) 

3,479 PriceSmart Inc Bank of America 
Merrill Lynch 

7,689 

7,014 PriceSmart Inc HSBC 13,046 
4,080 PriceSmart Inc Morgan Stanley (2,530) 

(23,365) Primerica Inc Barclays Bank 56,543 
(2,130) Primerica Inc Goldman Sachs (2,939) 
(1,137) Primerica Inc Morgan Stanley 2,752 

(43,065) Primis Financial Corp Barclays Bank 1,723 
(38,842) Primis Financial Corp Goldman Sachs (11,264) 
89,455 Primo Water Corp Barclays Bank (78,720) 
21,139 Primo Water Corp Goldman Sachs (27,903) 
24,627 Primo Water Corp HSBC (32,015) 

7,441 Primo Water Corp Morgan Stanley (6,548) 
10,150 Primoris Services Corp Bank of America 

Merrill Lynch 
19,488 

9,665 Primoris Services Corp Barclays Bank (4,253) 
13,969 Primoris Services Corp Goldman Sachs 26,820 

2,318 Primoris Services Corp Morgan Stanley (1,020) 
(3,469) Princeton Bancorp Inc Bank of America 

Merrill Lynch 
(2,706) 

(1,049) Princeton Bancorp Inc HSBC 556 
(416) Princeton Bancorp Inc Morgan Stanley (200) 

2,764 Principal Financial 
Group Inc 

Bank of America 
Merrill Lynch 

(6,233) 

(27,946) Principal Financial 
Group Inc 

Barclays Bank 114,858 

8,466 Principal Financial 
Group Inc 

Barclays Bank (32,206) 

3,488 Principal Financial 
Group Inc 

Goldman Sachs (15,430) 

5,978 Principal Financial 
Group Inc 

HSBC (27,085) 

879 Principal Financial 
Group Inc 

Morgan Stanley (3,613) 

(4,456) Priority Technology 
Holdings Inc 

Barclays Bank (156) 
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(5,580) Privia Health Group Inc Barclays Bank 6,710 
13,789 Privia Health Group Inc Barclays Bank (22,200) 
(1,961) Privia Health Group Inc HSBC 3,155 
1,314 Privia Health Group Inc HSBC (6,990) 
3,835 Privia Health Group Inc Morgan Stanley (6,174) 

(15,293) ProAssurance Corp Bank of America 
Merrill Lynch 

33,339 

(8,032) ProAssurance Corp Barclays Bank 1,365 
(32,023) ProAssurance Corp Goldman Sachs 69,810 
(5,669) ProAssurance Corp HSBC 35,034 

(11,358) ProAssurance Corp Morgan Stanley 1,931 
(1,345) PROCEPT 

BioRobotics Corp 
Bank of America 
Merrill Lynch 

1,305 

(7,828) PROCEPT 
BioRobotics Corp 

Morgan Stanley 14,482 

(685) Procore Technologies Inc Bank of America 
Merrill Lynch 

(2,425) 

(7,104) Procore Technologies Inc Barclays Bank (8,099) 
(4,150) Procore Technologies Inc Goldman Sachs (14,691) 
(5,109) Procore Technologies Inc HSBC (19,616) 
(3,452) Procore Technologies Inc Morgan Stanley (3,935) 
30,875 Procter & Gamble Co Barclays Bank (219,521) 

757 Procter & Gamble Co Goldman Sachs (10,568) 
3,837 Procter & Gamble Co HSBC (50,840) 
3,672 Procter & Gamble Co Morgan Stanley (26,108) 

(15,366) ProFrac Holding Corp ’A’ Bank of America 
Merrill Lynch 

(12,985) 

(22,915) ProFrac Holding Corp ’A’ HSBC (32,539) 
(26,393) ProFrac Holding Corp ’A’ Morgan Stanley 10,821 

2,959 PROG Holdings Inc Barclays Bank 2,101 
4,474 PROG Holdings Inc HSBC 10,843 
3,794 PROG Holdings Inc Morgan Stanley 2,694 

(26,262) Progress Software Corp HSBC (154,421) 
(7,342) Progress Software Corp Morgan Stanley (10,059) 
1,133 Progressive Corp Bank of America 

Merrill Lynch 
(4,725) 

2,338 Progressive Corp Barclays Bank (18,236) 
1,779 Progressive Corp Goldman Sachs (7,418) 
1,076 Progressive Corp HSBC (6,736) 
1,304 Progressive Corp Morgan Stanley (10,171) 
(562) Progyny Inc Bank of America 

Merrill Lynch 
(1,068) 

4,244 Progyny Inc Barclays Bank (3,480) 
(11,176) Progyny Inc HSBC (20,538) 

8,389 Progyny Inc HSBC 25,187 
(4,931) Progyny Inc Morgan Stanley 4,044 
15,757 Prologis Inc (REIT) Barclays Bank 3,152 

1,521 Prologis Inc (REIT) Morgan Stanley 304 
46,491 ProPetro Holding Corp Bank of America 

Merrill Lynch 
5,579 

81,872 ProPetro Holding Corp Barclays Bank (61,404) 
16,098 ProPetro Holding Corp Goldman Sachs 1,932 
47,973 ProPetro Holding Corp HSBC 7,676 
(9,876) ProPhase Labs Inc Bank of America 

Merrill Lynch 
(15,209) 

3,345 PROS Holdings Inc Barclays Bank 3,780 
3,576 PROS Holdings Inc Goldman Sachs 13,732 
5,258 PROS Holdings Inc HSBC 17,351 
6,369 PROS Holdings Inc Morgan Stanley 7,197 
6,878 Prosperity Bancshares Inc Bank of America 

Merrill Lynch 
(17,952) 

(21,111) Prosperity Bancshares Inc Barclays Bank 63,966 
2,547 Prosperity Bancshares Inc HSBC (3,721) 
1,933 Prosperity Bancshares Inc Morgan Stanley (4,721) 

    
 

(5,264) Protagonist 
Therapeutics Inc 

HSBC (1,895) 

1,723 Protara Therapeutics Inc HSBC (379) 
(15,993) Proterra Inc Bank of America 

Merrill Lynch 
4,638 

(63,417) Proterra Inc Barclays Bank 10,147 
(43,383) Proterra Inc HSBC 17,353 
(55,057) Proterra Inc Morgan Stanley 8,809 
(5,686) Prothena Corp Plc Barclays Bank 49,013 

(10,626) Proto Labs Inc Barclays Bank 18,170 
(5,262) Proto Labs Inc Goldman Sachs 2,263 
(2,100) Proto Labs Inc HSBC (567) 

(16,855) Provident Bancorp Inc Bank of America 
Merrill Lynch 

674 

(22,531) Provident Bancorp Inc Goldman Sachs 901 
(5,242) Provident Bancorp Inc HSBC (5,557) 
(5,966) Provident Financial 

Holdings Inc 
Bank of America 
Merrill Lynch 

2,923 

(17,179) Provident Financial 
Holdings Inc 

Barclays Bank (3,779) 

(11,153) Provident Financial 
Holdings Inc 

Goldman Sachs 5,465 

(24,034) Provident Financial 
Services Inc 

Bank of America 
Merrill Lynch 

(21,871) 

(25,742) Provident Financial 
Services Inc 

Barclays Bank 5,406 

(20,181) Provident Financial 
Services Inc 

HSBC (14,957) 

(46,175) Provident Financial 
Services Inc 

Morgan Stanley 9,697 

(2,386) PTC Inc Bank of America 
Merrill Lynch 

(5,571) 

(8,044) PTC Inc Barclays Bank 13,072 
(2,405) PTC Inc Goldman Sachs (5,616) 
(8,707) PTC Inc HSBC (30,368) 
(3,697) PTC Inc Morgan Stanley 6,008 
1,207 PTC Therapeutics Inc Bank of America 

Merrill Lynch 
(17,151) 

1,180 PTC Therapeutics Inc Barclays Bank (21,252) 
1,681 PTC Therapeutics Inc Goldman Sachs (23,887) 
3,791 PTC Therapeutics Inc HSBC (54,818) 
4,815 PTC Therapeutics Inc Morgan Stanley (86,718) 

(1,511) Public Service 
Enterprise Group Inc 

Bank of America 
Merrill Lynch 

2,938 

(40,637) Public Service 
Enterprise Group Inc 

Barclays Bank 116,628 

(14,590) Public Service 
Enterprise Group Inc 

Goldman Sachs 46,542 

(44,597) Public Service 
Enterprise Group Inc 

HSBC 184,186 

1,915 Public Storage (REIT) Barclays Bank 2,049 
182 Public Storage (REIT) Goldman Sachs (1,531) 

1,071 Public Storage (REIT) HSBC (11,616) 
3,423 Public Storage (REIT) Morgan Stanley 3,663 

12,772 PubMatic Inc ’A’ Goldman Sachs 24,522 
7,712 PubMatic Inc ’A’ HSBC 6,773 

(4,764) Pulmonx Corp Bank of America 
Merrill Lynch 

7,289 

(11,982) Pulmonx Corp Barclays Bank 12,102 
(815) Pulmonx Corp Goldman Sachs 1,247 

(1,644) Pulmonx Corp HSBC 1,365 
(9,785) Pulse Biosciences Inc Goldman Sachs 19,570 

(296) Pulse Biosciences Inc Morgan Stanley 74 
(5,593) PulteGroup Inc Bank of America 

Merrill Lynch 
12,305 

   
 

 
(7,472) PulteGroup Inc Barclays Bank 7,995 
10,410 PulteGroup Inc Morgan Stanley (11,139) 

7,298 Puma Biotechnology Inc Barclays Bank 1,788 
57,504 Puma Biotechnology Inc Goldman Sachs 20,414 
(5,464) Pure Cycle Corp Barclays Bank 710 

(50,404) Pure Cycle Corp Goldman Sachs 10,081 
(25,017) Pure Cycle Corp HSBC (12,759) 

2,935 Pure Storage Inc ’A’ Bank of America 
Merrill Lynch 

16,436 

7,245 Pure Storage Inc ’A’ Barclays Bank 31,733 
15,379 Pure Storage Inc ’A’ Goldman Sachs 86,122 
2,662 Pure Storage Inc ’A’ HSBC 17,223 

(2,959) PureCycle Technologies Inc Bank of America 
Merrill Lynch 

(829) 

(12,844) PureCycle Technologies Inc Barclays Bank 1,028 
(4,095) PureCycle Technologies Inc Goldman Sachs (1,147) 

(11,001) PureCycle Technologies Inc HSBC 3,630 
(2,456) PureCycle Technologies Inc Morgan Stanley 196 

(48,174) Purple Innovation Inc Barclays Bank 2,409 
(26,402) Purple Innovation Inc HSBC (14,785) 
(32,042) Purple Innovation Inc Morgan Stanley 1,602 

1,550 PVH Corp Bank of America 
Merrill Lynch 

(295) 

(891) PVH Corp Bank of America 
Merrill Lynch 

2,779 

(624) PVH Corp Barclays Bank 12 
(1,796) PVH Corp Morgan Stanley 5,584 
7,746 Q2 Holdings Inc Bank of America 

Merrill Lynch 
22,308 

14,003 Q2 Holdings Inc Barclays Bank 8,076 
37,022 Q2 Holdings Inc Goldman Sachs 105,506 

4,424 Q2 Holdings Inc HSBC 26,854 
6,043 Q2 Holdings Inc Morgan Stanley 3,284 

(2,244) QCR Holdings Inc Barclays Bank 1,032 
(19,992) QCR Holdings Inc HSBC (32,987) 

(573) QCR Holdings Inc Morgan Stanley 264 
9,640 QIAGEN NV Bank of America 

Merrill Lynch 
(3,181) 

8,270 QIAGEN NV Barclays Bank 744 
(1,809) QIAGEN NV Barclays Bank (163) 
28,390 QIAGEN NV Goldman Sachs (9,369) 
(1,161) QIAGEN NV Goldman Sachs 138 
7,114 QIAGEN NV HSBC (7,399) 

(4,059) Qorvo Inc Barclays Bank (8,544) 
(4,982) Qorvo Inc Goldman Sachs (25,931) 
(4,005) Qorvo Inc HSBC (16,240) 

(21,708) Quad/Graphics Inc Bank of America 
Merrill Lynch 

2,605 

(9,969) Quad/Graphics Inc Barclays Bank 4,785 
(14,003) Quad/Graphics Inc Goldman Sachs 1,680 
(40,861) Quad/Graphics Inc HSBC (21,248) 
(9,963) Quad/Graphics Inc Morgan Stanley 4,782 

709 Quaker Chemical Corp Barclays Bank (9,657) 
683 Quaker Chemical Corp Goldman Sachs (4,568) 

5,115 Quaker Chemical Corp Morgan Stanley (59,237) 
5,190 QUALCOMM Inc Bank of America 

Merrill Lynch 
42,275 

5,961 QUALCOMM Inc Barclays Bank 53,338 
1,159 QUALCOMM Inc Goldman Sachs 8,368 
1,464 QUALCOMM Inc Morgan Stanley 13,287 

431 Qualys Inc Bank of America 
Merrill Lynch 

3,892 

(2,060) Qualys Inc Barclays Bank (8,528) 
(3,555) Qualys Inc Goldman Sachs (32,102) 
1,061 Qualys Inc Goldman Sachs 9,581 
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2,707 Qualys Inc HSBC 29,831 
(464) Qualys Inc HSBC (5,113) 
665 Qualys Inc Morgan Stanley 2,753 

(11,511) Quanex Building 
Products Corp 

Bank of America 
Merrill Lynch 

(7,677) 

(8,777) Quanex Building 
Products Corp 

Barclays Bank 878 

(20,916) Quanex Building 
Products Corp 

HSBC (26,684) 

(6,671) Quanex Building 
Products Corp 

Morgan Stanley (1,130) 

(13,085) Quanta Services Inc Barclays Bank (115,410) 
(7,350) Quanta Services Inc Goldman Sachs (36,750) 

(11,337) Quanta Services Inc HSBC (123,913) 
1,987 Quanterix Corp Bank of America 

Merrill Lynch 
4,769 

6,478 Quanterix Corp Morgan Stanley 4,211 
(21,407) Quantum Corp Bank of America 

Merrill Lynch 
(3,551) 

(16,400) Quantum Corp Barclays Bank 656 
(22,726) Quantum Corp Goldman Sachs (3,770) 
29,758 Quantum-Si Inc Barclays Bank (5,505) 
(3,763) Quest Diagnostics Inc Bank of America 

Merrill Lynch 
(2,973) 

4,405 Quest Diagnostics Inc Barclays Bank 6,916 
(3,256) Quest Diagnostics Inc Goldman Sachs (2,572) 
(7,443) Quest Diagnostics Inc HSBC 11,462 
1,952 Quest Diagnostics Inc HSBC (3,006) 

(2,588) Quest Diagnostics Inc Morgan Stanley (4,063) 
375 Quest Diagnostics Inc Morgan Stanley 589 

(2,583) Quidel Corp Bank of America 
Merrill Lynch 

3,952 

(1,205) Quidel Corp Barclays Bank 4,446 
(7,871) Quidel Corp Goldman Sachs 12,043 
(6,988) Quidel Corp HSBC 18,797 
(1,463) Quidel Corp Morgan Stanley 5,399 
11,648 QuinStreet Inc Barclays Bank (1,514) 
27,115 QuinStreet Inc Goldman Sachs 47,722 
5,695 QuinStreet Inc Morgan Stanley (740) 
5,829 Quipt Home Medical Corp Barclays Bank (5,654) 
4,692 Quipt Home Medical Corp HSBC (490) 
7,410 Quipt Home Medical Corp Morgan Stanley (4,244) 

(10,637) Quotient Technology Inc Barclays Bank 2,553 
(11,499) Quotient Technology Inc Goldman Sachs 575 
(3,076) Quotient Technology Inc HSBC 738 
1,097 Qurate Retail Inc (Pref) Goldman Sachs (1,020) 

599 Qurate Retail Inc (Pref) HSBC (1,426) 
330 Qurate Retail Inc (Pref) Morgan Stanley (587) 

(16,657) Qurate Retail Inc ’A’ Goldman Sachs 1,906 
(24,675) Qurate Retail Inc ’A’ Morgan Stanley 664 
(21,335) R1 RCM Inc Bank of America 

Merrill Lynch 
640 

(29,207) R1 RCM Inc Barclays Bank 15,772 
(41,536) R1 RCM Inc Goldman Sachs 1,246 
(56,153) R1 RCM Inc HSBC (7,155) 
(47,427) R1 RCM Inc Morgan Stanley 25,611 
29,222 Rackspace Technology Inc Bank of America 

Merrill Lynch 
13,004 

13,098 Rackspace Technology Inc Barclays Bank 1,113 
7,094 Rackspace Technology Inc Goldman Sachs 3,157 

(44,212) Radian Group Inc Bank of America 
Merrill Lynch 

(38,464) 

(35,601) Radian Group Inc Barclays Bank (15,665) 
9,259 Radian Group Inc Barclays Bank 4,074 

    
 

(18,758) Radian Group Inc Goldman Sachs (16,319) 
(42,891) Radian Group Inc HSBC (45,464) 
(29,358) Radian Group Inc Morgan Stanley (13,112) 
21,589 Radiant Logistics Inc Bank of America 

Merrill Lynch 
(1,295) 

26,454 Radiant Logistics Inc Barclays Bank (6,349) 
22,515 Radiant Logistics Inc Goldman Sachs (1,351) 
46,536 Radiant Logistics Inc HSBC (7,911) 
44,633 Radiant Logistics Inc Morgan Stanley (10,712) 

(13,230) Radius Global 
Infrastructure Inc ’A’ 

Bank of America 
Merrill Lynch 

(1,521) 

(9,977) Radius Global 
Infrastructure Inc ’A’ 

Barclays Bank (449) 

(5,155) Radius Global 
Infrastructure Inc ’A’ 

Goldman Sachs (593) 

(13,767) RadNet Inc Barclays Bank (9,775) 
(16,350) Rafael Holdings Inc ’B’ Barclays Bank (1,799) 
(12,818) Rafael Holdings Inc ’B’ Goldman Sachs (2,051) 

(2,725) Rafael Holdings Inc ’B’ HSBC (136) 
(1,904) Rafael Holdings Inc ’B’ Morgan Stanley (209) 
(2,633) Rain Oncology Inc Barclays Bank 369 
3,865 Ralph Lauren Corp Bank of America 

Merrill Lynch 
(26,282) 

22,743 Ralph Lauren Corp Barclays Bank (53,901) 
3,229 Ralph Lauren Corp Goldman Sachs (21,957) 
7,419 Ralph Lauren Corp HSBC (39,247) 

11,194 Ralph Lauren Corp Morgan Stanley (26,530) 
(5,011) Ramaco Resources Inc Bank of America 

Merrill Lynch 
10,172 

(20,275) Ramaco Resources Inc Barclays Bank 30,615 
(12,038) Ramaco Resources Inc Goldman Sachs 24,437 
(8,845) Ramaco Resources Inc HSBC 22,643 
4,693 Rambus Inc Bank of America 

Merrill Lynch 
37,417 

7,800 Rambus Inc Barclays Bank 48,282 
3,702 Rambus Inc Goldman Sachs 36,336 

(4,714) Rambus Inc HSBC (70,380) 
2,696 Rambus Inc Morgan Stanley 16,688 

(5,067) Range Resources Corp Bank of America 
Merrill Lynch 

10,729 

(19,869) Range Resources Corp Barclays Bank 42,917 
2,200 Range Resources Corp Barclays Bank (4,752) 

(21,518) Range Resources Corp Goldman Sachs 430 
(10,366) Range Resources Corp HSBC (20,317) 
(15,963) Range Resources Corp Morgan Stanley 29,453 

3,386 Ranger Energy 
Services Inc 

Goldman Sachs 711 

9,263 Ranger Energy 
Services Inc 

Morgan Stanley (5,836) 

(7,540) Ranger Oil Corp Bank of America 
Merrill Lynch 

9,727 

(11,549) Ranger Oil Corp Barclays Bank 23,791 
(7,997) Ranger Oil Corp Goldman Sachs 10,316 
(8,611) Ranger Oil Corp HSBC 17,911 

(10,118) Ranger Oil Corp Morgan Stanley 20,843 
(66,813) Ranpak Holdings Corp Barclays Bank 24,053 
(17,327) Ranpak Holdings Corp Goldman Sachs 6,238 

(4,113) Ranpak Holdings Corp Morgan Stanley 1,481 
940 Rapid7 Inc Bank of America 

Merrill Lynch 
733 

25,074 Rapid7 Inc Barclays Bank 99,043 
423 Rapid7 Inc HSBC (55) 

(11,713) RAPT Therapeutics Inc Barclays Bank 14,407 
(4,604) Raymond James 

Financial Inc 
Bank of America 
Merrill Lynch 

(17,493) 

   
 

 
(23,454) Raymond James 

Financial Inc 
Barclays Bank (31,854) 

3,534 Raymond James 
Financial Inc 

Barclays Bank 4,736 

(1,091) Raymond James 
Financial Inc 

HSBC (2,537) 

(7,298) Raymond James 
Financial Inc 

Morgan Stanley (9,879) 

(21,854) Rayonier Advanced 
Materials Inc 

Barclays Bank 18,794 

633 Rayonier Inc (REIT) Bank of America 
Merrill Lynch 

(411) 

7,344 Rayonier Inc (REIT) Barclays Bank (4,700) 
(13,419) Rayonier Inc (REIT) Barclays Bank 8,588 

3,825 Rayonier Inc (REIT) Goldman Sachs (2,486) 
3,254 Rayonier Inc (REIT) HSBC (2,310) 

(3,222) Rayonier Inc (REIT) HSBC 2,288 
(6,588) RB Global Inc Morgan Stanley 21,543 
(1,383) RBB Bancorp Bank of America 

Merrill Lynch 
(1,646) 

(7,358) RBB Bancorp Barclays Bank 883 
(7,182) RBB Bancorp Goldman Sachs (8,547) 

(12,956) RBB Bancorp HSBC (22,932) 
(19,082) RBC Bearings Inc Barclays Bank 238,715 
(11,147) RBC Bearings Inc Goldman Sachs 191,171 
(3,236) RBC Bearings Inc HSBC 61,430 
(6,609) RBC Bearings Inc Morgan Stanley 82,679 
(1,088) RCI Hospitality 

Holdings Inc 
Goldman Sachs 54 

(1,206) RCI Hospitality 
Holdings Inc 

HSBC 2,328 

(3,124) RCM Technologies Inc Barclays Bank  
(4,857) RCM Technologies Inc Goldman Sachs (8,840) 
(2,617) RE/MAX Holdings Inc ’A’ Barclays Bank 1,309 
(7,043) RE/MAX Holdings Inc ’A’ Goldman Sachs 916 

(22,599) RE/MAX Holdings Inc ’A’ HSBC 7,458 
(497) Reading 

International Inc ’A’ 
Bank of America 
Merrill Lynch 

75 

(30,500) Reading 
International Inc ’A’ 

HSBC 8,845 

(10,422) Ready Capital Corp (REIT) Bank of America 
Merrill Lynch 

(984) 

(103,923) Ready Capital Corp (REIT) Barclays Bank 53,902 
(66,087) Ready Capital Corp (REIT) Goldman Sachs 5,946 
(90,876) Ready Capital Corp (REIT) HSBC 4,301 
(12,492) Ready Capital Corp (REIT) Morgan Stanley 3,869 
(27,713) RealReal Inc Bank of America 

Merrill Lynch 
(416) 

(8,842) RealReal Inc HSBC 486 
(19,640) Realty Income 

Corp (REIT) 
Bank of America 
Merrill Lynch 

48,943 

(81,229) Realty Income 
Corp (REIT) 

Barclays Bank 107,565 

(19,045) Realty Income 
Corp (REIT) 

Goldman Sachs 56,373 

(14,600) Realty Income 
Corp (REIT) 

HSBC 43,505 

(4,041) Realty Income 
Corp (REIT) 

Morgan Stanley 5,320 

(1,127) Reata Pharmaceuticals 
Inc ’A’ 

Bank of America 
Merrill Lynch 

(6,955) 

(322) Reata Pharmaceuticals 
Inc ’A’ 

Barclays Bank (3,249) 

(475) Reata Pharmaceuticals 
Inc ’A’ 

Goldman Sachs (2,332) 
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(610) Reata Pharmaceuticals 

Inc ’A’ 
HSBC 9,315 

(1,151) Reata Pharmaceuticals 
Inc ’A’ 

Morgan Stanley (11,614) 

5,476 Recursion 
Pharmaceuticals Inc ’A’ 

Bank of America 
Merrill Lynch 

17,030 

7,139 Recursion 
Pharmaceuticals Inc ’A’ 

Barclays Bank 4,212 

19,631 Recursion 
Pharmaceuticals Inc ’A’ 

Goldman Sachs 61,052 

14,372 Recursion 
Pharmaceuticals Inc ’A’ 

HSBC 44,697 

9,029 Recursion 
Pharmaceuticals Inc ’A’ 

Morgan Stanley 5,327 

(7,878) Red River Bancshares Inc Barclays Bank (2,757) 
(5,008) Red River Bancshares Inc Goldman Sachs (29,848) 
(3,874) Red River Bancshares Inc HSBC (24,639) 
(5,086) Red River Bancshares Inc Morgan Stanley (1,780) 

(13,157) Red Robin Gourmet 
Burgers Inc 

Morgan Stanley 18,551 

2,940 Red Rock Resorts Inc ’A’ Bank of America 
Merrill Lynch 

(3,557) 

(533) Red Rock Resorts Inc ’A’ Bank of America 
Merrill Lynch 

247 

4,094 Red Rock Resorts Inc ’A’ Barclays Bank (7,041) 
(364) Red Rock Resorts Inc ’A’ Barclays Bank 300 

5,663 Red Rock Resorts Inc ’A’ HSBC (12,402) 
(3,549) Red Rock Resorts Inc ’A’ HSBC 7,772 
5,498 Red Rock Resorts Inc ’A’ Morgan Stanley (9,457) 

(2,461) Red Rock Resorts Inc ’A’ Morgan Stanley 1,700 
(9,248) Red Violet Inc Barclays Bank 25,987 
(2,028) Red Violet Inc HSBC (6,632) 
7,417 Redfin Corp Barclays Bank (10,013) 

(49,923) Redwood Trust Inc (REIT) Barclays Bank 1,498 
(66,897) Redwood Trust Inc (REIT) Goldman Sachs (14,048) 
(18,721) Redwood Trust Inc (REIT) HSBC (2,059) 
(3,527) Regal Rexnord Corp Bank of America 

Merrill Lynch 
(13,561) 

(3,307) Regal Rexnord Corp Barclays Bank 5,853 
1,307 Regal Rexnord Corp Barclays Bank (2,313) 

606 Regal Rexnord Corp Goldman Sachs 2,273 
(4,331) Regal Rexnord Corp HSBC (12,036) 
(6,661) Regal Rexnord Corp Morgan Stanley 11,789 
6,015 Regency Centers 

Corp (REIT) 
Bank of America 
Merrill Lynch 

(19,368) 

1,890 Regency Centers 
Corp (REIT) 

Barclays Bank (61) 

18,491 Regency Centers 
Corp (REIT) 

Goldman Sachs (59,541) 

35,122 Regency Centers 
Corp (REIT) 

HSBC (113,434) 

13,144 Regency Centers 
Corp (REIT) 

Morgan Stanley (25,401) 

379 Regeneron 
Pharmaceuticals Inc 

Bank of America 
Merrill Lynch 

(7,243) 

806 Regeneron 
Pharmaceuticals Inc 

Barclays Bank (13,432) 

260 Regeneron 
Pharmaceuticals Inc 

Goldman Sachs (4,920) 

743 Regeneron 
Pharmaceuticals Inc 

HSBC (14,576) 

428 Regeneron 
Pharmaceuticals Inc 

Morgan Stanley (8,410) 

1,659 REGENXBIO Inc Goldman Sachs (7,399) 
26,573 REGENXBIO Inc HSBC (31,888) 

   
 

 
25,157 REGENXBIO Inc Morgan Stanley (82,515) 
4,283 Regional 

Management Corp 
Bank of America 
Merrill Lynch 

2,142 

7,980 Regional 
Management Corp 

Barclays Bank (479) 

13,736 Regional 
Management Corp 

Goldman Sachs 6,868 

7,106 Regional 
Management Corp 

HSBC (2,061) 

22,079 Regional 
Management Corp 

Morgan Stanley (1,325) 

(32,497) Regions Financial Corp HSBC (42,896) 
(42,521) Regions Financial Corp Morgan Stanley (8,929) 

744 Reinsurance Group 
of America Inc 

Bank of America 
Merrill Lynch 

(6,331) 

3,525 Reinsurance Group 
of America Inc 

Barclays Bank (29,927) 

9,216 Reinsurance Group 
of America Inc 

Goldman Sachs (78,428) 

403 Reinsurance Group 
of America Inc 

Morgan Stanley (883) 

(59,920) Rekor Systems Inc Bank of America 
Merrill Lynch 

(15,579) 

(24,176) Rekor Systems Inc Barclays Bank 967 
(4,322) Rekor Systems Inc HSBC (692) 

(226) Rekor Systems Inc Morgan Stanley 9 
13,380 Relay Therapeutics Inc Barclays Bank (3,880) 
7,095 Relay Therapeutics Inc HSBC (71) 

11,793 Relay Therapeutics Inc Morgan Stanley (3,420) 
330 Reliance Steel & 

Aluminum Co 
Bank of America 
Merrill Lynch 

(4,086) 

331 Reliance Steel & 
Aluminum Co 

Barclays Bank (4,098) 

(17,679) Relmada Therapeutics Inc Bank of America 
Merrill Lynch 

2,475 

(4,406) Relmada Therapeutics Inc Barclays Bank 1,630 
(9,251) Relmada Therapeutics Inc Goldman Sachs 1,295 
(5,930) Relmada Therapeutics Inc HSBC 3,499 

(891) Remitly Global Inc Bank of America 
Merrill Lynch 

1,337 

(1,843) Remitly Global Inc Barclays Bank 2,304 
(5,268) Remitly Global Inc HSBC 3,582 
(9,404) Remitly Global Inc Morgan Stanley 11,755 
1,245 RenaissanceRe 

Holdings Ltd 
Bank of America 
Merrill Lynch 

(15,367) 

899 RenaissanceRe 
Holdings Ltd 

Barclays Bank (292) 

1,698 RenaissanceRe 
Holdings Ltd 

HSBC (26,468) 

(9,866) Renasant Corp Bank of America 
Merrill Lynch 

(17,660) 

(15,477) Renasant Corp Barclays Bank (2,012) 
(26,983) Renasant Corp Goldman Sachs (48,300) 
(16,378) Renasant Corp HSBC (17,033) 
(5,956) Renasant Corp Morgan Stanley (774) 

549 Reneo 
Pharmaceuticals Inc 

Bank of America 
Merrill Lynch 

(55) 

670 Reneo 
Pharmaceuticals Inc 

Barclays Bank (74) 

519 Reneo 
Pharmaceuticals Inc 

Morgan Stanley (57) 

7,976 Rent the Runway Inc ’A’ Morgan Stanley (4,307) 
(18,799) Rentech Inc* Morgan Stanley 56 
19,357 Repay Holdings Corp Bank of America 

Merrill Lynch 
(19,744) 

    
 

8,577 Repay Holdings Corp Barclays Bank (5,747) 
23,079 Repay Holdings Corp Goldman Sachs (23,541) 
18,107 Repay Holdings Corp HSBC (2,535) 
(4,528) Repligen Corp Bank of America 

Merrill Lynch 
(76,885) 

(2,655) Repligen Corp Barclays Bank (10,480) 
269 Repligen Corp Barclays Bank 1,149 

(478) Repligen Corp HSBC (6,893) 
(820) Repligen Corp Morgan Stanley (3,817) 

5,467 Replimune Group Inc Bank of America 
Merrill Lynch 

656 

13,574 Replimune Group Inc HSBC 10,136 
3,047 Replimune Group Inc Morgan Stanley (2,559) 

(1,840) Republic Bancorp Inc ’A’ Bank of America 
Merrill Lynch 

(7,047) 

(10,733) Republic Bancorp Inc ’A’ Barclays Bank (25,008) 
(11,740) Republic Bancorp Inc ’A’ Goldman Sachs (44,964) 
(4,459) Republic Bancorp Inc ’A’ HSBC (17,791) 
57,961 Republic First Bancorp Inc Barclays Bank (1,159) 

(174) Republic Services Inc Barclays Bank 331 
(6,948) Republic Services Inc Morgan Stanley 13,201 

(14,831) Research Frontiers Inc Barclays Bank (1,186) 
(14,789) Research Frontiers Inc HSBC (2,958) 
(66,270) Research Frontiers Inc Morgan Stanley (5,302) 

2,614 Reservoir Media Inc Morgan Stanley 131 
(2,909) Resideo Technologies Inc Bank of America 

Merrill Lynch 
1,251 

(31,697) Resideo Technologies Inc Barclays Bank 29,478 
(2,726) Resideo Technologies Inc Goldman Sachs 1,172 

(27,093) Resideo Technologies Inc HSBC 6,773 
(7,231) Resideo Technologies Inc Morgan Stanley 6,725 
9,098 ResMed Inc Barclays Bank (153,301) 
(539) ResMed Inc Barclays Bank 9,082 
(996) ResMed Inc HSBC 23,994 
(181) ResMed Inc Morgan Stanley 3,050 

2,631 Resolute Forest 
Products Inc* 

Goldman Sachs  

(28,385) Resources Connection Inc Barclays Bank 10,786 
(9,537) Resources Connection Inc HSBC (3,383) 

(10,490) Resources Connection Inc Morgan Stanley 2,650 
(4,311) Retail Opportunity 

Investments Corp (REIT) 
Bank of America 
Merrill Lynch 

1,768 

(11,514) Retail Opportunity 
Investments Corp (REIT) 

HSBC 6,825 

(15,885) REV Group Inc Bank of America 
Merrill Lynch 

(2,383) 

(62,565) REV Group Inc Barclays Bank 14,390 
(43,925) REV Group Inc Goldman Sachs (6,589) 

(9,345) REV Group Inc HSBC 2,804 
(21,835) REV Group Inc Morgan Stanley 5,022 

(3,090) Revance Therapeutics Inc Barclays Bank 6,551 
(8,916) REVOLUTION 

Medicines Inc 
Barclays Bank 12,572 

(8,375) REVOLUTION 
Medicines Inc 

Goldman Sachs 10,553 

16,676 Revolve Group Inc Bank of America 
Merrill Lynch 

(3,991) 

5,460 Revolve Group Inc Morgan Stanley (147) 
(2,492) Revvity Inc Bank of America 

Merrill Lynch 
9,069 

(1,142) Revvity Inc Barclays Bank 4,954 
(789) Revvity Inc HSBC 1,596 

(15,504) Revvity Inc Morgan Stanley 79,226 
(7,769) REX American 

Resources Corp 
Barclays Bank (23,152) 
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(8,217) REX American 

Resources Corp 
Goldman Sachs (41,578) 

(1,120) REX American 
Resources Corp 

HSBC (6,395) 

17,055 Rexford Industrial 
Realty Inc (REIT) 

Bank of America 
Merrill Lynch 

(384) 

6,196 Rexford Industrial 
Realty Inc (REIT) 

Barclays Bank 2,937 

6,373 Rexford Industrial 
Realty Inc (REIT) 

Goldman Sachs 2,723 

17,986 Rexford Industrial 
Realty Inc (REIT) 

HSBC (18,207) 

17,381 Rexford Industrial 
Realty Inc (REIT) 

Morgan Stanley 9,163 

15,091 Reynolds Consumer 
Products Inc 

Barclays Bank (5,885) 

3,424 Reynolds Consumer 
Products Inc 

HSBC (103) 

(5,830) RGC Resources Inc Bank of America 
Merrill Lynch 

(13,526) 

(6,892) RGC Resources Inc Barclays Bank (14,818) 
(7,553) RGC Resources Inc Goldman Sachs (17,523) 
(7,122) RGC Resources Inc HSBC (13,104) 
(1,568) RH Bank of America 

Merrill Lynch 
19,835 

(6,379) RH Barclays Bank 30,046 
(3,035) RH Goldman Sachs 38,393 
(2,171) RH HSBC 11,810 
(2,109) RH Morgan Stanley 9,933 
11,002 Ribbon 

Communications Inc 
Barclays Bank (1,430) 

20,885 Ribbon 
Communications Inc 

Goldman Sachs 3,550 

25,696 Ribbon 
Communications Inc 

HSBC 5,396 

(8,755) Richardson 
Electronics Ltd 

Barclays Bank 14,796 

(5,399) Richardson 
Electronics Ltd 

Goldman Sachs 1,890 

9,295 Richmond Mutual 
BanCorp Inc 

Barclays Bank (2,556) 

25,124 Richmond Mutual 
BanCorp Inc 

Goldman Sachs 18,592 

17,568 Rigel 
Pharmaceuticals Inc 

Bank of America 
Merrill Lynch 

(88) 

11,375 Rigel 
Pharmaceuticals Inc 

Barclays Bank (2,332) 

12,254 Rigel 
Pharmaceuticals Inc 

Goldman Sachs (61) 

20,972 Rigel 
Pharmaceuticals Inc 

HSBC 3,041 

(21,112) Riley Exploration 
Permian Inc 

Goldman Sachs 125,194 

(1,423) Riley Exploration 
Permian Inc 

HSBC 15,667 

(1,357) Riley Exploration 
Permian Inc 

Morgan Stanley 7,287 

(10,720) Rimini Street Inc Barclays Bank (4,717) 
(15,143) Rimini Street Inc Goldman Sachs (11,206) 
(18,298) Rimini Street Inc HSBC (9,881) 

(210,824) Ring Energy Inc Bank of America 
Merrill Lynch 

14,758 

(57,522) Ring Energy Inc HSBC 6,903 
(116,173) Ring Energy Inc Morgan Stanley 20,911 

   
 

 
29,703 RingCentral Inc ’A’ Bank of America 

Merrill Lynch 
192,475 

25,659 RingCentral Inc ’A’ Barclays Bank 73,384 
6,338 RingCentral Inc ’A’ HSBC 51,908 
7,642 RingCentral Inc ’A’ Morgan Stanley 21,856 

(23,392) Riot Platforms Inc Barclays Bank 8,421 
(55,117) Rite Aid Corp Bank of America 

Merrill Lynch 
4,961 

(4,512) Rite Aid Corp Goldman Sachs 406 
(51,067) Rite Aid Corp Morgan Stanley 9,192 

(208,642) Rithm Capital Corp (REIT) Barclays Bank 8,346 
(259,543) Rithm Capital Corp (REIT) Goldman Sachs (36,336) 

(40,949) Rithm Capital Corp (REIT) HSBC (9,009) 
81,353 Riverview Bancorp Inc Bank of America 

Merrill Lynch 
43,117 

22,637 Riverview Bancorp Inc Goldman Sachs 11,998 
19,835 Riverview Bancorp Inc Morgan Stanley 7,934 

(58,589) Rivian Automotive Inc ’A’ Bank of America 
Merrill Lynch 

(74,994) 

(9,618) Rivian Automotive Inc ’A’ Goldman Sachs (12,311) 
(34,588) Rivian Automotive Inc ’A’ Morgan Stanley (16,948) 
(1,625) RLI Corp Bank of America 

Merrill Lynch 
10,418 

(7,384) RLI Corp Barclays Bank 29,876 
(726) RLI Corp Goldman Sachs 939 

(17,264) RLI Corp HSBC 200,378 
(22,889) RLI Corp Morgan Stanley 108,036 
56,843 RLJ Lodging Trust (REIT) Bank of America 

Merrill Lynch 
(28,990) 

19,738 RLJ Lodging Trust (REIT) Barclays Bank (9,277) 
33,081 RLJ Lodging Trust (REIT) Goldman Sachs (11,506) 
61,422 RLJ Lodging Trust (REIT) HSBC (33,782) 
50,818 RLJ Lodging Trust (REIT) Morgan Stanley (19,057) 
35,929 RMR Group Inc ’A’ Barclays Bank (9,342) 

7,100 RMR Group Inc ’A’ HSBC (4,189) 
(6,216) Roadrunner Transportation 

Systems Inc 
Bank of America 
Merrill Lynch 

(5,532) 

2,443 Robert Half 
International Inc 

Bank of America 
Merrill Lynch 

(4,693) 

6,046 Robert Half 
International Inc 

Barclays Bank (12,341) 

1,513 Robert Half 
International Inc 

Goldman Sachs (4,238) 

(20,093) Robinhood Markets Inc ’A’ Barclays Bank (4,420) 
2,390 Robinhood Markets Inc ’A’ Goldman Sachs 891 

(10,209) Robinhood Markets Inc ’A’ HSBC (715) 
(158) ROBLOX Corp ’A’ Bank of America 

Merrill Lynch 
(221) 

10,630 ROBLOX Corp ’A’ Barclays Bank 9,354 
(866) ROBLOX Corp ’A’ HSBC (3,542) 

3,744 ROBLOX Corp ’A’ Morgan Stanley 3,295 
(1,442) ROBLOX Corp ’A’ Morgan Stanley (1,269) 

(89,158) Rocket Lab USA Inc Barclays Bank 36,109 
(70,961) Rocket Lab USA Inc HSBC (49,318) 
(69,562) Rocket Lab USA Inc Morgan Stanley 28,173 
(14,175) Rocket 

Pharmaceuticals Inc 
Barclays Bank 18,286 

(11,683) Rocket 
Pharmaceuticals Inc 

HSBC 8,645 

(1,240) Rocket 
Pharmaceuticals Inc 

Morgan Stanley 1,600 

(2,046) Rockwell Automation Inc Barclays Bank 2,005 
371 Rockwell Automation Inc Goldman Sachs (1,761) 

(1,010) Rockwell Automation Inc Goldman Sachs (7,424) 

    
 

559 Rockwell Automation Inc Morgan Stanley 4,502 
(1,880) Rockwell Automation Inc Morgan Stanley 1,842 
(1,810) Rockwell Medical Inc Bank of America 

Merrill Lynch 
(688) 

(725) Rockwell Medical Inc Barclays Bank (160) 
(7,942) Rockwell Medical Inc Morgan Stanley (1,747) 
(3,097) Rocky Brands Inc Bank of America 

Merrill Lynch 
(1,239) 

(6,844) Rocky Brands Inc Barclays Bank (3,354) 
(5,884) Rocky Brands Inc Goldman Sachs (2,354) 
(8,198) Rocky Brands Inc HSBC 1,886 
(3,266) Rogers Corp Barclays Bank  
(7,049) Rogers Corp HSBC 24,178 
5,841 Roku Inc Bank of America 

Merrill Lynch 
19,158 

9,650 Roku Inc Barclays Bank 6,562 
651 Roku Inc Goldman Sachs 2,135 

6,848 Roku Inc HSBC 10,888 
3,084 Roku Inc Morgan Stanley 2,097 
7,520 Rollins Inc Bank of America 

Merrill Lynch 
(18,833) 

22,414 Rollins Inc Barclays Bank (33,640) 
14,965 Rollins Inc Goldman Sachs (42,768) 
32,583 Rollins Inc HSBC (87,159) 
39,469 Rollins Inc Morgan Stanley (66,900) 

(17,265) Root Inc A  Barclays Bank  
(57) Roper Technologies Inc Barclays Bank 299 

(7,214) Roper Technologies Inc Goldman Sachs 68,639 
(165) Roper Technologies Inc HSBC 1,026 

(6,506) Ross Stores Inc Bank of America 
Merrill Lynch 

12,557 

(4,361) Ross Stores Inc Goldman Sachs 8,417 
(1,974) Ross Stores Inc HSBC (1,021) 
(7,851) Ross Stores Inc Morgan Stanley 16,958 
12,151 Rover Group Inc Barclays Bank 214 

6,229 Rover Group Inc Goldman Sachs 12 
30,688 Rover Group Inc HSBC (3,864) 
20,644 Rover Group Inc Morgan Stanley 246 

1,094 Royal Caribbean 
Cruises Ltd 

Bank of America 
Merrill Lynch 

4,453 

3,918 Royal Caribbean 
Cruises Ltd 

Barclays Bank (528) 

1,366 Royal Caribbean 
Cruises Ltd 

Goldman Sachs 1,821 

1,815 Royal Caribbean 
Cruises Ltd 

HSBC 4,783 

3,715 Royal Caribbean 
Cruises Ltd 

Morgan Stanley 5,623 

(1,361) Royal Gold Inc Goldman Sachs 20,388 
2,764 Royal Gold Inc Morgan Stanley (18,132) 
5,993 Royalty Pharma Plc ’A’ Bank of America 

Merrill Lynch 
(10,068) 

(2,043) Royalty Pharma Plc ’A’ Bank of America 
Merrill Lynch 

3,432 

6,016 Royalty Pharma Plc ’A’ Barclays Bank (4,392) 
(9,828) Royalty Pharma Plc ’A’ Barclays Bank 7,174 
10,763 Royalty Pharma Plc ’A’ Goldman Sachs (18,082) 
10,050 Royalty Pharma Plc ’A’ HSBC (28,844) 
(2,063) Royalty Pharma Plc ’A’ HSBC 5,921 
48,886 Royalty Pharma Plc ’A’ Morgan Stanley (35,687) 

(10,669) Royalty Pharma Plc ’A’ Morgan Stanley 7,788 
41,434 RPC Inc Bank of America 

Merrill Lynch 
(7,458) 

10,155 RPC Inc Barclays Bank (5,687) 
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1,635 RPC Inc Goldman Sachs (294) 
5,291 RPC Inc HSBC (1,058) 

20,423 RPC Inc Morgan Stanley (11,437) 
5,235 RPM International Inc Barclays Bank (105) 

(14,189) RPM International Inc Goldman Sachs 14,331 
2,436 RPM International Inc Goldman Sachs (2,460) 
1,337 RPM International Inc HSBC (1,070) 
2,628 RPM International Inc Morgan Stanley (53) 

67,561 RPT Realty (REIT) Barclays Bank (8,783) 
84,117 RPT Realty (REIT) Goldman Sachs 9,253 
54,376 RPT Realty (REIT) HSBC 2,175 
(2,607) RumbleON Inc ’B’ Bank of America 

Merrill Lynch 
(4,093) 

(26,024) RumbleON Inc ’B’ Barclays Bank 5,465 
(10,894) RumbleON Inc ’B’ Morgan Stanley 2,288 
28,675 Rush Enterprises Inc ’A’ Barclays Bank 8,029 
7,337 Rush Enterprises Inc ’A’ Goldman Sachs 1,467 

11,183 Rush Enterprises Inc ’B’ Barclays Bank (3,355) 
5,451 Rush Enterprises Inc ’B’ Goldman Sachs 4,742 
2,169 Rush Enterprises Inc ’B’ HSBC 4,707 

153 Rush Enterprises Inc ’B’ Morgan Stanley (46) 
12,521 Rush Street Interactive Inc Bank of America 

Merrill Lynch 
(1,878) 

26,002 Rush Street Interactive Inc Barclays Bank (9,101) 
17,990 Rush Street Interactive Inc Goldman Sachs (2,699) 

9,299 Rush Street Interactive Inc Morgan Stanley (3,255) 
3,125 Ruth’s Hospitality 

Group Inc 
Bank of America 
Merrill Lynch 

203 

14,047 Ruth’s Hospitality 
Group Inc 

Barclays Bank 351 

29,507 RXO Inc Bank of America 
Merrill Lynch 

43,080 

16,567 RXO Inc Barclays Bank 11,100 
33,919 RXO Inc Goldman Sachs 49,522 
5,264 RXO Inc HSBC 6,896 

16,545 RXO Inc Morgan Stanley 11,085 
(2,098) RxSight Inc Barclays Bank 2,455 

(23,333) RxSight Inc Goldman Sachs (52,966) 
(16,059) Ryan Specialty 

Holdings Inc 
Bank of America 
Merrill Lynch 

64,878 

(18,319) Ryan Specialty 
Holdings Inc 

Goldman Sachs 74,009 

(4,872) Ryan Specialty 
Holdings Inc 

HSBC 16,029 

(30,790) Ryan Specialty 
Holdings Inc 

Morgan Stanley 129,626 

5,671 Ryder System Inc Barclays Bank (6,408) 
1,232 Ryerson Holding Corp Bank of America 

Merrill Lynch 
(1,388) 

1,363 Ryerson Holding Corp Barclays Bank (3,298) 
5,229 Ryerson Holding Corp Goldman Sachs (3,556) 
7,705 Ryerson Holding Corp HSBC (7,501) 
1,849 Ryerson Holding Corp Morgan Stanley (4,219) 
4,714 Ryman Hospitality 

Properties Inc (REIT) 
Bank of America 
Merrill Lynch 

(17,913) 

(563) Ryman Hospitality 
Properties Inc (REIT) 

Barclays Bank 1,019 

4,200 Ryman Hospitality 
Properties Inc (REIT) 

Barclays Bank (7,602) 

5,648 Ryman Hospitality 
Properties Inc (REIT) 

Goldman Sachs (21,462) 

(808) Ryman Hospitality 
Properties Inc (REIT) 

Goldman Sachs 3,070 

14,705 Ryman Hospitality 
Properties Inc (REIT) 

HSBC (59,996) 

    
 

(1,273) Ryman Hospitality 
Properties Inc (REIT) 

HSBC 5,194 

(769) Ryman Hospitality 
Properties Inc (REIT) 

Morgan Stanley 1,392 

1,770 Ryman Hospitality 
Properties Inc (REIT) 

Morgan Stanley (3,204) 

2,976 S&P Global Inc Barclays Bank (31,218) 
393 S&P Global Inc HSBC 2,625 

2,192 S&P Global Inc Morgan Stanley (22,994) 
(17,308) S&T Bancorp Inc Bank of America 

Merrill Lynch 
(8,461) 

(6,540) S&T Bancorp Inc Barclays Bank 1,086 
(3,059) S&T Bancorp Inc HSBC (831) 
(8,580) S&T Bancorp Inc Morgan Stanley 1,474 

(66,317) Sabra Health 
Care Inc (REIT) 

Barclays Bank 5,968 

(48,960) Sabra Health 
Care Inc (REIT) 

Goldman Sachs 22,522 

(30,674) Sabra Health 
Care Inc (REIT) 

HSBC 17,632 

(9,928) Sabra Health 
Care Inc (REIT) 

Morgan Stanley 894 

(7,933) Sabre Corp Bank of America 
Merrill Lynch 

2,737 

(40,849) Sabre Corp Barclays Bank 20,629 
(936) Sabre Corp HSBC 548 

(70,186) Sabre Corp Morgan Stanley 35,444 
(20,670) Safe Bulkers Inc Barclays Bank 9,508 
(18,078) Safe Bulkers Inc Goldman Sachs 5,966 
(52,013) Safe Bulkers Inc HSBC 24,966 

(120,812) Safeguard Scientifics Inc Bank of America 
Merrill Lynch 

8,457 

(7,047) Safety Insurance Group Inc Barclays Bank (6,413) 
(11,950) Safety Insurance Group Inc Goldman Sachs (54,373) 
(3,087) Safety Insurance Group Inc HSBC (12,718) 
6,123 Saga Communications 

Inc ’A’ 
Goldman Sachs (4,776) 

235 Saga Communications 
Inc ’A’ 

HSBC (414) 

1,547 Saga Communications 
Inc ’A’ 

Morgan Stanley 588 

(6,501) Sage Therapeutics Inc Barclays Bank 21,583 
(1,091) Sage Therapeutics Inc Goldman Sachs 3,535 
(3,137) Sage Therapeutics Inc HSBC 4,423 

(112) Saia Inc Bank of America 
Merrill Lynch 

(740) 

(2,815) Saia Inc Barclays Bank (25,195) 
712 Saia Inc Goldman Sachs 4,706 
264 Saia Inc HSBC (1,238) 

2,122 Salesforce Inc Barclays Bank 21,475 
(2,397) Salesforce Inc Barclays Bank (24,258) 
1,921 Salesforce Inc HSBC 43,184 
2,119 Salesforce Inc Morgan Stanley 21,444 

(1,164) Salesforce Inc Morgan Stanley (11,780) 
9,129 Salisbury Bancorp Inc Barclays Bank (9,312) 
5,287 Salisbury Bancorp Inc Goldman Sachs 7,666 

(5,462) Sally Beauty Holdings Inc Barclays Bank (1,693) 
(8,297) Sally Beauty Holdings Inc Goldman Sachs 249 
(5,904) Sally Beauty Holdings Inc HSBC (649) 
(4,606) Samsara Inc ’A’ Bank of America 

Merrill Lynch 
2,111 

(3,621) Samsara Inc ’A’ Barclays Bank 3,078 
(1,736) Samsara Inc ’A’ HSBC (146) 

(17,355) Samsara Inc ’A’ Morgan Stanley 11,546 
20,640 Sana Biotechnology Inc Barclays Bank (34,882) 

   
 

 
(786) Sanara Medtech Inc Bank of America 

Merrill Lynch 
6,319 

(859) Sanara Medtech Inc Barclays Bank 2,122 
(2,391) Sanara Medtech Inc Morgan Stanley 5,906 
11,726 SandRidge Energy Inc Barclays Bank (45,966) 
14,030 Sandy Spring Bancorp Inc Barclays Bank (5,191) 
35,753 Sangamo Therapeutics Inc Bank of America 

Merrill Lynch 
(6,793) 

117,275 Sangamo Therapeutics Inc Barclays Bank (24,628) 
66,785 Sangamo Therapeutics Inc Goldman Sachs (12,689) 
44,952 Sangamo Therapeutics Inc HSBC (5,394) 
41,204 Sangamo Therapeutics Inc Morgan Stanley (8,653) 
13,860 Sanmina Corp Barclays Bank 34,234 
27,555 Sanmina Corp HSBC 14,053 

(11,995) Sapiens International 
Corp NV 

Barclays Bank (8,756) 

(1,286) Sapiens International 
Corp NV 

HSBC (2,958) 

(50,320) Sarcos Technology & 
Robotics Corp 

HSBC 669 

(6,039) Sarcos Technology & 
Robotics Corp 

Morgan Stanley (195) 

(366) Sarepta Therapeutics Inc Barclays Bank 9,026 
(186) Sarepta Therapeutics Inc Goldman Sachs 4,592 

(2,192) Sarepta Therapeutics Inc HSBC 53,385 
(187) Sarepta Therapeutics Inc Morgan Stanley 4,611 

(21,417) Saul Centers Inc (REIT) Barclays Bank 29,555 
(5,580) Saul Centers Inc (REIT) Goldman Sachs 2,065 

(58,571) Savara Inc Barclays Bank (2,343) 
(2,370) SB Financial Group Inc Barclays Bank (616) 
2,008 SBA Communications 

Corp (REIT) 
Bank of America 
Merrill Lynch 

(29,598) 

1,786 SBA Communications 
Corp (REIT) 

Barclays Bank (28,433) 

4,855 SBA Communications 
Corp (REIT) 

HSBC (61,124) 

9,844 SBA Communications 
Corp (REIT) 

Morgan Stanley (156,716) 

6,704 ScanSource Inc Bank of America 
Merrill Lynch 

(939) 

17,892 ScanSource Inc Barclays Bank (11,809) 
3,337 ScanSource Inc Goldman Sachs (467) 
1,913 ScanSource Inc HSBC 4,323 
7,656 Schlumberger NV Bank of America 

Merrill Lynch 
(8,412) 

1,605 Schlumberger NV Barclays Bank (4,414) 
(5,031) Schlumberger NV Morgan Stanley 13,835 
2,920 Schlumberger NV Morgan Stanley (8,030) 
5,259 Schneider National Inc ’B’ Bank of America 

Merrill Lynch 
(2,261) 

58,821 Schneider National Inc ’B’ Barclays Bank (9,411) 
31,453 Schneider National Inc ’B’ Goldman Sachs (13,525) 
38,162 Schneider National Inc ’B’ HSBC (20,226) 
57,776 Schneider National Inc ’B’ Morgan Stanley (9,244) 

7,762 Schnitzer Steel 
Industries Inc ’A’ 

Barclays Bank (14,670) 

18,269 Schnitzer Steel 
Industries Inc ’A’ 

Goldman Sachs (13,154) 

12,181 Schnitzer Steel 
Industries Inc ’A’ 

Morgan Stanley (23,022) 

7,283 Scholar Rock Holding Corp Barclays Bank (12,527) 
8,731 Scholar Rock Holding Corp Goldman Sachs (22,351) 

(9,648) Scholastic Corp Bank of America 
Merrill Lynch 

(5,982) 

(925) Scholastic Corp Barclays Bank 444 
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(5,994) Scholastic Corp HSBC (24,276) 
(1,969) Schrodinger Inc Bank of America 

Merrill Lynch 
(14,256) 

(2,860) Schrodinger Inc Barclays Bank 11,526 
(1,230) Schrodinger Inc HSBC (8,831) 
(5,815) Schrodinger Inc Morgan Stanley 23,434 

(10,801) Science Applications 
International Corp 

Barclays Bank 6,583 

(6,325) Science Applications 
International Corp 

Goldman Sachs 10,879 

(15,703) Science Applications 
International Corp 

HSBC 28,108 

(13,364) Science Applications 
International Corp 

Morgan Stanley 2,143 

8,656 Scilex Holding Co* HSBC 49,329 
5,438 Scilex Holding Co HSBC 3,807 

16,388 Sciplay Corp ’A’ Bank of America 
Merrill Lynch 

50,803 

28,898 Sciplay Corp ’A’ HSBC 73,910 
23,327 Sciplay Corp ’A’ Morgan Stanley (3,732) 

6,624 Scorpio Tankers Inc Barclays Bank (18,481) 
2,694 Scorpio Tankers Inc Morgan Stanley (6,869) 
3,052 Scotts Miracle-Gro Co Bank of America 

Merrill Lynch 
(13,377) 

1,023 Scotts Miracle-Gro Co Barclays Bank (2,569) 
5,896 Scotts Miracle-Gro Co Goldman Sachs (20,453) 
8,757 Scotts Miracle-Gro Co HSBC (73,471) 
2,617 Scotts Miracle-Gro Co Morgan Stanley (12,143) 

(6,478) scPharmaceuticals Inc Bank of America 
Merrill Lynch 

8,292 

(15,143) scPharmaceuticals Inc Barclays Bank 13,174 
(8,575) Sculptor Capital 

Management Inc 
Bank of America 
Merrill Lynch 

(3,602) 

(31,121) Sculptor Capital 
Management Inc 

Barclays Bank (4,979) 

(28,643) Sculptor Capital 
Management Inc 

HSBC (5,156) 

9 Seaboard Corp Bank of America 
Merrill Lynch 

261 

9 Seaboard Corp Barclays Bank (459) 
(69) Seaboard Corp Barclays Bank 3,520 
(62) Seaboard Corp Goldman Sachs (1,797) 
44 Seaboard Corp Goldman Sachs 1,276 

(154) Seaboard Corp Morgan Stanley 7,856 
16 Seaboard Corp Morgan Stanley (816) 

(5,399) SeaChange 
International Inc 

Bank of America 
Merrill Lynch 

260 

7,778 SEACOR Marine 
Holdings Inc 

Goldman Sachs 1,167 

(7,434) Seagate Technology 
Holdings Plc 

Barclays Bank 28,844 

(13,615) Seagate Technology 
Holdings Plc 

HSBC (29,440) 

(4,405) Sealed Air Corp Bank of America 
Merrill Lynch 

17,528 

(31,598) Sealed Air Corp Barclays Bank 118,177 
(25,733) Sealed Air Corp Goldman Sachs 113,225 

(9,895) Sealed Air Corp HSBC 47,249 
(14,886) Sealed Air Corp Morgan Stanley 55,674 

(541) SeaWorld 
Entertainment Inc 

Bank of America 
Merrill Lynch 

(997) 

(17,193) SeaWorld 
Entertainment Inc 

Barclays Bank 6,516 

(7,120) SeaWorld 
Entertainment Inc 

HSBC 966 

    
 

(1,405) SecureWorks Corp ’A’ Bank of America 
Merrill Lynch 

183 

(14,162) SecureWorks Corp ’A’ Morgan Stanley 7,647 
6,283 Security National 

Financial Corp ’A’ 
Bank of America 
Merrill Lynch 

(660) 

27,425 Security National 
Financial Corp ’A’ 

Barclays Bank 20,980 

26,946 Security National 
Financial Corp ’A’ 

Goldman Sachs (2,829) 

5,378 Security National 
Financial Corp ’A’ 

HSBC (350) 

9,301 Security National 
Financial Corp ’A’ 

Morgan Stanley 7,115 

(2,073) Seelos Therapeutics Inc Bank of America 
Merrill Lynch 

91 

(11,310) Seelos Therapeutics Inc Barclays Bank 1,465 
31,471 Seer Inc Bank of America 

Merrill Lynch 
14,162 

11,924 Seer Inc Barclays Bank (2,385) 
21,635 Seer Inc Goldman Sachs 9,736 
16,967 Seer Inc HSBC 3,224 
36,245 Seer Inc Morgan Stanley (7,249) 
1,846 SEI Investments Co Bank of America 

Merrill Lynch 
(1,285) 

17,217 SEI Investments Co Barclays Bank (10,369) 
9,492 SEI Investments Co Goldman Sachs (9,777) 

12,031 SEI Investments Co HSBC (4,322) 
(2,327) Select Medical 

Holdings Corp 
Bank of America 
Merrill Lynch 

2,513 

(42,299) Select Medical 
Holdings Corp 

Barclays Bank 57,950 

(6,411) Select Medical 
Holdings Corp 

Goldman Sachs 6,924 

(14,306) Select Medical 
Holdings Corp 

HSBC 37,339 

(3,307) Select Water Solutions Inc Bank of America 
Merrill Lynch 

761 

(42,493) Select Water Solutions Inc HSBC 9,144 
(20,247) Select Water Solutions Inc Morgan Stanley 10,124 
38,000 Selecta Biosciences Inc Barclays Bank (190) 
13,719 Selecta Biosciences Inc Goldman Sachs (69) 
(4,639) Selective Insurance 

Group Inc 
Barclays Bank 17,628 

10,041 Selective Insurance 
Group Inc 

Barclays Bank (4,924) 

(1,081) Selective Insurance 
Group Inc 

Goldman Sachs 4,021 

11,743 Selectquote Inc Bank of America 
Merrill Lynch 

4,697 

10,800 Selectquote Inc Barclays Bank (3,240) 
9,826 Selectquote Inc HSBC 1,769 

(1,441) Semler Scientific Inc Bank of America 
Merrill Lynch 

2,767 

(217) Semler Scientific Inc Barclays Bank 332 
(491) Semler Scientific Inc Goldman Sachs 943 
371 Sempra Energy Bank of America 

Merrill Lynch 
(2,675) 

1,311 Sempra Energy Barclays Bank (3,618) 
(10,667) Sempra Energy Goldman Sachs 76,909 

1,913 Sempra Energy Goldman Sachs (13,793) 
2,303 Sempra Energy HSBC (26,738) 
5,978 Sempra Energy Morgan Stanley (16,499) 

23,982 SEMrush Holdings Inc ’A’ Bank of America 
Merrill Lynch 

(29,498) 

43,973 SEMrush Holdings Inc ’A’ Barclays Bank (32,100) 

   
 

 
18,546 SEMrush Holdings Inc ’A’ Goldman Sachs (22,812) 
9,061 SEMrush Holdings Inc ’A’ HSBC (21,656) 

11,519 SEMrush Holdings Inc ’A’ Morgan Stanley (8,409) 
3,791 Semtech Corp Bank of America 

Merrill Lynch 
9,629 

40,740 Semtech Corp Barclays Bank (2,037) 
22,735 Semtech Corp Goldman Sachs 57,747 
37,377 Semtech Corp HSBC 108,020 
(2,518) Seneca Foods Corp ’A’ Bank of America 

Merrill Lynch 
(1,612) 

(1,396) Seneca Foods Corp ’A’ Barclays Bank 1,005 
(2,723) Seneca Foods Corp ’A’ Goldman Sachs (1,743) 
(2,768) Seneca Foods Corp ’A’ HSBC (2,726) 
(2,676) Seneca Foods Corp ’A’ Morgan Stanley 1,927 
2,363 Sensata Technologies 

Holding Plc 
Bank of America 
Merrill Lynch 

2,020 

1,686 Sensata Technologies 
Holding Plc 

Barclays Bank 160 

(2,997) Sensata Technologies 
Holding Plc 

Goldman Sachs (2,562) 

957 Sensata Technologies 
Holding Plc 

HSBC 522 

3,137 Sensata Technologies 
Holding Plc 

Morgan Stanley 298 

(126,106) Senseonics Holdings Inc HSBC (1,312) 
4,188 Sensient Technologies 

Corp 
Barclays Bank (10,302) 

12,864 Sensient Technologies 
Corp 

Goldman Sachs (32,160) 

(4,836) Sensus Healthcare Inc Bank of America 
Merrill Lynch 

774 

(4,199) SentinelOne Inc ’A’ Barclays Bank (8,818) 
(10,733) SentinelOne Inc ’A’ HSBC (24,856) 
(25,964) SentinelOne Inc ’A’ Morgan Stanley (54,890) 

(3,890) Seres Therapeutics Inc Bank of America 
Merrill Lynch 

2,256 

(9,518) Seres Therapeutics Inc Morgan Stanley 1,618 
(14,769) Seritage Growth 

Properties ’A’ (REIT) 
Bank of America 
Merrill Lynch 

1,547 

(25,057) Seritage Growth 
Properties ’A’ (REIT) 

Barclays Bank 3,542 

(19,234) Seritage Growth 
Properties ’A’ (REIT) 

Morgan Stanley 3,462 

(8,320) Service Corp International Barclays Bank 9,901 
(8,466) Service Corp International Morgan Stanley 10,075 

(21,336) Service Properties 
Trust (REIT) 

Barclays Bank (2,774) 

1,699 ServiceNow Inc Barclays Bank 57,681 
261 ServiceNow Inc Morgan Stanley 8,861 

(4,532) ServisFirst Bancshares Inc Bank of America 
Merrill Lynch 

2,583 

(9,162) ServisFirst Bancshares Inc Barclays Bank 31,792 
(5,046) ServisFirst Bancshares Inc Goldman Sachs 2,876 

(21,824) ServisFirst Bancshares Inc HSBC 110,211 
(5,515) ServisFirst Bancshares Inc Morgan Stanley 19,137 

(11,721) SES AI Corp Morgan Stanley 1,055 
(149,481) Sesen Bio Inc* Barclays Bank (1) 

26,872 SFL Corp Ltd Barclays Bank (2,687) 
23,244 SFL Corp Ltd Goldman Sachs 697 

3,252 Shake Shack Inc ’A’ Bank of America 
Merrill Lynch 

(15,967) 

6,803 Shake Shack Inc ’A’ HSBC 65,125 
18,575 Sharecare Inc Bank of America 

Merrill Lynch 
557 

15,265 Sharecare Inc Goldman Sachs 458 
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63,061 Sharecare Inc HSBC  
16,471 Shattuck Labs Inc Barclays Bank 3,953 
7,554 Shattuck Labs Inc Goldman Sachs 1,737 

12,501 Shattuck Labs Inc HSBC 1,750 
1,636 Shattuck Labs Inc Morgan Stanley 393 

(18,822) Shenandoah 
Telecommunications Co 

Barclays Bank 19,575 

(24,393) Shenandoah 
Telecommunications Co 

Goldman Sachs 4,147 

(16,364) Shenandoah 
Telecommunications Co 

HSBC (3,436) 

(3,267) Shenandoah 
Telecommunications Co 

Morgan Stanley 3,398 

2,775 Sherwin-Williams Co Barclays Bank (12,238) 
(1,641) Sherwin-Williams Co Barclays Bank 7,237 
2,086 Shift4 Payments Inc ’A’ Bank of America 

Merrill Lynch 
(2,195) 

892 Shift4 Payments Inc ’A’ Goldman Sachs (3,325) 
985 Shift4 Payments Inc ’A’ HSBC 1,639 
906 Shift4 Payments Inc ’A’ Morgan Stanley (3,370) 

(5,571) Shoals Technologies 
Group Inc ’A’ 

Bank of America 
Merrill Lynch 

6,490 

(20,080) Shoals Technologies 
Group Inc ’A’ 

Barclays Bank 12,349 

3,319 Shoals Technologies 
Group Inc ’A’ 

Barclays Bank (2,041) 

(5,418) Shoals Technologies 
Group Inc ’A’ 

Goldman Sachs 6,312 

(17,774) Shoals Technologies 
Group Inc ’A’ 

HSBC (67,986) 

(9,707) Shoals Technologies 
Group Inc ’A’ 

Morgan Stanley 5,970 

(884) Shockwave Medical Inc Bank of America 
Merrill Lynch 

2,997 

105 Shockwave Medical Inc Bank of America 
Merrill Lynch 

(166) 

(1,838) Shockwave Medical Inc Barclays Bank 13,387 
799 Shockwave Medical Inc Barclays Bank (6,088) 
154 Shockwave Medical Inc HSBC (519) 

(592) Shockwave Medical Inc Morgan Stanley 4,511 
2,870 Shoe Carnival Inc Bank of America 

Merrill Lynch 
(9,270) 

2,412 Shoe Carnival Inc Barclays Bank (3,907) 
3,536 Shoe Carnival Inc Goldman Sachs (9,189) 
5,569 Shoe Carnival Inc HSBC (16,261) 
3,308 Shoe Carnival Inc Morgan Stanley (5,539) 

22,461 Shore Bancshares Inc Bank of America 
Merrill Lynch 

11,231 

42,618 Shore Bancshares Inc Barclays Bank (5,967) 
43,859 Shore Bancshares Inc Goldman Sachs 21,929 
47,662 Shore Bancshares Inc HSBC 4,469 
17,752 Shore Bancshares Inc Morgan Stanley (2,485) 

5,805 Shutterstock Inc Bank of America 
Merrill Lynch 

(34,017) 

12,393 Shutterstock Inc Barclays Bank (85,016) 
1,879 Shutterstock Inc Goldman Sachs (11,011) 

13,398 Shutterstock Inc HSBC (82,532) 
(9,028) Shyft Group Inc HSBC (15,438) 
1,891 SI-BONE Inc Bank of America 

Merrill Lynch 
785 

1,387 SI-BONE Inc Barclays Bank (2,254) 
7,167 SI-BONE Inc Goldman Sachs 2,974 
1,429 SI-BONE Inc HSBC 4,108 

(73,799) Siebert Financial Corp Barclays Bank 1,476 
(760) Siebert Financial Corp Goldman Sachs (76) 

   
 

 
(1,050) Siebert Financial Corp HSBC (158) 

(659) Siebert Financial Corp Morgan Stanley 13 
777 Sienna 

Biopharmaceuticals Inc  
Goldman Sachs  

12,659 Sierra Bancorp Goldman Sachs 8,988 
53,366 Sierra Bancorp Morgan Stanley (9,606) 

(10,010) SIGA Technologies Inc Bank of America 
Merrill Lynch 

1,802 

(6,782) SIGA Technologies Inc Barclays Bank (136) 
(12,856) SIGA Technologies Inc HSBC 1,157 

(6,222) SIGA Technologies Inc Morgan Stanley (124) 
(6,299) Sight Sciences Inc Bank of America 

Merrill Lynch 
4,535 

(9,627) Sight Sciences Inc Barclays Bank 289 
(5,366) Sight Sciences Inc Goldman Sachs 3,864 

(11,476) Sight Sciences Inc HSBC 14,115 
(2,509) Sight Sciences Inc Morgan Stanley 75 

682 Sigilon Therapeutics Inc Bank of America 
Merrill Lynch 

(1,091) 

180 Sigilon Therapeutics Inc Barclays Bank (331) 
1,082 Sigilon Therapeutics Inc Goldman Sachs (1,732) 

326 Sigilon Therapeutics Inc HSBC (786) 
851 Sigilon Therapeutics Inc Morgan Stanley (1,559) 

5,653 Signet Jewelers Ltd Barclays Bank (41,606) 
(2,442) Silgan Holdings Inc Barclays Bank 5,055 
(8,897) Silgan Holdings Inc Goldman Sachs 21,531 
5,524 Silgan Holdings Inc HSBC (13,589) 
4,892 Silgan Holdings Inc Morgan Stanley (10,126) 
1,004 Silicon Laboratories Inc Bank of America 

Merrill Lynch 
7,871 

(1,593) Silicon Laboratories Inc Barclays Bank (4,508) 
4,455 Silicon Laboratories Inc Barclays Bank 12,608 
1,960 Silicon Laboratories Inc Goldman Sachs 15,366 
1,275 Silicon Laboratories Inc HSBC 9,009 
(624) Silicon Laboratories Inc HSBC (4,530) 
(129) Silicon Laboratories Inc Morgan Stanley (365) 

2,871 Silicon Laboratories Inc Morgan Stanley 8,125 
(3,403) Silk Road Medical Inc Bank of America 

Merrill Lynch 
12,941 

(5,440) Silk Road Medical Inc Barclays Bank 8,051 
(5,879) Silk Road Medical Inc Goldman Sachs 26,691 
(2,116) Silk Road Medical Inc Morgan Stanley 3,162 

(14,285) SilverBow Resources Inc Bank of America 
Merrill Lynch 

12,571 

(6,088) SilverBow Resources Inc Barclays Bank 11,324 
(2,423) SilverBow Resources Inc HSBC (1,526) 
(1,530) SilverBow Resources Inc Morgan Stanley 2,846 
3,474 SilverCrest Asset 

Management Group Inc ’A’ 
Bank of America 
Merrill Lynch 

2,293 

11,782 SilverCrest Asset 
Management Group Inc ’A’ 

Barclays Bank  

10,185 SilverCrest Asset 
Management Group Inc ’A’ 

Goldman Sachs 6,722 

8,630 SilverCrest Asset 
Management Group Inc ’A’ 

HSBC 14,930 

20,245 SilverCrest Asset 
Management Group Inc ’A’ 

Morgan Stanley  

8,584 Simmons First 
National Corp ’A’ 

Goldman Sachs 9,786 

981 Simmons First 
National Corp ’A’ 

HSBC 1,158 

22,943 Simon Property 
Group Inc (REIT) 

HSBC (96,819) 

10,401 Simon Property 
Group Inc (REIT) 

Morgan Stanley (22,882) 

    
 

(4,235) Simply Good Foods Co Barclays Bank 1,990 
(1,227) Simply Good Foods Co HSBC 3,309 

(25,420) Simply Good Foods Co Morgan Stanley 11,947 
(9,947) Simpson 

Manufacturing Co Inc 
Barclays Bank 42,573 

(4,743) Simpson 
Manufacturing Co Inc 

Goldman Sachs 24,569 

(11,760) Simpson 
Manufacturing Co Inc 

HSBC 66,208 

(9,788) Simulations Plus Inc Barclays Bank (18,108) 
(17,697) Sinclair Broadcast 

Group Inc ’A’ 
Barclays Bank 16,458 

10,668 Singular Genomics 
Systems Inc 

Bank of America 
Merrill Lynch 

1,680 

12,284 Singular Genomics 
Systems Inc 

Barclays Bank 123 

20,273 Singular Genomics 
Systems Inc 

Goldman Sachs 3,193 

2,717 Singular Genomics 
Systems Inc 

HSBC  

6,848 Singular Genomics 
Systems Inc 

Morgan Stanley 68 

11,428 Sirius XM Holdings Inc Goldman Sachs 114 
(74,659) SiriusPoint Ltd Barclays Bank (2,986) 
(40,605) SITE Centers Corp (REIT) Bank of America 

Merrill Lynch 
10,963 

(35,883) SITE Centers Corp (REIT) Barclays Bank 15,071 
(52,178) SITE Centers Corp (REIT) Goldman Sachs 14,088 
(39,049) SITE Centers Corp (REIT) HSBC 9,362 
(79,411) SITE Centers Corp (REIT) Morgan Stanley 33,353 
(1,269) SiteOne Landscape 

Supply Inc 
Barclays Bank 11,840 

2,161 SiteOne Landscape 
Supply Inc 

Goldman Sachs (24,484) 

(384) SiteOne Landscape 
Supply Inc 

Goldman Sachs 4,351 

1,347 SiteOne Landscape 
Supply Inc 

HSBC (19,127) 

(884) SiteOne Landscape 
Supply Inc 

Morgan Stanley 8,248 

(1,241) SiTime Corp Goldman Sachs (18,044) 
(2,517) SiTime Corp HSBC (37,126) 

(13,614) Sitio Royalties Corp ’A’ Barclays Bank 15,384 
(1,230) Sitio Royalties Corp ’A’ Goldman Sachs 554 

(174,104) Sitio Royalties Corp ’A’ Morgan Stanley 193,529 
(14,402) SITO Mobile Ltd Bank of America 

Merrill Lynch 
 

(66,470) SITO Mobile Ltd  Goldman Sachs  
(1,097) Six Flags 

Entertainment Corp 
Bank of America 
Merrill Lynch 

234 

(5,440) Six Flags 
Entertainment Corp 

Barclays Bank 5,766 

(1,111) Six Flags 
Entertainment Corp 

Morgan Stanley 1,178 

7,584 Six Flags 
Entertainment Corp 

Morgan Stanley (8,039) 

(717) SJW Group Bank of America 
Merrill Lynch 

(924) 

(5,916) SJW Group Barclays Bank (8,249) 
(2,518) SJW Group Goldman Sachs (579) 

(14,202) SJW Group HSBC (7,318) 
(4,083) SJW Group Morgan Stanley (4,494) 
3,160 Skechers USA Inc ’A’ Bank of America 

Merrill Lynch 
(825) 

12,051 Skechers USA Inc ’A’ HSBC 16 
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4,769 Skechers USA Inc ’A’ Morgan Stanley (95) 

(158,559) Skillsoft Corp Goldman Sachs (22,198) 
41,250 Skillz Inc Bank of America 

Merrill Lynch 
(2,788) 

133,800 Skillz Inc Barclays Bank (7,506) 
(80,046) Skillz Inc Barclays Bank 4,491 
16,940 Skillz Inc Goldman Sachs (1,145) 
42,173 Skillz Inc HSBC (5,158) 
17,608 Skillz Inc Morgan Stanley (988) 

4,741 Sky Harbour Group Corp Bank of America 
Merrill Lynch 

(1,517) 

2,111 Sky Harbour Group Corp Barclays Bank (701) 
2,541 Sky Harbour Group Corp Goldman Sachs (813) 
2,113 Sky Harbour Group Corp Morgan Stanley (702) 
(166) Skyline Champion Corp Bank of America 

Merrill Lynch 
2,004 

665 Skyline Champion Corp Bank of America 
Merrill Lynch 

(8,027) 

(3,736) Skyline Champion Corp Barclays Bank 36,613 
773 Skyline Champion Corp Goldman Sachs (9,330) 

(2,456) Skyline Champion Corp HSBC 42,538 
3,282 Skyline Champion Corp HSBC (56,844) 

(3,778) Skyline Champion Corp Morgan Stanley 37,025 
(4,496) Skyward Specialty 

Insurance Group Inc 
Barclays Bank 1,034 

11,267 SkyWest Inc Barclays Bank 19,041 
3,327 SkyWest Inc HSBC 9,482 

11,937 SkyWest Inc Morgan Stanley 20,174 
(6,246) Skyworks Solutions Inc Bank of America 

Merrill Lynch 
(30,043) 

(34,831) Skyworks Solutions Inc Barclays Bank (62,696) 
(9,617) Skyworks Solutions Inc Goldman Sachs (46,258) 
(8,224) Skyworks Solutions Inc Morgan Stanley (14,803) 
1,046 SL Green Realty 

Corp (REIT) 
Bank of America 
Merrill Lynch 

962 

(1,182) SL Green Realty 
Corp (REIT) 

Bank of America 
Merrill Lynch 

(1,087) 

(9,469) SL Green Realty 
Corp (REIT) 

Barclays Bank 4,450 

13,045 SL Green Realty 
Corp (REIT) 

Goldman Sachs 12,001 

11,878 SL Green Realty 
Corp (REIT) 

Morgan Stanley (5,583) 

(17,009) SL Green Realty 
Corp (REIT) 

Morgan Stanley 7,994 

(1,310) Sleep Number Corp Bank of America 
Merrill Lynch 

3,668 

(3,229) Sleep Number Corp Goldman Sachs 9,041 
(37,826) SLM Corp Barclays Bank (12,104) 
(33,604) SLM Corp Goldman Sachs (13,106) 
(11,648) SLM Corp HSBC (10,716) 
(5,441) SLM Corp Morgan Stanley (1,741) 
11,220 SM Energy Co Bank of America 

Merrill Lynch 
(4,376) 

55,925 SM Energy Co Barclays Bank (111,850) 
14,350 SM Energy Co Goldman Sachs (5,596) 
41,597 SM Energy Co HSBC (10,815) 
45,653 SM Energy Co Morgan Stanley (91,306) 
2,919 SmartFinancial Inc Bank of America 

Merrill Lynch 
5,371 

12,913 SmartFinancial Inc Barclays Bank 129 
53,818 SmartFinancial Inc Goldman Sachs 99,025 
5,483 SmartFinancial Inc HSBC 8,334 
4,380 SmartFinancial Inc Morgan Stanley 44 

(156,565) SmartRent Inc Morgan Stanley (4,697) 

   
 

 
1,391 Smartsheet Inc ’A’ Barclays Bank 1,822 

537 Smartsheet Inc ’A’ HSBC 4,720 
1,597 Smartsheet Inc ’A’ Morgan Stanley 2,092 

(125,050) Smith Micro Software Inc Barclays Bank 5,002 
(40,607) Smith Micro Software Inc Goldman Sachs  
(41,062) Smith Micro Software Inc HSBC 3,696 

(3,069) Snap Inc ’A’ Barclays Bank (675) 
34,782 Snap Inc ’A’ HSBC 54,260 
79,296 Snap Inc ’A’ Morgan Stanley 17,445 
(9,970) Snap Inc ’A’ Morgan Stanley (2,193) 

(26,113) Snap One Holdings Corp Goldman Sachs 28,985 
(3,611) Snap One Holdings Corp HSBC 2,600 

(26,682) Snap One Holdings Corp Morgan Stanley 12,274 
15,712 Snap-on Inc Barclays Bank (131,509) 
9,473 Snap-on Inc Goldman Sachs (45,849) 

595 Snap-on Inc Morgan Stanley (4,980) 
(5,111) Snowflake Inc ’A’ Barclays Bank 66,289 

(588) Snowflake Inc ’A’ Goldman Sachs 3,851 
(999) Snowflake Inc ’A’ Morgan Stanley 12,957 

(31,919) Societal CDMO Inc Bank of America 
Merrill Lynch 

(2,873) 

(41,295) Societal CDMO Inc Barclays Bank (1,239) 
(45,995) Societal CDMO Inc Goldman Sachs (4,140) 

(3,123) Societal CDMO Inc HSBC (156) 
(7,345) Societal CDMO Inc Morgan Stanley (220) 
(3,634) SoFi Technologies Inc Bank of America 

Merrill Lynch 
(7,086) 

(37,755) SoFi Technologies Inc Barclays Bank (55,122) 
(67,075) SoFi Technologies Inc HSBC (83,844) 

(153,304) SoFi Technologies Inc Morgan Stanley (223,824) 
(2,853) SolarEdge 

Technologies Inc 
Barclays Bank 31,840 

(401) SolarEdge 
Technologies Inc 

Morgan Stanley 4,475 

30,073 Solaris Oilfield 
Infrastructure Inc ’A’ 

Bank of America 
Merrill Lynch 

(5,112) 

28,255 Solaris Oilfield 
Infrastructure Inc ’A’ 

Barclays Bank (15,540) 

2,741 Solaris Oilfield 
Infrastructure Inc ’A’ 

Goldman Sachs (466) 

8,451 Solaris Oilfield 
Infrastructure Inc ’A’ 

HSBC (930) 

15,727 Solaris Oilfield 
Infrastructure Inc ’A’ 

Morgan Stanley (8,650) 

(45,231) SolarWinds Corp Barclays Bank 4,071 
(2,093) Soleno Therapeutics Inc Bank of America 

Merrill Lynch 
(2,135) 

(7,562) Soleno Therapeutics Inc Barclays Bank 302 
4,417 Solid Biosciences Inc Barclays Bank 640 
5,803 Solid Biosciences Inc Goldman Sachs (203) 
2,700 Solid Biosciences Inc HSBC 2,174 
3,066 Solid Biosciences Inc Morgan Stanley 445 

(22,170) Solid Power Inc HSBC 222 
(40,330) Solid Power Inc Morgan Stanley 1,210 
(28,961) Solo Brands Inc ’A’ Morgan Stanley 29,540 

9,437 SomaLogic Inc Bank of America 
Merrill Lynch 

(1,793) 

25,400 SomaLogic Inc Barclays Bank (9,398) 
33,762 SomaLogic Inc Goldman Sachs (6,415) 
48,462 SomaLogic Inc HSBC 1,454 

(15,802) Sonder Holdings Inc HSBC (2,648) 
(21,911) Sonder Holdings Inc Morgan Stanley (206) 

4,763 Sonic Automotive Inc ’A’ Bank of America 
Merrill Lynch 

5,049 

   
 

 
(5,893) Sonida Senior Living Inc Bank of America 

Merrill Lynch 
(4,891) 

(406) Sonoco Products Co Bank of America 
Merrill Lynch 

(300) 

(3,016) Sonoco Products Co Barclays Bank 717 
(10,103) Sonoco Products Co HSBC (2,923) 
(11,681) Sonoco Products Co Morgan Stanley 4,966 
(15,650) Sonos Inc Bank of America 

Merrill Lynch 
4,249 

(26,206) Sonos Inc Barclays Bank (3,973) 
(9,091) Sonos Inc Goldman Sachs 3,545 

(16,913) Sonos Inc HSBC 112,133 
(5,549) Sonos Inc Morgan Stanley (1,709) 
(6,170) Sotera Health Co Bank of America 

Merrill Lynch 
7,836 

(11,244) Sotera Health Co Barclays Bank 6,746 
(42,184) Sotera Health Co Goldman Sachs 53,574 

(2,719) SoundThinking Inc Barclays Bank 54 
(1,879) SoundThinking Inc Goldman Sachs (6,558) 
(9,482) SoundThinking Inc HSBC 39,824 
(2,565) SoundThinking Inc Morgan Stanley 51 
1,421 South Plains Financial Inc Bank of America 

Merrill Lynch 
2,132 

55,658 South Plains Financial Inc Barclays Bank 28,942 
4,077 South Plains Financial Inc Goldman Sachs 6,116 
6,383 South Plains Financial Inc HSBC 10,404 

18,263 South Plains Financial Inc Morgan Stanley 9,497 
(24,859) Southern Co Bank of America 

Merrill Lynch 
70,863 

(74,623) Southern Co Barclays Bank 106,711 
(34,151) Southern Co Goldman Sachs 99,037 

(172,190) Southern Co HSBC 869,559 
(20,192) Southern Co Morgan Stanley 28,875 

(2,220) Southern Copper Corp Goldman Sachs 14,008 
1,033 Southern Copper Corp Morgan Stanley (1,073) 
2,662 Southern First 

Bancshares Inc 
Bank of America 
Merrill Lynch 

2,822 

14,925 Southern First 
Bancshares Inc 

Barclays Bank 766 

18,078 Southern First 
Bancshares Inc 

Goldman Sachs 17,277 

3,514 Southern First 
Bancshares Inc 

HSBC 5,412 

11,120 Southern First 
Bancshares Inc 

Morgan Stanley 568 

8,896 Southern Missouri 
Bancorp Inc 

Barclays Bank 2,491 

5,702 Southern Missouri 
Bancorp Inc 

Goldman Sachs 25,146 

485 Southern Missouri 
Bancorp Inc 

HSBC 2,318 

(7,545) Southern States 
Bancshares Inc 

Goldman Sachs 151 

(8,868) Southside Bancshares Inc Bank of America 
Merrill Lynch 

(266) 

(7,565) Southside Bancshares Inc Barclays Bank 7,792 
(25,236) Southside Bancshares Inc Goldman Sachs (757) 
(10,835) Southside Bancshares Inc HSBC 4,767 
(8,933) Southside Bancshares Inc Morgan Stanley 9,201 
(3,580) SouthState Corp Bank of America 

Merrill Lynch 
(4,291) 

(63,814) SouthState Corp Barclays Bank 86,243 
(18,797) SouthState Corp HSBC (5,308) 
(17,916) SouthState Corp Morgan Stanley 24,758 
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(1,652) Southwest Airlines Co Bank of America 

Merrill Lynch 
(1,404) 

(2,376) Southwest Airlines Co Barclays Bank (1,378) 
(11,376) Southwest Airlines Co Morgan Stanley (6,598) 
(11,348) Southwest Gas 

Holdings Inc 
Bank of America 
Merrill Lynch 

(21,709) 

(20,688) Southwest Gas 
Holdings Inc 

Barclays Bank (18,387) 

(8,901) Southwest Gas 
Holdings Inc 

Goldman Sachs (27,504) 

(4,504) Southwest Gas 
Holdings Inc 

HSBC (9,511) 

(13,854) Southwest Gas 
Holdings Inc 

Morgan Stanley (10,146) 

28,350 Southwestern Energy Co Bank of America 
Merrill Lynch 

(11,057) 

20,944 Southwestern Energy Co Barclays Bank (10,472) 
8,714 Southwestern Energy Co HSBC 87 

21,287 Southwestern Energy Co Morgan Stanley (10,644) 
2,296 Sovos Brands Inc Bank of America 

Merrill Lynch 
115 

29,424 Sovos Brands Inc Barclays Bank 37,663 
20,057 Sovos Brands Inc Goldman Sachs 1,003 
12,467 Sovos Brands Inc HSBC 3,300 
24,253 Sovos Brands Inc Morgan Stanley 30,803 

(14,626) SP Plus Corp Bank of America 
Merrill Lynch 

(15,942) 

(8,000) SP Plus Corp Barclays Bank 1,600 
(10,418) SP Plus Corp Goldman Sachs (11,356) 

(5,720) SP Plus Corp HSBC (13,099) 
(5,397) SP Plus Corp Morgan Stanley 1,079 
10,517 SpartanNash Co Bank of America 

Merrill Lynch 
(1,113) 

23,988 SpartanNash Co Barclays Bank (19,670) 
11,310 SpartanNash Co Goldman Sachs (1,143) 
10,459 SpartanNash Co HSBC (6,275) 
2,630 SpartanNash Co Morgan Stanley (2,157) 

(7,623) Spectrum Brands 
Holdings Inc 

Bank of America 
Merrill Lynch 

6,632 

(12,282) Spectrum Brands 
Holdings Inc 

Barclays Bank 4,667 

(1,410) Spectrum Brands 
Holdings Inc 

Goldman Sachs 1,227 

(4,807) Spectrum Brands 
Holdings Inc 

HSBC 5,384 

(4,999) Spectrum Brands 
Holdings Inc 

Morgan Stanley 1,900 

(6,026) Sphere 
Entertainment Co 

Barclays Bank 5,182 

(2,380) Sphere 
Entertainment Co 

Goldman Sachs (4,546) 

(1,704) Sphere 
Entertainment Co 

HSBC 12,524 

(130,025) Spire Global Inc Morgan Stanley (3,927) 
14,392 Spire Inc Bank of America 

Merrill Lynch 
(45,047) 

46,945 Spire Inc Barclays Bank (140,365) 
27,679 Spire Inc Goldman Sachs (86,156) 
32,183 Spire Inc HSBC (106,427) 
18,825 Spire Inc Morgan Stanley (50,163) 

(16,441) Spirit AeroSystems 
Holdings Inc ’A’ 

Barclays Bank 15,126 

(17,317) Spirit AeroSystems 
Holdings Inc ’A’ 

Goldman Sachs (26,668) 

   
 

 
(106,049) Spirit Realty 

Capital Inc (REIT) 
Barclays Bank 34,996 

(23,205) Spirit Realty 
Capital Inc (REIT) 

Goldman Sachs (9,050) 

(11,554) Spirit Realty 
Capital Inc (REIT) 

HSBC 1,271 

(9,024) Spirit Realty 
Capital Inc (REIT) 

Morgan Stanley 2,123 

3,883 Splunk Inc Bank of America 
Merrill Lynch 

39,956 

10,811 Splunk Inc Barclays Bank 9,946 
11,522 Splunk Inc HSBC 152,551 
2,877 Splunk Inc Morgan Stanley 2,647 

(13,439) Spok Holdings Inc Bank of America 
Merrill Lynch 

19,621 

(5,817) Spok Holdings Inc Barclays Bank 9,016 
(13,359) Spok Holdings Inc Morgan Stanley 20,706 
16,473 Sportsman’s Warehouse 

Holdings Inc 
Bank of America 
Merrill Lynch 

(24,710) 

18,215 Sportsman’s Warehouse 
Holdings Inc 

Barclays Bank (20,947) 

21,114 Sportsman’s Warehouse 
Holdings Inc 

HSBC (30,404) 

1,979 Spotify Technology SA Bank of America 
Merrill Lynch 

7,193 

3,225 Spotify Technology SA Barclays Bank (1,613) 
1,312 Spotify Technology SA Goldman Sachs 5,091 
1,560 Spotify Technology SA HSBC 2,862 

378 Spotify Technology SA Morgan Stanley (189) 
(6,279) SpringWorks 

Therapeutics Inc 
Morgan Stanley (1,300) 

2,075 Sprout Social Inc ’A’ Barclays Bank (6,152) 
6,010 Sprout Social Inc ’A’ HSBC 17,459 
1,843 Sprout Social Inc ’A’ Morgan Stanley (5,464) 

(6,072) Sprouts Farmers 
Market Inc 

Barclays Bank 4,615 

(2,302) Sprouts Farmers 
Market Inc 

HSBC 1,611 

(1,598) SPS Commerce Inc Bank of America 
Merrill Lynch 

(3,499) 

(2,770) SPS Commerce Inc Barclays Bank 14,072 
(3,533) SPS Commerce Inc Goldman Sachs (7,737) 
(4,130) SPS Commerce Inc HSBC (20,774) 

(927) SPS Commerce Inc Morgan Stanley 4,709 
20,999 SPX Technologies Inc Barclays Bank (32,443) 
2,165 SPX Technologies Inc HSBC 10,078 
1,868 Squarespace Inc ’A’ Bank of America 

Merrill Lynch 
1,793 

9,016 Squarespace Inc ’A’ Barclays Bank (3,697) 
1,794 SQZ 

Biotechnologies Co 
Barclays Bank 4 

14,396 SQZ 
Biotechnologies Co 

Goldman Sachs (1,015) 

(79,953) SS&C Technologies 
Holdings Inc 

Barclays Bank 156,769 

(40,488) SS&C Technologies 
Holdings Inc 

Goldman Sachs 45,347 

(61,104) SS&C Technologies 
Holdings Inc 

HSBC 99,599 

(55,480) SS&C Technologies 
Holdings Inc 

Morgan Stanley 108,098 

220 SSR Mining Inc Barclays Bank (297) 
38,632 SSR Mining Inc Goldman Sachs (75,332) 
7,636 SSR Mining Inc HSBC (19,396) 

    
 

27,380 SSR Mining Inc Morgan Stanley (36,963) 
(16,081) St Joe Co Barclays Bank (19,297) 
(22,284) St Joe Co Goldman Sachs (85,125) 
(8,137) St Joe Co HSBC (38,488) 
1,603 STAAR Surgical Co Bank of America 

Merrill Lynch 
(7,452) 

(2,837) STAAR Surgical Co Barclays Bank 18,497 
606 STAAR Surgical Co Goldman Sachs (59) 

(906) STAAR Surgical Co HSBC 8,806 
2,768 STAAR Surgical Co Morgan Stanley (16,619) 

(56,817) STAG Industrial 
Inc (REIT) 

Bank of America 
Merrill Lynch 

9,659 

(155,569) STAG Industrial 
Inc (REIT) 

Barclays Bank (7,779) 

(33,828) STAG Industrial 
Inc (REIT) 

Goldman Sachs 5,751 

(88,136) STAG Industrial 
Inc (REIT) 

HSBC 58,337 

(18,793) STAG Industrial 
Inc (REIT) 

Morgan Stanley (940) 

(6,649) Stagwell Inc Bank of America 
Merrill Lynch 

(4,654) 

(9,380) Stagwell Inc Barclays Bank (469) 
(5,930) Stagwell Inc HSBC (2,609) 
(9,174) Stagwell Inc Morgan Stanley (459) 
12,578 Standard Motor 

Products Inc 
Bank of America 
Merrill Lynch 

(10,062) 

4,501 Standard Motor 
Products Inc 

Barclays Bank (9,497) 

15,439 Standard Motor 
Products Inc 

Goldman Sachs (12,688) 

1,097 Standard Motor 
Products Inc 

HSBC (1,528) 

10,053 Standard Motor 
Products Inc 

Morgan Stanley (21,212) 

(2,518) Standex 
International Corp 

Barclays Bank 8,763 

(2,248) Standex 
International Corp 

Goldman Sachs (3,642) 

(7,404) Standex 
International Corp 

HSBC (39,611) 

(10,305) Stanley Black & 
Decker Inc 

Bank of America 
Merrill Lynch 

24,011 

(17,219) Stanley Black & 
Decker Inc 

Goldman Sachs 40,120 

(13,165) Stanley Black & 
Decker Inc 

Morgan Stanley 65,693 

(3,549) Star Group LP Bank of America 
Merrill Lynch 

603 

(5,352) Star Group LP Barclays Bank 428 
(6,380) Star Group LP Goldman Sachs 1,085 
(2,325) Star Group LP HSBC 1,465 

(30,215) Star Group LP Morgan Stanley 2,417 
(9,120) Star Holdings Barclays Bank 5,290 
(9,099) Star Holdings HSBC 7,825 
2,183 Starbucks Corp Goldman Sachs (5,067) 
6,215 Starbucks Corp HSBC (15,406) 
5,239 StarTek Inc Bank of America 

Merrill Lynch 
(1,257) 

12,530 StarTek Inc Barclays Bank (752) 
10,982 StarTek Inc Goldman Sachs (2,636) 

1,797 StarTek Inc HSBC (270) 
3,253 StarTek Inc Morgan Stanley (195) 

(34,481) Starwood Property 
Trust Inc (REIT) 

Bank of America 
Merrill Lynch 

(34,825) 
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(104,364) Starwood Property 

Trust Inc (REIT) 
Barclays Bank (18,795) 

(66,023) Starwood Property 
Trust Inc (REIT) 

Goldman Sachs (66,683) 

(60,244) Starwood Property 
Trust Inc (REIT) 

HSBC (48,195) 

(91,943) Starwood Property 
Trust Inc (REIT) 

Morgan Stanley (15,631) 

(5,926) State Street Corp Bank of America 
Merrill Lynch 

(2,844) 

(3,108) State Street Corp Barclays Bank 62 
(12,850) State Street Corp Goldman Sachs (6,168) 
(9,471) State Street Corp HSBC 287 
(9,696) State Street Corp Morgan Stanley 194 
2,228 Steel Dynamics Inc Bank of America 

Merrill Lynch 
(10,359) 

1,325 Steel Dynamics Inc Barclays Bank (6,250) 
(3,355) Steel Dynamics Inc Barclays Bank 20,331 
8,206 Steel Dynamics Inc HSBC (51,333) 
8,175 Steel Dynamics Inc Morgan Stanley (47,184) 

25,599 Steelcase Inc ’A’ Bank of America 
Merrill Lynch 

(13,781) 

27,193 Steelcase Inc ’A’ Barclays Bank (9,789) 
23,743 Steelcase Inc ’A’ Goldman Sachs (12,538) 
29,131 Steelcase Inc ’A’ HSBC (38,161) 
17,573 Steelcase Inc ’A’ Morgan Stanley (6,247) 

(29,444) Stellar Bancorp Inc Barclays Bank 28,266 
(5,997) Stellar Bancorp Inc Goldman Sachs (6,597) 
(2,361) Stellar Bancorp Inc HSBC (2,337) 
(1,378) Stellar Bancorp Inc Morgan Stanley 1,323 

(40,865) Stem Inc Bank of America 
Merrill Lynch 

(31,466) 

(66,265) Stem Inc Barclays Bank (62,952) 
(55,153) Stem Inc Goldman Sachs (42,468) 
(12,698) Stem Inc HSBC (14,222) 
(18,128) Stem Inc Morgan Stanley (17,222) 

8,997 Stepan Co Barclays Bank (6,028) 
15,146 StepStone Group Inc ’A’ Bank of America 

Merrill Lynch 
(9,088) 

10,346 StepStone Group Inc ’A’ Barclays Bank (12,208) 
25,404 StepStone Group Inc ’A’ HSBC (11,432) 
17,443 StepStone Group Inc ’A’ Morgan Stanley (20,583) 
(2,780) Stericycle Inc Bank of America 

Merrill Lynch 
2,599 

(31,211) Stericycle Inc Barclays Bank 30,431 
804 Stericycle Inc Barclays Bank (784) 

(22,943) Stericycle Inc Goldman Sachs 21,452 
519 Stericycle Inc Morgan Stanley (506) 
145 STERIS Plc Bank of America 

Merrill Lynch 
(1,879) 

(4,995) STERIS Plc Barclays Bank 45,205 
(1,855) STERIS Plc Goldman Sachs 24,041 

(904) STERIS Plc HSBC (8,037) 
(39,980) Sterling Bancorp Inc Bank of America 

Merrill Lynch 
(12,394) 

(32,716) Sterling Bancorp Inc Barclays Bank 4,580 
(52,065) Sterling Bancorp Inc Goldman Sachs (16,140) 
(17,925) Sterling Bancorp Inc HSBC (5,557) 
(37,456) Sterling Bancorp Inc Morgan Stanley 5,244 
(14,992) Sterling Check Corp Barclays Bank (3,748) 
(3,738) Sterling Check Corp Morgan Stanley (935) 
16,460 Sterling 

Infrastructure Inc 
Barclays Bank 46,911 

13,356 Sterling 
Infrastructure Inc 

Goldman Sachs 53,424 

    
 

(4,133) Steven Madden Ltd Bank of America 
Merrill Lynch 

6,447 

(2,724) Steven Madden Ltd Barclays Bank 54 
(35,195) Steven Madden Ltd HSBC 57,368 
(1,583) Stewart Information 

Services Corp 
Bank of America 
Merrill Lynch 

(1,980) 

(1,956) Stewart Information 
Services Corp 

Barclays Bank (4,078) 

(1,542) Stewart Information 
Services Corp 

HSBC (5,107) 

(2,488) Stewart Information 
Services Corp 

Morgan Stanley (6,344) 

9,352 Stifel Financial Corp Barclays Bank (28,430) 
5,849 Stifel Financial Corp Goldman Sachs (7,194) 

17,449 Stifel Financial Corp HSBC (24,603) 
47,532 Stitch Fix Inc ’A’ Bank of America 

Merrill Lynch 
29,945 

41,207 Stitch Fix Inc ’A’ Barclays Bank 16,895 
25,722 Stitch Fix Inc ’A’ Goldman Sachs 16,205 
29,546 Stitch Fix Inc ’A’ HSBC 16,546 
13,958 Stitch Fix Inc ’A’ Morgan Stanley 5,723 

(11,536) Stock Yards Bancorp Inc Barclays Bank 9,921 
(13,181) Stock Yards Bancorp Inc Goldman Sachs (12,390) 
(12,399) Stock Yards Bancorp Inc HSBC 14,507 

9,933 Stoke Therapeutics Inc Barclays Bank (5,364) 
4,293 Stoke Therapeutics Inc Goldman Sachs (4,207) 
4,757 Stoke Therapeutics Inc HSBC (6,089) 

28,596 StoneCo Ltd ’A’ Barclays Bank (38,318) 
33,416 StoneCo Ltd ’A’ Goldman Sachs (55,136) 
33,538 StoneCo Ltd ’A’ HSBC (45,612) 

3,891 StoneCo Ltd ’A’ Morgan Stanley (5,214) 
895 Stoneridge Inc Bank of America 

Merrill Lynch 
1,307 

5,306 Stoneridge Inc Barclays Bank 637 
9,942 Stoneridge Inc Goldman Sachs 14,515 
6,977 Stoneridge Inc HSBC (70) 
5,182 Stoneridge Inc Morgan Stanley 622 

(1,654) StoneX Group Inc Bank of America 
Merrill Lynch 

5,893 

(1,041) StoneX Group Inc Barclays Bank 2,843 
(4,382) StoneX Group Inc HSBC 23,380 
(1,134) StoneX Group Inc Morgan Stanley 4,479 
(2,996) Strategic Education Inc Barclays Bank 3,415 
(2,207) Strategic Education Inc Goldman Sachs 5,915 

(853) Strategic Education Inc HSBC 4,299 
620 Strattec Security Corp Bank of America 

Merrill Lynch 
657 

1,531 Strattec Security Corp Barclays Bank (1,975) 
2,204 Strattec Security Corp HSBC (551) 

(20,817) Stratus Properties Inc Bank of America 
Merrill Lynch 

(23,107) 

(6,172) Stratus Properties Inc Goldman Sachs (6,851) 
(5,636) Stratus Properties Inc Morgan Stanley (8,003) 
(3,125) Stride Inc Bank of America 

Merrill Lynch 
5,750 

(4,824) Stride Inc Morgan Stanley 6,078 
7,001 Stronghold Digital 

Mining Inc ’A’ 
Barclays Bank (1,890) 

842 Structure Therapeutics 
Inc ADR 

Bank of America 
Merrill Lynch 

4,769 

832 Structure Therapeutics 
Inc ADR 

Barclays Bank 6,398 

1,487 Structure Therapeutics 
Inc ADR 

Goldman Sachs 10,306 

   
 

 
780 Structure Therapeutics 

Inc ADR 
HSBC 6,312 

2,740 Stryker Corp Bank of America 
Merrill Lynch 

(32,644) 

954 Stryker Corp Barclays Bank (15,493) 
2,382 Stryker Corp Goldman Sachs (43,397) 
1,504 Stryker Corp HSBC (8,155) 
2,824 Stryker Corp Morgan Stanley (9,673) 
5,359 Summit Financial 

Group Inc 
Bank of America 
Merrill Lynch 

8,574 

16,443 Summit Financial 
Group Inc 

Barclays Bank (658) 

16,096 Summit Financial 
Group Inc 

Goldman Sachs 25,754 

10,573 Summit Financial 
Group Inc 

HSBC 18,291 

14,176 Summit Financial 
Group Inc 

Morgan Stanley (567) 

66,772 Summit Hotel 
Properties Inc (REIT) 

Bank of America 
Merrill Lynch 

(20,850) 

37,121 Summit Hotel 
Properties Inc (REIT) 

Barclays Bank (7,162) 

30,210 Summit Hotel 
Properties Inc (REIT) 

Goldman Sachs (10,271) 

25,627 Summit Hotel 
Properties Inc (REIT) 

HSBC (6,753) 

17,091 Summit Hotel 
Properties Inc (REIT) 

Morgan Stanley (3,589) 

3,217 Summit Materials Inc ’A’ Bank of America 
Merrill Lynch 

(2,252) 

14,951 Summit Materials Inc ’A’ Barclays Bank (13,423) 
16,377 Summit Materials Inc ’A’ Goldman Sachs (11,464) 
15,435 Summit Materials Inc ’A’ HSBC 12,833 
10,433 Summit Materials Inc ’A’ Morgan Stanley (9,807) 
2,280 Sun Communities 

Inc (REIT) 
Bank of America 
Merrill Lynch 

(17,009) 

4,478 Sun Communities 
Inc (REIT) 

Barclays Bank (17,196) 

2,481 Sun Communities 
Inc (REIT) 

Goldman Sachs (18,508) 

171 Sun Communities 
Inc (REIT) 

Morgan Stanley (657) 

(4,876) Sun Country Airlines 
Holdings Inc 

Barclays Bank (6,412) 

(9,704) Sun Country Airlines 
Holdings Inc 

Goldman Sachs (6,259) 

35,171 SunCoke Energy Inc Barclays Bank (27,082) 
41,420 SunCoke Energy Inc HSBC (40,177) 

(149,167) Sunlight Financial 
Holdings Inc 

Barclays Bank 7,563 

(15,595) Sunlight Financial 
Holdings Inc 

Goldman Sachs 33 

(16,260) Sunlight Financial 
Holdings Inc 

HSBC 847 

21,692 Sunnova Energy 
International Inc 

HSBC 45,987 

14,384 SunOpta Inc Bank of America 
Merrill Lynch 

(14,384) 

21,935 SunOpta Inc Barclays Bank (16,671) 
18,157 SunOpta Inc Goldman Sachs (18,157) 
29,669 SunOpta Inc HSBC (40,103) 
30,204 SunOpta Inc Morgan Stanley (22,955) 

(14,826) SunPower Corp Bank of America 
Merrill Lynch 

2,965 
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1,135 SunPower Corp Bank of America 

Merrill Lynch 
(227) 

(7,661) SunPower Corp Barclays Bank (4,060) 
17,482 SunPower Corp Barclays Bank 9,265 
(7,765) SunPower Corp Goldman Sachs 1,553 
(4,612) SunPower Corp Morgan Stanley (2,444) 
12,709 SunPower Corp Morgan Stanley 6,736 

3,585 Sunrun Inc Goldman Sachs 6,447 
3,275 Sunrun Inc HSBC 1,474 

(37,332) Sunstone Hotel 
Investors Inc (REIT) 

Barclays Bank 13,440 

(35,372) Sunstone Hotel 
Investors Inc (REIT) 

Goldman Sachs 9,550 

(52,658) Sunstone Hotel 
Investors Inc (REIT) 

HSBC 19,483 

219 Super Micro Computer Inc Barclays Bank 12,958 
(1,423) Super Micro Computer Inc Goldman Sachs (122,577) 

305 Super Micro Computer Inc HSBC (3,087) 
498 Super Micro Computer Inc Morgan Stanley 2,390 

(518) Super Micro Computer Inc Morgan Stanley (30,650) 
(6,506) Superior Group of Cos Inc Barclays Bank 2,407 
(3,423) Superior Group of Cos Inc Goldman Sachs (685) 
(3,069) Superior Group of Cos Inc HSBC (4,266) 
(3,498) Superior Group of Cos Inc Morgan Stanley 1,294 

(22,177) Superior Industries 
International Inc 

Barclays Bank 2,218 

(18,008) Superior Industries 
International Inc 

Morgan Stanley 1,801 

849 Supernus 
Pharmaceuticals Inc 

Bank of America 
Merrill Lynch 

(991) 

19,801 Supernus 
Pharmaceuticals Inc 

Barclays Bank (22,573) 

9,332 Supernus 
Pharmaceuticals Inc 

Goldman Sachs (10,875) 

18,582 Supernus 
Pharmaceuticals Inc 

HSBC (51,006) 

5,253 Supernus 
Pharmaceuticals Inc 

Morgan Stanley (5,000) 

29,251 Surface Oncology Inc Barclays Bank (878) 
20,756 Surface Oncology Inc Goldman Sachs 4,458 

5,112 Surface Oncology Inc Morgan Stanley (153) 
(14,751) Surgery Partners Inc Bank of America 

Merrill Lynch 
590 

1,738 Surgery Partners Inc Bank of America 
Merrill Lynch 

(1,473) 

(673) Surgery Partners Inc HSBC (680) 
(6,917) Surgery Partners Inc Morgan Stanley 14,664 

978 Surgery Partners Inc Morgan Stanley (2,073) 
(1,795) Surmodics Inc Barclays Bank (233) 
(3,523) Surmodics Inc Goldman Sachs 2,501 
(6,547) Surmodics Inc HSBC 15,975 
16,728 Sutro Biopharma Inc Bank of America 

Merrill Lynch 
(22,917) 

25,530 Sutro Biopharma Inc Barclays Bank (20,424) 
21,861 Sutro Biopharma Inc Goldman Sachs (29,950) 
16,381 Sutro Biopharma Inc HSBC (16,053) 
29,519 Sutro Biopharma Inc Morgan Stanley (23,615) 
(1,959) Sweetgreen Inc ’A’ Bank of America 

Merrill Lynch 
196 

(6,566) Sweetgreen Inc ’A’ Barclays Bank 1,445 
(15,329) Sweetgreen Inc ’A’ HSBC (3,372) 
(26,876) Sweetgreen Inc ’A’ Morgan Stanley 5,913 

(4,220) SWK Holdings Corp Bank of America 
Merrill Lynch 

(1,477) 

   
 

 
(11,534) SWK Holdings Corp Barclays Bank 5,882 
(8,304) SWK Holdings Corp Goldman Sachs (2,906) 
(3,590) SWK Holdings Corp Morgan Stanley 1,831 
(1,769) Sylvamo Corp Bank of America 

Merrill Lynch 
3,450 

(7,048) Sylvamo Corp Barclays Bank 6,484 
(7,099) Sylvamo Corp Goldman Sachs 13,843 
(3,437) Sylvamo Corp HSBC 17,549 

(615) Sylvamo Corp Morgan Stanley 566 
6,909 Synaptics Inc Bank of America 

Merrill Lynch 
55,372 

5,152 Synaptics Inc Barclays Bank 19,784 
2,633 Synaptics Inc Goldman Sachs 27,620 
3,988 Synaptics Inc HSBC 33,133 

10,940 Synaptics Inc Morgan Stanley 51,277 
7,330 Synchronoss 

Technologies Inc 
Barclays Bank 319 

2,722 Synchronoss 
Technologies Inc 

Goldman Sachs 155 

9,713 Synchrony Financial Bank of America 
Merrill Lynch 

26,582 

31,707 Synchrony Financial Barclays Bank 23,463 
33,714 Synchrony Financial Goldman Sachs 105,188 
11,505 Synchrony Financial HSBC 42,560 
11,740 Synchrony Financial Morgan Stanley 8,688 
(7,818) Syndax 

Pharmaceuticals Inc 
Barclays Bank 17,669 

(11,916) Syndax 
Pharmaceuticals Inc 

Goldman Sachs 13,703 

(10,234) Synlogic Inc Goldman Sachs (27) 
(31,575) Synlogic Inc HSBC 231 

1,581 Synopsys Inc Bank of America 
Merrill Lynch 

137,515 

1,954 Synopsys Inc Barclays Bank 114,465 
2,626 Synopsys Inc Goldman Sachs 228,409 

493 Synopsys Inc HSBC 43,640 
1,194 Synopsys Inc Morgan Stanley 69,945 
3,372 Synovus Financial Corp Bank of America 

Merrill Lynch 
(1,744) 

19,920 Synovus Financial Corp Barclays Bank (11,112) 
6,356 Synovus Financial Corp Goldman Sachs (2,793) 
4,602 Synovus Financial Corp Morgan Stanley (2,841) 

(12,827) Sysco Corp Bank of America 
Merrill Lynch 

59,902 

(897) Sysco Corp Barclays Bank 1,812 
(3,130) Sysco Corp Goldman Sachs 14,617 
(9,853) Sysco Corp HSBC 62,074 
(9,383) Sysco Corp Morgan Stanley 18,954 
(1,853) T Rowe Price Group Inc Bank of America 

Merrill Lynch 
(3,502) 

(4,343) T Rowe Price Group Inc Barclays Bank (5,820) 
(728) T Rowe Price Group Inc HSBC (1,340) 

(4,396) T Rowe Price Group Inc Morgan Stanley (5,890) 
14,198 Tabula Rasa 

HealthCare Inc 
Bank of America 
Merrill Lynch 

(8,661) 

4,995 Tabula Rasa 
HealthCare Inc 

Goldman Sachs (3,047) 

16,587 Tactile Systems 
Technology Inc 

Barclays Bank (20,734) 

(5,050) Take-Two Interactive 
Software Inc 

Barclays Bank (2,525) 

(8,535) Take-Two Interactive 
Software Inc 

Goldman Sachs (108,224) 

(13,209) Take-Two Interactive 
Software Inc 

HSBC (159,301) 

    
 

4,049 Talaris Therapeutics Inc Bank of America 
Merrill Lynch 

(162) 

7,045 Talaris Therapeutics Inc Barclays Bank (1,339) 
8,574 Talaris Therapeutics Inc Goldman Sachs (343) 
4,562 Talaris Therapeutics Inc Morgan Stanley (867) 

(2,170) Talis Biomedical Corp Barclays Bank (85) 
(23,032) Talos Energy Inc Bank of America 

Merrill Lynch 
(8,453) 

(5,534) Talos Energy Inc Barclays Bank 3,055 
(13,171) Talos Energy Inc Morgan Stanley 3,293 

7,723 Tandem Diabetes 
Care Inc 

Barclays Bank (25,331) 

1,845 Tandem Diabetes 
Care Inc 

HSBC (13,062) 

1,068 Tandem Diabetes 
Care Inc 

Morgan Stanley (3,503) 

3,398 Tanger Factory Outlet 
Centers Inc (REIT) 

Bank of America 
Merrill Lynch 

3,364 

23,634 Tanger Factory Outlet 
Centers Inc (REIT) 

Barclays Bank 13,708 

11,043 Tanger Factory Outlet 
Centers Inc (REIT) 

Goldman Sachs 11,243 

11,270 Tanger Factory Outlet 
Centers Inc (REIT) 

HSBC 14,651 

1,454 Tanger Factory Outlet 
Centers Inc (REIT) 

Morgan Stanley 843 

(9,982) Tango Therapeutics Inc Morgan Stanley 11,080 
(1,958) Tapestry Inc Barclays Bank 5,600 
8,443 Tapestry Inc Goldman Sachs (31,492) 

(1,156) Tapestry Inc Goldman Sachs 4,253 
21,780 Tapestry Inc HSBC 18,949 
(5,981) Tapestry Inc HSBC 16,547 
2,623 Targa Resources Corp Bank of America 

Merrill Lynch 
(7,817) 

7,286 Targa Resources Corp Barclays Bank (20,041) 
14,475 Targa Resources Corp Goldman Sachs (43,136) 
15,124 Targa Resources Corp HSBC (49,071) 
19,928 Targa Resources Corp Morgan Stanley (62,807) 

3,460 Target Corp Bank of America 
Merrill Lynch 

(62,374) 

825 Target Corp Barclays Bank (14,867) 
2,424 Target Corp Goldman Sachs (59,891) 
1,824 Target Corp HSBC (12,525) 
1,900 Target Corp Morgan Stanley (17,512) 

(10,190) Target Hospitality Corp Barclays Bank 15,744 
9,802 Tarsus 

Pharmaceuticals Inc 
Bank of America 
Merrill Lynch 

(5,979) 

8,366 Tarsus 
Pharmaceuticals Inc 

Barclays Bank (2,426) 

7,615 Tarsus 
Pharmaceuticals Inc 

Goldman Sachs (4,645) 

12,724 Tarsus 
Pharmaceuticals Inc 

HSBC 4,581 

10,099 Tarsus 
Pharmaceuticals Inc 

Morgan Stanley (2,929) 

49,607 Taylor Morrison 
Home Corp 

Bank of America 
Merrill Lynch 

(18,526) 

48,762 Taylor Morrison 
Home Corp 

Barclays Bank 8,408 

40,880 Taylor Morrison 
Home Corp 

Goldman Sachs (18,789) 

27,436 Taylor Morrison 
Home Corp 

HSBC 119,277 

22,597 Taylor Morrison 
Home Corp 

Morgan Stanley 2,528 
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6,314 TCR2 Therapeutics Inc Bank of America 

Merrill Lynch 
(2,305) 

33,116 TCR2 Therapeutics Inc Barclays Bank (7,782) 
9,957 TCR2 Therapeutics Inc Goldman Sachs (3,634) 

17,242 TCR2 Therapeutics Inc HSBC (6,466) 
17,794 TCR2 Therapeutics Inc Morgan Stanley (4,182) 

4,908 TD SYNNEX Corp Bank of America 
Merrill Lynch 

4,270 

25,550 TD SYNNEX Corp Barclays Bank (39,858) 
31,943 TD SYNNEX Corp Goldman Sachs 27,790 
20,093 TD SYNNEX Corp HSBC 32,149 

3,841 TD SYNNEX Corp Morgan Stanley (5,992) 
11,946 TE Connectivity Ltd Bank of America 

Merrill Lynch 
6,093 

8,068 TE Connectivity Ltd Barclays Bank (17,024) 
2,395 TE Connectivity Ltd Goldman Sachs 1,221 
6,420 TE Connectivity Ltd HSBC 2,529 

14,753 TE Connectivity Ltd Morgan Stanley (31,129) 
(2,351) Team Inc Barclays Bank (7,688) 
(2,886) Team Inc Goldman Sachs (9,582) 

(785) Team Inc HSBC (2,143) 
(2,342) Team Inc Morgan Stanley (7,658) 

1 Technip Energies NV ADR Morgan Stanley (1) 
(2,250) TechTarget Inc Bank of America 

Merrill Lynch 
(8,955) 

(6,353) TechTarget Inc Barclays Bank (14,104) 
(7,008) TechTarget Inc Goldman Sachs (27,051) 
(3,747) TechTarget Inc HSBC (11,314) 
(1,123) TechTarget Inc Morgan Stanley (2,493) 
10,978 Teekay Corp Goldman Sachs (3,952) 
57,107 Teekay Corp Morgan Stanley (29,125) 

485 Teekay Tankers Ltd ’A’ Bank of America 
Merrill Lynch 

(2,304) 

6,292 Teekay Tankers Ltd ’A’ Goldman Sachs (29,887) 
1,946 Teekay Tankers Ltd ’A’ HSBC (2,082) 
2,325 TEGNA Inc Goldman Sachs (1,325) 

(3,318) Tejon Ranch Co Barclays Bank 630 
(41,454) Tejon Ranch Co Goldman Sachs 3,731 
(11,144) Tejon Ranch Co HSBC (1,114) 
(13,890) Tela Bio Inc Bank of America 

Merrill Lynch 
(8,473) 

(6,207) Tela Bio Inc Barclays Bank (2,979) 
15,093 Teladoc Health Inc Bank of America 

Merrill Lynch 
(21,994) 

69,458 Teladoc Health Inc Barclays Bank (136,832) 
31,630 Teladoc Health Inc Goldman Sachs (64,682) 
41,027 Teladoc Health Inc HSBC (128,096) 
19,363 Teladoc Health Inc Morgan Stanley (36,493) 

357 Teledyne Technologies Inc Bank of America 
Merrill Lynch 

(10,494) 

(4,408) Teledyne Technologies Inc Barclays Bank 129,463 
1,141 Teledyne Technologies Inc Barclays Bank (11,952) 

(1,524) Teledyne Technologies Inc Goldman Sachs 35,250 
378 Teledyne Technologies Inc Goldman Sachs (1,883) 

(1,565) Teledyne Technologies Inc HSBC 34,289 
1,058 Teledyne Technologies Inc HSBC (4,258) 

(3,668) Teleflex Inc Bank of America 
Merrill Lynch 

60,229 

(7,593) Teleflex Inc Barclays Bank 102,126 
(3,822) Teleflex Inc Goldman Sachs 62,757 
(2,251) Teleflex Inc HSBC 61,430 
(6,404) Teleflex Inc Morgan Stanley 86,134 
21,608 Telephone and 

Data Systems Inc 
Bank of America 
Merrill Lynch 

(11,020) 

   
 

 
48,687 Telephone and 

Data Systems Inc 
Barclays Bank (33,594) 

24,629 Telephone and 
Data Systems Inc 

Goldman Sachs (12,561) 

6,581 Telephone and 
Data Systems Inc 

HSBC (4,409) 

14,809 Telephone and 
Data Systems Inc 

Morgan Stanley (10,218) 

(4,692) Telesat Corp Barclays Bank 1,877 
(9,526) Telesat Corp Goldman Sachs 12,860 
(4,232) Telesat Corp Morgan Stanley 1,693 

485 Telesis Bio Inc Barclays Bank (194) 
178 Telesis Bio Inc Morgan Stanley (71) 

(7,906) Tellurian Inc Bank of America 
Merrill Lynch 

1,186 

(163,298) Tellurian Inc Barclays Bank 35,926 
(84,082) Tellurian Inc Goldman Sachs 12,612 

(9,640) Telos Corp Barclays Bank (7,712) 
(9,756) Tempur Sealy 

International Inc 
Bank of America 
Merrill Lynch 

24,000 

(27,999) Tempur Sealy 
International Inc 

Barclays Bank 35,559 

3,784 Tempur Sealy 
International Inc 

Barclays Bank (4,806) 

(11,835) Tempur Sealy 
International Inc 

Goldman Sachs 29,114 

(11,068) Tempur Sealy 
International Inc 

HSBC 10,293 

1,106 Tempur Sealy 
International Inc 

Morgan Stanley (1,405) 

515 Tenable Holdings Inc Bank of America 
Merrill Lynch 

1,045 

25,562 Tenable Holdings Inc Barclays Bank (5,624) 
1,308 Tenable Holdings Inc HSBC 4,434 
8,683 Tenable Holdings Inc Morgan Stanley (1,911) 

(2,168) Tenaya Therapeutics Inc Bank of America 
Merrill Lynch 

(260) 

(3,578) Tenaya Therapeutics Inc Barclays Bank 1,145 
(2,675) Tenaya Therapeutics Inc Morgan Stanley 856 

521 Tenet Healthcare Corp Bank of America 
Merrill Lynch 

(314) 

(10,001) Tenet Healthcare Corp Barclays Bank 30,704 
(3,872) Tenet Healthcare Corp Goldman Sachs 5,692 
2,008 Tennant Co Bank of America 

Merrill Lynch 
(9,699) 

7,602 Tennant Co Barclays Bank (38,238) 
224 Tennant Co Goldman Sachs (1,082) 
717 Tennant Co HSBC (3,492) 

3,022 Tennant Co Morgan Stanley (13,401) 
4,003 Teradata Corp Bank of America 

Merrill Lynch 
10,528 

36,147 Teradata Corp Barclays Bank 61,088 
17,656 Teradata Corp HSBC 53,498 
9,203 Teradata Corp Morgan Stanley 15,553 
4,901 Teradyne Inc Barclays Bank 20,004 

33,568 Teradyne Inc Goldman Sachs 248,067 
12,687 Teradyne Inc HSBC 129,281 

4,326 Teradyne Inc Morgan Stanley 16,663 
(9,914) Terawulf Inc Morgan Stanley 1,091 
2,673 Terex Corp Bank of America 

Merrill Lynch 
(1,898) 

23,322 Terex Corp Barclays Bank (41,280) 
830 Terex Corp Goldman Sachs (589) 

5,913 Terex Corp HSBC (4,198) 

   
 

 
6,526 Terex Corp Morgan Stanley (11,551) 
5,724 Terns 

Pharmaceuticals Inc 
Barclays Bank (286) 

1,442 Terreno Realty 
Corp (REIT) 

Bank of America 
Merrill Lynch 

1,319 

58,779 Terreno Realty 
Corp (REIT) 

Barclays Bank 7,054 

20,887 Terreno Realty 
Corp (REIT) 

Goldman Sachs (10,652) 

22,466 Terreno Realty 
Corp (REIT) 

HSBC (11,020) 

12,301 Terreno Realty 
Corp (REIT) 

Morgan Stanley 1,476 

13,435 Territorial Bancorp Inc Barclays Bank (7,792) 
1,714 Territorial Bancorp Inc Goldman Sachs 1,183 
2,890 Territorial Bancorp Inc HSBC (751) 

12,249 Territorial Bancorp Inc Morgan Stanley (7,104) 
(458) Tesla Inc Bank of America 

Merrill Lynch 
(11,999) 

(932) Tesla Inc Barclays Bank (10,420) 
(5,506) Tesla Inc Goldman Sachs (185,552) 
(1,323) Tesla Inc HSBC (37,388) 
(2,533) Tesla Inc Morgan Stanley (28,319) 
15,793 TESSCO Technologies Inc Morgan Stanley 2,053 
3,187 Tetra Tech Inc Barclays Bank (22,023) 

10,813 Tetra Tech Inc Goldman Sachs (84,234) 
(221) Tetra Tech Inc HSBC 128 

5,066 Tetra Tech Inc HSBC (22,898) 
6,795 Tetra Tech Inc Morgan Stanley (46,953) 

(44,191) TETRA Technologies Inc Barclays Bank 14,141 
(4,859) Texas Capital 

Bancshares Inc 
Barclays Bank 14,917 

(7,708) Texas Capital 
Bancshares Inc 

Goldman Sachs (23,355) 

(7,520) Texas Capital 
Bancshares Inc 

HSBC (11,130) 

(12,448) Texas Instruments Inc Barclays Bank (46,431) 
(4,698) Texas Instruments Inc Goldman Sachs (43,832) 
(3,944) Texas Instruments Inc HSBC (40,899) 
(3,711) Texas Instruments Inc Morgan Stanley (13,842) 

243 Texas Pacific Land Corp Bank of America 
Merrill Lynch 

(18,123) 

189 Texas Pacific Land Corp Barclays Bank (13,120) 
435 Texas Pacific Land Corp HSBC (45,101) 

1,956 Texas Roadhouse Inc Bank of America 
Merrill Lynch 

(939) 

7,418 Texas Roadhouse Inc Barclays Bank (33,232) 
9,918 Texas Roadhouse Inc HSBC (7,282) 

12,757 Texas Roadhouse Inc Morgan Stanley (57,151) 
(32,838) Textainer Group 

Holdings Ltd 
Barclays Bank 19,703 

(41,637) Textainer Group 
Holdings Ltd 

Goldman Sachs  

(16,121) Textainer Group 
Holdings Ltd 

HSBC (16,121) 

(1,181) Textainer Group 
Holdings Ltd 

Morgan Stanley 709 

(1,488) TFF Pharmaceuticals Inc Bank of America 
Merrill Lynch 

270 

(14,472) TFF Pharmaceuticals Inc Barclays Bank 2,088 
3,763 TFS Financial Corp Bank of America 

Merrill Lynch 
414 

1,967 TFS Financial Corp Barclays Bank 39 
(36,490) TFS Financial Corp Barclays Bank (730) 
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(149,014) TFS Financial Corp Goldman Sachs (16,392) 

7,801 TFS Financial Corp Goldman Sachs 858 
(156,045) TFS Financial Corp HSBC 54,615 

1,698 TFS Financial Corp HSBC (594) 
(11,519) TFS Financial Corp Morgan Stanley (230) 

3,392 TFS Financial Corp Morgan Stanley 68 
(1,249) TG Therapeutics Inc Barclays Bank 3,197 

(14,929) TG Therapeutics Inc Goldman Sachs 76,586 
(6,304) TG Therapeutics Inc HSBC 44,632 
(1,329) TG Therapeutics Inc Morgan Stanley 3,402 

(14,489) Theravance 
Biopharma Inc 

Barclays Bank (724) 

(20,821) Theravance 
Biopharma Inc 

Goldman Sachs 4,997 

(1,785) Theravance 
Biopharma Inc 

Morgan Stanley (89) 

(685) Thermo Fisher 
Scientific Inc 

Bank of America 
Merrill Lynch 

13,987 

(530) Thermo Fisher 
Scientific Inc 

Barclays Bank 13,653 

(562) Thermo Fisher 
Scientific Inc 

HSBC 22,098 

(770) Thermo Fisher 
Scientific Inc 

Morgan Stanley 19,835 

8,665 Thermon Group 
Holdings Inc 

Bank of America 
Merrill Lynch 

14,211 

15,126 Thermon Group 
Holdings Inc 

Barclays Bank 7,866 

7,947 Thermon Group 
Holdings Inc 

Goldman Sachs 13,033 

19,114 Thermon Group 
Holdings Inc 

HSBC 34,214 

22,219 Thermon Group 
Holdings Inc 

Morgan Stanley 11,554 

4,340 Theseus 
Pharmaceuticals Inc 

Barclays Bank (12,434) 

6,981 Theseus 
Pharmaceuticals Inc 

Morgan Stanley (20,001) 

(10,493) Third Coast 
Bancshares Inc 

Barclays Bank (210) 

501 Thor Industries Inc Bank of America 
Merrill Lynch 

(892) 

(4,116) Thor Industries Inc Barclays Bank 13,459 
1,404 Thor Industries Inc Barclays Bank (4,591) 

(5,849) Thor Industries Inc Goldman Sachs 10,411 
(4,325) Thor Industries Inc HSBC 21,106 

434 Thor Industries Inc HSBC (2,118) 
(4,890) Thor Industries Inc Morgan Stanley 15,990 
6,592 Thorne HealthTech Inc Barclays Bank (132) 
9,605 Thorne HealthTech Inc Goldman Sachs (2,209) 
8,728 Thorne HealthTech Inc HSBC (175) 
6,558 Thorne HealthTech Inc Morgan Stanley (131) 

(2,631) Thoughtworks 
Holding Inc 

Bank of America 
Merrill Lynch 

(605) 

3,246 Thoughtworks 
Holding Inc 

Bank of America 
Merrill Lynch 

747 

10,898 Thoughtworks 
Holding Inc 

Barclays Bank 1,090 

8,461 Thoughtworks 
Holding Inc 

Goldman Sachs 1,946 

5,906 Thoughtworks 
Holding Inc 

HSBC 3,485 

(13,594) ThredUp Inc ’A’ Goldman Sachs 11,759 
(13,760) ThredUp Inc ’A’ HSBC 14,104 
(10,165) ThredUp Inc ’A’ Morgan Stanley 7,675 

    
 

14,103 Thryv Holdings Inc Bank of America 
Merrill Lynch 

21,578 

3,431 Thryv Holdings Inc Barclays Bank (2,024) 
29,773 Thryv Holdings Inc Goldman Sachs 45,553 
23,415 Thryv Holdings Inc HSBC 58,069 
18,448 Thryv Holdings Inc Morgan Stanley (10,884) 
(7,354) Tidewater Inc Barclays Bank 21,841 
(3,854) Tidewater Inc Goldman Sachs (886) 
(5,020) Tidewater Inc HSBC (10,743) 
5,026 Tile Shop Holdings Inc Barclays Bank 251 
8,210 Tile Shop Holdings Inc Goldman Sachs 3,859 

(21,039) Tilly’s Inc Bank of America 
Merrill Lynch 

1,894 

(14,565) Tilly’s Inc Barclays Bank (8,011) 
(31,050) Tilly’s Inc Goldman Sachs 2,795 
(27,775) Tilly’s Inc HSBC (3,889) 
(26,557) Tilly’s Inc Morgan Stanley (14,606) 

8,240 Timberland 
Bancorp Inc 

Bank of America 
Merrill Lynch 

5,214 

8,978 Timberland 
Bancorp Inc 

Barclays Bank 2,440 

3,688 Timberland 
Bancorp Inc 

Goldman Sachs 2,424 

9,443 Timberland 
Bancorp Inc 

HSBC 8,531 

5,206 Timberland 
Bancorp Inc 

Morgan Stanley 1,340 

2,061 Timken Co Bank of America 
Merrill Lynch 

(3,359) 

31,727 Timken Co Barclays Bank (73,289) 
31,684 Timken Co Goldman Sachs (51,645) 
20,997 Timken Co HSBC (66,560) 

2,589 Timken Co Morgan Stanley (5,981) 
(12,911) TimkenSteel Corp Bank of America 

Merrill Lynch 
129 

(13,785) TimkenSteel Corp Barclays Bank 13,647 
(18,822) TimkenSteel Corp Goldman Sachs 188 
(28,458) TimkenSteel Corp HSBC 17,359 
(12,308) TimkenSteel Corp Morgan Stanley 12,185 

3,664 Tingo Group Inc Barclays Bank (7,768) 
6,292 Tingo Group Inc HSBC (1,982) 

23,116 Tiptree Inc ’A’ (REIT) Barclays Bank 4,161 
22,884 Tiptree Inc ’A’ (REIT) Goldman Sachs 8,479 
15,583 Tiptree Inc ’A’ (REIT) HSBC 8,036 
26,488 Tiptree Inc ’A’ (REIT) Morgan Stanley 4,874 
7,401 Titan International Inc Bank of America 

Merrill Lynch 
(4,293) 

4,217 Titan International Inc Barclays Bank (3,289) 
1,650 Titan International Inc Goldman Sachs (957) 
2,196 Titan International Inc HSBC (220) 
5,560 Titan International Inc Morgan Stanley (4,337) 
4,370 Titan Machinery Inc Bank of America 

Merrill Lynch 
(35,834) 

3,628 Titan Machinery Inc Barclays Bank (35,518) 
12,533 Titan Machinery Inc Goldman Sachs (102,771) 

665 Titan Machinery Inc HSBC (4,708) 
1,944 Titan Machinery Inc Morgan Stanley (19,032) 

11,165 TJX Cos Inc Bank of America 
Merrill Lynch 

(35,058) 

43,609 TJX Cos Inc Barclays Bank (101,173) 
9,430 TJX Cos Inc Goldman Sachs (29,610) 
1,972 TJX Cos Inc Morgan Stanley (4,575) 

(10,682) T-Mobile US Inc Bank of America 
Merrill Lynch 

73,014 

(15,247) T-Mobile US Inc Barclays Bank 60,531 

   
 

 
(3,726) T-Mobile US Inc HSBC 23,498 

(15,484) T-Mobile US Inc Morgan Stanley 61,471 
(6,635) Toast Inc ’A’ Goldman Sachs (14,663) 
(3,471) Toast Inc ’A’ HSBC (7,592) 
5,359 Toll Brothers Inc Bank of America 

Merrill Lynch 
16,774 

4,389 Toll Brothers Inc Barclays Bank 14,396 
9,023 Toll Brothers Inc Goldman Sachs 28,242 

41,881 Toll Brothers Inc HSBC 156,635 
4,383 Toll Brothers Inc Morgan Stanley 14,376 

(7,547) Tompkins Financial Corp Barclays Bank 10,188 
(11,543) Tompkins Financial Corp Goldman Sachs (27,241) 
(15,157) Tompkins Financial Corp HSBC (7,730) 
(21,667) Tootsie Roll Industries Inc Barclays Bank (12,350) 

3,575 TopBuild Corp Bank of America 
Merrill Lynch 

(32,139) 

3,266 TopBuild Corp Barclays Bank (13,881) 
2,497 TopBuild Corp Goldman Sachs (22,448) 
4,309 TopBuild Corp HSBC (38,221) 
3,491 TopBuild Corp Morgan Stanley (14,837) 
4,942 Topgolf Callaway 

Brands Corp 
Bank of America 
Merrill Lynch 

(3,633) 

107,212 Topgolf Callaway 
Brands Corp 

Barclays Bank 106,676 

12,167 Topgolf Callaway 
Brands Corp 

Goldman Sachs (8,942) 

14,333 Topgolf Callaway 
Brands Corp 

HSBC (55,041) 

21,855 Topgolf Callaway 
Brands Corp 

Morgan Stanley 21,746 

(18,709) Toro Co Bank of America 
Merrill Lynch 

122,505 

(18,854) Toro Co Barclays Bank 131,412 
(19,087) Toro Co Goldman Sachs 126,165 
(11,687) Toro Co HSBC 76,425 
(26,585) Toro Co Morgan Stanley 185,298 

1,581 Towne Bank Bank of America 
Merrill Lynch 

2,751 

37,672 Towne Bank Barclays Bank 1,884 
17,329 Towne Bank Goldman Sachs 30,152 

3,155 Towne Bank Morgan Stanley 158 
21,283 Townsquare 

Media Inc ’A’ 
Bank of America 
Merrill Lynch 

(3,192) 

10,577 Townsquare Media Inc ’A’ Barclays Bank 1,163 
31,746 Townsquare Media Inc ’A’ Goldman Sachs (4,762) 
5,325 Townsquare Media Inc ’A’ HSBC (4,207) 
1,849 Townsquare Media Inc ’A’ Morgan Stanley 203 

29,367 TPG RE Finance 
Trust Inc (REIT) 

HSBC 21,732 

(3,767) TPI Composites Inc Bank of America 
Merrill Lynch 

(226) 

(19,154) TPI Composites Inc Barclays Bank (6,512) 
(10,100) Tractor Supply Co Bank of America 

Merrill Lynch 
202,101 

(5,231) Tractor Supply Co HSBC 151,916 
(751) Trade Desk Inc ’A’ Bank of America 

Merrill Lynch 
(4,341) 

(2,049) Trade Desk Inc ’A’ Barclays Bank (2,541) 
(13,990) Trade Desk Inc ’A’ Goldman Sachs (80,862) 
(14,355) Trade Desk Inc ’A’ HSBC (73,067) 
(5,225) Trade Desk Inc ’A’ Morgan Stanley (6,479) 
(2,964) Tradeweb Markets Inc ’A’ Bank of America 

Merrill Lynch 
14,496 

(557) Tradeweb Markets Inc ’A’ Barclays Bank 1,944 
11,534 Tradeweb Markets Inc ’A’ Goldman Sachs (64,244) 
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(638) Tradeweb Markets Inc ’A’ Goldman Sachs 3,554 
(398) Tradeweb Markets Inc ’A’ HSBC 1,838 

(1,437) Tradeweb Markets Inc ’A’ Morgan Stanley 5,015 
(45,339) Traeger Inc Barclays Bank (3,174) 
(17,106) Traeger Inc HSBC (14,882) 
(70,200) Traeger Inc Morgan Stanley (4,914) 

2,003 Trane Technologies Plc Bank of America 
Merrill Lynch 

(27,561) 

7,430 Trane Technologies Plc Barclays Bank (50,822) 
13,263 Trane Technologies Plc Goldman Sachs (182,499) 

3,548 Trane Technologies Plc HSBC (43,853) 
1,288 Trane Technologies Plc Morgan Stanley (8,810) 

(3,295) Transcat Inc Barclays Bank 3,295 
(1,877) Transcat Inc Goldman Sachs (4,111) 

(132) Transcat Inc HSBC (832) 
(599) TransMedics Group Inc Bank of America 

Merrill Lynch 
(274) 

(4,454) TransMedics Group Inc Barclays Bank 11,803 
(3,778) TransMedics Group Inc Goldman Sachs 12,014 
(1,344) TransMedics Group Inc HSBC (1,129) 
40,953 Transocean Ltd Barclays Bank (15,767) 

(79,571) Transocean Ltd Goldman Sachs 48,140 
24,134 Transocean Ltd Morgan Stanley (9,292) 

(51,569) Transphorm Inc Goldman Sachs (16,502) 
(8,439) TransUnion Bank of America 

Merrill Lynch 
(25,924) 

(6,049) TransUnion Barclays Bank 242 
(3,793) TransUnion Goldman Sachs (13,864) 
(5,888) TransUnion HSBC (16,407) 
(6,769) TransUnion Morgan Stanley 271 
24,988 Travel + Leisure Co Bank of America 

Merrill Lynch 
6,497 

88,793 Travel + Leisure Co Barclays Bank (1,776) 
12,889 Travel + Leisure Co Goldman Sachs 3,351 

9,685 Travelers Cos Inc Barclays Bank (92,298) 
18,413 Travelers Cos Inc Goldman Sachs (206,962) 

4,631 Travelers Cos Inc HSBC (50,941) 
12,331 Travelers Cos Inc Morgan Stanley (117,515) 

9,885 Travere Therapeutics Inc Barclays Bank (1,087) 
10,993 Travere Therapeutics Inc HSBC 1,099 
(7,859) Treace Medical 

Concepts Inc 
Barclays Bank 3,615 

(5,763) Treace Medical 
Concepts Inc 

Goldman Sachs (3,112) 

(3,085) Tredegar Corp Bank of America 
Merrill Lynch 

926 

(27,697) Tredegar Corp Barclays Bank 13,018 
(20,944) Tredegar Corp Goldman Sachs 6,283 
(38,718) Tredegar Corp HSBC 33,297 
(26,336) Tredegar Corp Morgan Stanley 12,378 

2,250 TreeHouse Foods Inc Barclays Bank (4,343) 
10,899 TreeHouse Foods Inc HSBC (69,972) 
(1,686) Trex Co Inc Bank of America 

Merrill Lynch 
8,030 

702 Trex Co Inc Bank of America 
Merrill Lynch 

(3,636) 

3,327 Trex Co Inc Barclays Bank (14,073) 
(2,092) Trex Co Inc Goldman Sachs 10,837 
4,651 Trex Co Inc HSBC (18,418) 

(1,849) Trex Co Inc Morgan Stanley 7,821 
44,985 Tri Pointe Homes Inc Barclays Bank (11,696) 
49,022 Tri Pointe Homes Inc Goldman Sachs (1,961) 

(15,482) TriCo Bancshares Goldman Sachs (24,616) 
(9,524) TriCo Bancshares HSBC (22,096) 

    
 

(745) TriMas Corp Bank of America 
Merrill Lynch 

52 

(25,555) TriMas Corp Barclays Bank 17,324 
(33,436) TriMas Corp Goldman Sachs 2,341 
(31,620) TriMas Corp HSBC (2,095) 

(2,754) TriMas Corp Morgan Stanley 1,928 
27,005 Trimble Inc Goldman Sachs (17,013) 

5,124 Trimble Inc HSBC (1,896) 
3,312 Trimble Inc Morgan Stanley (4,769) 
(450) TriNet Group Inc Bank of America 

Merrill Lynch 
2,223 

(9,923) TriNet Group Inc Barclays Bank 51,996 
(7,739) TriNet Group Inc Goldman Sachs 38,231 
(8,798) TriNet Group Inc HSBC 20,763 
(3,220) TriNet Group Inc Morgan Stanley 16,873 
10,963 Trinity Industries Inc Bank of America 

Merrill Lynch 
2,179 

17,995 Trinity Industries Inc Barclays Bank (7,210) 
35,261 Trinity Industries Inc Morgan Stanley (13,059) 

(51,695) Trinity Place Holdings Inc Bank of America 
Merrill Lynch 

(1,546) 

(2,631) Trinity Place Holdings Inc Barclays Bank 4 
(16,263) Trinity Place Holdings Inc Goldman Sachs (486) 

7,352 Trinseo Plc Barclays Bank (20,144) 
4,627 Trinseo Plc Goldman Sachs (10,920) 
2,294 Trinseo Plc Morgan Stanley (6,286) 

(4,638) TripAdvisor Inc Bank of America 
Merrill Lynch 

3,896 

(1,449) TripAdvisor Inc Barclays Bank 1,406 
(9,069) TripAdvisor Inc HSBC 9,250 
(5,506) Triumph Financial Inc Bank of America 

Merrill Lynch 
(17,014) 

(7,500) Triumph Financial Inc Barclays Bank 8,475 
(3,750) Triumph Financial Inc Goldman Sachs (11,588) 

(723) Triumph Financial Inc HSBC (3,272) 
(3,536) Triumph Financial Inc Morgan Stanley 3,627 
8,501 Triumph Group Inc Bank of America 

Merrill Lynch 
4,676 

14,971 Triumph Group Inc Barclays Bank (15,121) 
(10,708) Triumph Group Inc Barclays Bank 1,767 

7,741 Triumph Group Inc Goldman Sachs 4,258 
4,190 Triumph Group Inc HSBC 5,447 
4,368 Triumph Group Inc Morgan Stanley (4,412) 

(35,138) Tronox Holdings Plc Barclays Bank 38,300 
(32,072) Tronox Holdings Plc Goldman Sachs 10,904 
(36,121) Tronox Holdings Plc HSBC 61,767 
(14,264) Tronox Holdings Plc Morgan Stanley 15,548 

1,225 TrueBlue Inc Bank of America 
Merrill Lynch 

1,703 

7,438 TrueBlue Inc Barclays Bank (4,760) 
2,782 TrueBlue Inc Goldman Sachs 3,867 

17,251 TrueBlue Inc HSBC 30,707 
3,034 TrueBlue Inc Morgan Stanley (1,942) 

85,355 TrueCar Inc Bank of America 
Merrill Lynch 

(4,268) 

62,384 TrueCar Inc Goldman Sachs (3,119) 
858 Truist Financial Corp Bank of America 

Merrill Lynch 
2,394 

49,943 Truist Financial Corp Barclays Bank 3,995 
21,996 Truist Financial Corp Goldman Sachs 61,369 
39,437 Truist Financial Corp HSBC 75,324 
20,531 Truist Financial Corp Morgan Stanley 1,643 
(3,204) Trupanion Inc Bank of America 

Merrill Lynch 
(4,774) 

   
 

 
(3,388) Trupanion Inc Morgan Stanley 4,311 
(8,144) TrustCo Bank Corp NY Barclays Bank 4,072 

(11,842) TrustCo Bank Corp NY Goldman Sachs (5,921) 
(5,685) TrustCo Bank Corp NY HSBC (1,308) 
(5,310) Trustmark Corp Bank of America 

Merrill Lynch 
(2,363) 

(16,688) Trustmark Corp Barclays Bank 8,928 
(41,017) Trustmark Corp Goldman Sachs (18,253) 
(63,333) Trustmark Corp HSBC 16,783 
(13,426) Trustmark Corp Morgan Stanley 7,183 

4,927 TTEC Holdings Inc Barclays Bank (16,308) 
9,509 TTEC Holdings Inc Goldman Sachs (15,133) 
3,581 TTEC Holdings Inc HSBC (8,309) 
4,328 TTEC Holdings Inc Morgan Stanley (8,651) 

(1,874) TTM Technologies Inc Bank of America 
Merrill Lynch 

(1,705) 

(42,700) TTM Technologies Inc Barclays Bank (11,956) 
(1,441) TTM Technologies Inc Morgan Stanley (403) 

(13,605) Tucows Inc ’A’ Barclays Bank (24,761) 
(47,813) Tupperware Brands Corp Bank of America 

Merrill Lynch 
(11,953) 

(18,671) Tupperware Brands Corp Barclays Bank (2,259) 
(50,656) Tupperware Brands Corp Goldman Sachs (12,664) 
(22,980) Tupperware Brands Corp HSBC (4,136) 

6,911 Turning Point Brands Inc Barclays Bank (10,505) 
10,886 Turning Point Brands Inc Goldman Sachs (2,722) 

4,984 Turning Point Brands Inc HSBC (3,987) 
(5,116) Turtle Beach Corp Barclays Bank 1,637 
8,531 TuSimple Holdings Inc ’A’ Bank of America 

Merrill Lynch 
8,616 

(18,769) TuSimple Holdings Inc ’A’ Bank of America 
Merrill Lynch 

(18,957) 

6,372 TuSimple Holdings Inc ’A’ Barclays Bank 2,613 
11,551 TuSimple Holdings Inc ’A’ HSBC 11,320 
8,159 TuSimple Holdings Inc ’A’ Morgan Stanley 3,345 

(40,625) TuSimple Holdings Inc ’A’ Morgan Stanley (13,973) 
10,758 Tutor Perini Corp Barclays Bank (5,271) 
27,810 Tutor Perini Corp Goldman Sachs 6,953 

672 Twilio Inc ’A’ Bank of America 
Merrill Lynch 

12,615 

(1,378) Twilio Inc ’A’ Bank of America 
Merrill Lynch 

(26,761) 

9,350 Twilio Inc ’A’ Barclays Bank 84,991 
(1,344) Twilio Inc ’A’ Barclays Bank (9,461) 
(5,728) Twilio Inc ’A’ Morgan Stanley (52,068) 
(5,921) Twin Disc Inc Goldman Sachs 10,717 

(19,107) Twin Disc Inc HSBC 17,961 
(9,208) Twin Disc Inc Morgan Stanley 2,118 
11,900 Twist Bioscience Corp Bank of America 

Merrill Lynch 
18,088 

11,140 Twist Bioscience Corp Barclays Bank 780 
8,260 Twist Bioscience Corp Goldman Sachs 12,555 
5,433 Twist Bioscience Corp HSBC 8,693 
8,729 Twist Bioscience Corp Morgan Stanley 611 

(16,828) Two Harbors Investment 
Corp (REIT) 

Bank of America 
Merrill Lynch 

(6,812) 

(50,105) Two Harbors Investment 
Corp (REIT) 

Barclays Bank (6,013) 

(9,910) Two Harbors Investment 
Corp (REIT) 

Goldman Sachs (5,153) 

(11,333) Two Harbors Investment 
Corp (REIT) 

HSBC (6,403) 

(26,877) Two Harbors Investment 
Corp (REIT) 

Morgan Stanley (3,759) 
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(5,035) Tyler Technologies Inc Bank of America 

Merrill Lynch 
(17,723) 

(3,271) Tyler Technologies Inc Barclays Bank 2,355 
(4,313) Tyler Technologies Inc Goldman Sachs (15,182) 
(4,232) Tyler Technologies Inc HSBC (42,193) 
(2,578) Tyler Technologies Inc Morgan Stanley 1,856 

(930) Tyson Foods Inc ’A’ Bank of America 
Merrill Lynch 

864 

(2,708) Tyson Foods Inc ’A’ Barclays Bank (2,627) 
(4,737) Tyson Foods Inc ’A’ Morgan Stanley 4,901 
5,160 Uber Technologies Inc Bank of America 

Merrill Lynch 
(877) 

(5,564) Uber Technologies Inc Barclays Bank 6,677 
(2,032) Uber Technologies Inc HSBC 1,710 
(4,130) Ubiquiti Inc Barclays Bank 30,810 
1,059 Ubiquiti Inc HSBC (30,023) 

(13,666) Udemy Inc HSBC (15,212) 
(15,880) Udemy Inc Morgan Stanley (5,144) 
13,727 UDR Inc (REIT) Bank of America 

Merrill Lynch 
(25,532) 

6,340 UDR Inc (REIT) Goldman Sachs (11,792) 
3,849 UDR Inc (REIT) HSBC (7,236) 

11,254 UFP Industries Inc Bank of America 
Merrill Lynch 

(35,338) 

19,068 UFP Industries Inc Barclays Bank (59,111) 
9,220 UFP Industries Inc Goldman Sachs (28,951) 

13,605 UFP Industries Inc HSBC (38,502) 
17,221 UFP Industries Inc Morgan Stanley (53,385) 
(2,648) UFP Technologies Inc Barclays Bank 291 
(1,262) UFP Technologies Inc Goldman Sachs (6,234) 

(776) UFP Technologies Inc HSBC (9,622) 
3,394 UGI Corp Bank of America 

Merrill Lynch 
(2,138) 

(13,376) UGI Corp Barclays Bank 9,631 
4,836 UGI Corp Barclays Bank (3,482) 
2,862 UGI Corp Goldman Sachs (1,803) 
2,687 UGI Corp HSBC (6,610) 
7,355 UGI Corp Morgan Stanley (5,296) 
(523) U-Haul Holding Co Bank of America 

Merrill Lynch 
4,337 

8,644 U-Haul Holding Co Barclays Bank (56,100) 
(13,327) U-Haul Holding Co Barclays Bank 116,078 
16,044 U-Haul Holding Co Goldman Sachs (66,102) 
(2,804) U-Haul Holding Co Goldman Sachs 11,328 
2,433 U-Haul Holding Co HSBC (11,265) 
3,288 U-Haul Holding Co Morgan Stanley (21,339) 

(3,001) U-Haul Holding Co Morgan Stanley 24,018 
25,429 UiPath Inc ’A’ Barclays Bank 7,883 

7,556 UiPath Inc ’A’ HSBC 26,673 
17,346 UiPath Inc ’A’ Morgan Stanley 5,377 

463 Ulta Salon Cosmetics 
& Fragrance Inc 

Barclays Bank (30,160) 

(6,813) Ultra Clean Holdings Inc Bank of America 
Merrill Lynch 

(45,375) 

(12,891) Ultra Clean Holdings Inc Barclays Bank (47,826) 
(3,609) Ultra Clean Holdings Inc HSBC (25,155) 
(6,301) Ultra Clean Holdings Inc Morgan Stanley (23,377) 
3,886 Ultragenyx 

Pharmaceutical Inc 
Bank of America 
Merrill Lynch 

(1,438) 

19,665 Ultragenyx 
Pharmaceutical Inc 

Barclays Bank (40,510) 

1,302 Ultragenyx 
Pharmaceutical Inc 

Goldman Sachs (482) 

24,008 Ultragenyx 
Pharmaceutical Inc 

HSBC 38,413 

    
 

(21,699) Ultralife Corp Morgan Stanley 4,340 
3,161 UMB Financial Corp Barclays Bank (2,940) 
5,889 UMB Financial Corp Morgan Stanley (5,477) 

(5,987) UMH Properties 
Inc (REIT) 

Goldman Sachs 3,832 

(37,804) UMH Properties 
Inc (REIT) 

HSBC 14,744 

12,273 Under Armour Inc ’A’ Barclays Bank (3,866) 
(26,727) Under Armour Inc ’A’ Barclays Bank 8,419 
33,624 Under Armour Inc ’A’ HSBC (52,958) 

(10,070) Under Armour Inc ’A’ HSBC 15,860 
(13,373) Under Armour Inc ’A’ Morgan Stanley 4,212 
(7,442) Unifi Inc Goldman Sachs 5,433 
(6,490) UniFirst Corp Barclays Bank (1,641) 
(1,741) UniFirst Corp Goldman Sachs (10,342) 

(962) UniFirst Corp HSBC (9,649) 
(258) UniFirst Corp Morgan Stanley (53) 

(2,465) Union Bankshares Inc Bank of America 
Merrill Lynch 

(3,574) 

(592) Union Pacific Corp Bank of America 
Merrill Lynch 

3,266 

(3,302) Union Pacific Corp Barclays Bank 18,227 
(7,624) Union Pacific Corp Goldman Sachs 50,978 

(402) Union Pacific Corp HSBC 1,313 
(12,237) Union Pacific Corp Morgan Stanley 67,548 
18,544 Unisys Corp Bank of America 

Merrill Lynch 
(1,669) 

39,233 Unisys Corp Barclays Bank (15,301) 
11,188 Unisys Corp Goldman Sachs (1,007) 
3,782 Unisys Corp Morgan Stanley (1,475) 

(3,893) United Airlines 
Holdings Inc 

Barclays Bank (2,998) 

(7,979) United Airlines 
Holdings Inc 

Goldman Sachs (23,777) 

(10,583) United Airlines 
Holdings Inc 

HSBC (24,553) 

(478) United Airlines 
Holdings Inc 

Morgan Stanley (368) 

(558) United Bankshares Inc Bank of America 
Merrill Lynch 

(692) 

(12,851) United Bankshares Inc Barclays Bank 5,911 
(3,148) United Bankshares Inc Goldman Sachs (3,904) 

(682) United Community 
Banks Inc 

Bank of America 
Merrill Lynch 

(982) 

(1,931) United Community 
Banks Inc 

Barclays Bank 579 

(27,253) United Community 
Banks Inc 

Goldman Sachs (39,244) 

(626) United Community 
Banks Inc 

Morgan Stanley 188 

1,488 United Fire Group Inc Barclays Bank (1,592) 
8,733 United Fire Group Inc Goldman Sachs (18,339) 
3,439 United Fire Group Inc HSBC (18,158) 

465 United Fire Group Inc Morgan Stanley (498) 
6,663 United Homes Group Inc Goldman Sachs (18,956) 
2,472 United Homes Group Inc HSBC 2,458 

841 United Homes Group Inc Morgan Stanley (2,031) 
7,922 United Insurance 

Holdings Corp 
HSBC (51) 

(16,409) United Natural Foods Inc Bank of America 
Merrill Lynch 

(1,708) 

(3,790) United Natural Foods Inc HSBC (690) 
(7,190) United Natural Foods Inc Morgan Stanley 4,356 

772 United Parcel 
Service Inc ’B’ 

Barclays Bank (3,103) 

   
 

 
(1,918) United Parcel 

Service Inc ’B’ 
HSBC 13,234 

1,428 United Parcel 
Service Inc ’B’ 

HSBC (5,744) 

(909) United Rentals Inc Bank of America 
Merrill Lynch 

975 

(1,724) United Rentals Inc Barclays Bank 12,544 
(830) United Rentals Inc Goldman Sachs (696) 

(1,048) United Rentals Inc HSBC 2,599 
(1,983) United Rentals Inc Morgan Stanley 13,934 
25,405 United Security 

Bancshares 
Barclays Bank 9,908 

10,208 United Security 
Bancshares 

Goldman Sachs 5,921 

12,419 United Security 
Bancshares 

HSBC 8,321 

5,495 United Security 
Bancshares 

Morgan Stanley 2,143 

2,696 United States Cellular Corp Bank of America 
Merrill Lynch 

(1,051) 

57,291 United States Cellular Corp Barclays Bank (33,802) 
31,129 United States Cellular Corp Goldman Sachs (12,141) 

9,258 United States Cellular Corp HSBC (13,609) 
14,870 United States Cellular Corp Morgan Stanley (8,774) 

269 United States Lime 
& Minerals Inc 

Bank of America 
Merrill Lynch 

2,276 

1,036 United States Lime 
& Minerals Inc 

Barclays Bank (52) 

216 United States Lime 
& Minerals Inc 

Goldman Sachs 1,827 

456 United States Lime 
& Minerals Inc 

HSBC 10,082 

1,041 United States Lime 
& Minerals Inc 

Morgan Stanley (52) 

26,541 United States Steel Corp Bank of America 
Merrill Lynch 

(16,190) 

7,215 United States Steel Corp Barclays Bank (6,277) 
2,485 United States Steel Corp Goldman Sachs (1,516) 

28,947 United States Steel Corp HSBC (22,000) 
31,150 United States Steel Corp Morgan Stanley (27,101) 

1,209 United Therapeutics Corp Bank of America 
Merrill Lynch 

(4,095) 

631 United Therapeutics Corp Barclays Bank (6,203) 
217 United Therapeutics Corp Goldman Sachs (1,224) 
812 United Therapeutics Corp HSBC 816 

1,545 United Therapeutics Corp Morgan Stanley (12,762) 
134 UnitedHealth Group Inc Goldman Sachs (1,108) 
933 UnitedHealth Group Inc HSBC (13,090) 

3,560 UnitedHealth Group Inc Morgan Stanley (6,994) 
(73,945) Uniti Group Inc (REIT) Goldman Sachs 8,134 
(80,802) Uniti Group Inc (REIT) HSBC 10,504 

5,900 Unitil Corp Bank of America 
Merrill Lynch 

(25,075) 

6,232 Unitil Corp Barclays Bank (15,144) 
13,939 Unitil Corp Goldman Sachs (59,241) 
8,785 Unitil Corp HSBC (39,620) 
1,152 Unitil Corp Morgan Stanley (2,799) 
6,163 Unity Bancorp Inc Bank of America 

Merrill Lynch 
7,334 

4,869 Unity Bancorp Inc Barclays Bank 2,386 
12,757 Unity Bancorp Inc Goldman Sachs 15,181 

2,749 Unity Bancorp Inc HSBC 3,093 
9,480 Unity Bancorp Inc Morgan Stanley 4,645 

16,910 Unity Software Inc Bank of America 
Merrill Lynch 

(7,156) 
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7,160 Unity Software Inc Barclays Bank (6,516) 

939 Unity Software Inc Goldman Sachs 490 
7,218 Unity Software Inc HSBC 9,816 
5,783 Unity Software Inc Morgan Stanley (2,403) 
4,424 Univar Solutions Inc Bank of America 

Merrill Lynch 
623 

17,979 Univar Solutions Inc Barclays Bank 1,978 
3,700 Univar Solutions Inc Goldman Sachs 629 

31,326 Univar Solutions Inc HSBC 4,663 
18,717 Univar Solutions Inc Morgan Stanley 2,059 

(13,994) Universal Corp Bank of America 
Merrill Lynch 

14,282 

(22,388) Universal Corp Barclays Bank 35,415 
(9,679) Universal Corp HSBC 14,345 

(24,376) Universal Corp Morgan Stanley 38,411 
(8,337) Universal Display Corp Barclays Bank 12,422 

(828) Universal Display Corp Goldman Sachs (9,033) 
8,622 Universal 

Electronics Inc 
Bank of America 
Merrill Lynch 

(2,069) 

15,330 Universal 
Electronics Inc 

Barclays Bank (18,243) 

11,293 Universal 
Electronics Inc 

Goldman Sachs (2,710) 

6,312 Universal 
Electronics Inc 

HSBC (3,787) 

3,819 Universal 
Electronics Inc 

Morgan Stanley (4,545) 

(20,360) Universal Health Realty 
Income Trust (REIT) 

Barclays Bank 6,108 

(25,431) Universal Health Realty 
Income Trust (REIT) 

Goldman Sachs 33,315 

(6,194) Universal Health Realty 
Income Trust (REIT) 

HSBC 5,017 

(8,888) Universal Health 
Services Inc ’B’ 

Goldman Sachs 76,792 

567 Universal Health 
Services Inc ’B’ 

Goldman Sachs (1,101) 

1,185 Universal Health 
Services Inc ’B’ 

HSBC 2,266 

296 Universal Health 
Services Inc ’B’ 

Morgan Stanley 538 

11,643 Universal Insurance 
Holdings Inc 

Barclays Bank (12,225) 

3,467 Universal Insurance 
Holdings Inc 

HSBC (5,270) 

(2,042) Universal Logistics 
Holdings Inc 

Barclays Bank (500) 

(10,938) Universal Logistics 
Holdings Inc 

Goldman Sachs (16,790) 

(14,919) Universal Logistics 
Holdings Inc 

HSBC (26,332) 

(799) Universal Logistics 
Holdings Inc 

Morgan Stanley (196) 

507 Universal Technical 
Institute Inc 

Bank of America 
Merrill Lynch 

188 

12,201 Universal Technical 
Institute Inc 

Barclays Bank (488) 

30,115 Universal Technical 
Institute Inc 

Goldman Sachs 11,143 

7,929 Universal Technical 
Institute Inc 

HSBC 3,092 

14,486 Universal Technical 
Institute Inc 

Morgan Stanley (579) 

8,556 Univest Financial Corp Bank of America 
Merrill Lynch 

12,064 

    
 

32,277 Univest Financial Corp Barclays Bank (11,620) 
56,743 Univest Financial Corp Goldman Sachs 80,008 
21,502 Unum Group Goldman Sachs (9,891) 
20,893 Unum Group HSBC (12,745) 
(2,204) Unum Group HSBC 4,731 
(6,322) Upbound Group Inc Barclays Bank 8,408 

(11,415) Upbound Group Inc Goldman Sachs 22,716 
(1,396) Upbound Group Inc HSBC 1,717 
45,331 Upland Software Inc Bank of America 

Merrill Lynch 
(1,360) 

32,691 Upland Software Inc Barclays Bank (12,749) 
7,117 Upland Software Inc Goldman Sachs (214) 

38,724 Upland Software Inc HSBC (19,749) 
10,855 Upland Software Inc Morgan Stanley (4,233) 
8,560 Upstart Holdings Inc Barclays Bank 5,478 

(18,100) Upwork Inc Goldman Sachs 4,797 
(159,506) Uranium Energy Corp Morgan Stanley 42,269 
(92,629) Urban Edge 

Properties (REIT) 
Barclays Bank 57,430 

(97,054) Urban Edge 
Properties (REIT) 

Goldman Sachs 104,818 

(19,452) Urban Edge 
Properties (REIT) 

HSBC 24,315 

(6,763) Urban One Inc Goldman Sachs 5,478 
29,306 Urban Outfitters Inc Goldman Sachs 116,638 
24,419 Urban Outfitters Inc HSBC 79,850 
13,775 Ur-Energy Inc Bank of America 

Merrill Lynch 
(1,693) 

21,782 Ur-Energy Inc Barclays Bank (2,988) 
105,254 Ur-Energy Inc Goldman Sachs (12,936) 
25,000 Ur-Energy Inc HSBC (2,185) 

(10,119) Urstadt Biddle Properties 
Inc ’A’ (REIT) 

Barclays Bank 8,196 

(33,955) Urstadt Biddle Properties 
Inc ’A’ (REIT) 

Goldman Sachs (82,511) 

7,733 US Bancorp Bank of America 
Merrill Lynch 

3,944 

7,089 US Bancorp Barclays Bank (5,317) 
84,483 US Bancorp Goldman Sachs 43,086 
5,936 US Bancorp HSBC (1,932) 

13,218 US Bancorp Morgan Stanley (9,914) 
(4,215) US Foods Holding Corp Goldman Sachs 3,135 
(2,024) US Foods Holding Corp HSBC 482 
(9,241) US Foods Holding Corp Morgan Stanley 9,064 
59,520 US Oncology Inc Bank of America 

Merrill Lynch 
(59) 

7,474 US Oncology Inc  Barclays Bank  
41,718 US Oncology Inc Goldman Sachs (42) 

8,296 US Oncology Inc  Morgan Stanley  
(8,989) US Physical Therapy Inc Barclays Bank 100,227 
12,405 US Silica Holdings Inc Bank of America 

Merrill Lynch 
(11,785) 

14,146 US Silica Holdings Inc Barclays Bank (21,502) 
13,792 US Silica Holdings Inc Goldman Sachs (13,102) 
24,043 US Silica Holdings Inc Morgan Stanley (36,545) 

9,999 US Xpress 
Enterprises Inc ’A’ 

Bank of America 
Merrill Lynch 

300 

9,010 US Xpress 
Enterprises Inc ’A’ 

Goldman Sachs 270 

6,494 US Xpress 
Enterprises Inc ’A’ 

HSBC 65 

8,701 US Xpress 
Enterprises Inc ’A’ 

Morgan Stanley 261 

313 USANA Health 
Sciences Inc 

Bank of America 
Merrill Lynch 

(1,099) 

    
 

8,951 USANA Health 
Sciences Inc 

Barclays Bank (13,068) 

10,878 USANA Health 
Sciences Inc 

Goldman Sachs (38,182) 

4,828 USANA Health 
Sciences Inc 

Morgan Stanley (7,049) 

5,474 USCB Financial 
Holdings Inc 

Barclays Bank 794 

3,005 USCB Financial 
Holdings Inc 

Goldman Sachs 3,200 

1,961 USCB Financial 
Holdings Inc 

HSBC 2,285 

1,405 USCB Financial 
Holdings Inc 

Morgan Stanley 204 

(2,296) Utah Medical Products Inc HSBC 2,652 
(3,750) Utah Medical Products Inc Morgan Stanley 5,044 
5,620 Utz Brands Inc Bank of America 

Merrill Lynch 
(3,372) 

1,236 Utz Brands Inc Barclays Bank (161) 
33,651 Utz Brands Inc Goldman Sachs (20,191) 
12,083 Utz Brands Inc HSBC (20,179) 

(61,600) UWM Holdings Corp Barclays Bank (12,320) 
543 V2X Inc Bank of America 

Merrill Lynch 
(375) 

3,764 V2X Inc Barclays Bank (4,103) 
12,759 V2X Inc Goldman Sachs (8,348) 

974 V2X Inc HSBC (1,273) 
879 V2X Inc Morgan Stanley (267) 

(91,477) VAALCO Energy Inc Bank of America 
Merrill Lynch 

(9,605) 

(115,509) VAALCO Energy Inc Barclays Bank 21,369 
(49,304) VAALCO Energy Inc HSBC 14,249 
(19,566) VAALCO Energy Inc Morgan Stanley 3,620 
(20,355) Vacasa Inc ’A’ HSBC 3,019 
(28,341) Vacasa Inc ’A’ Morgan Stanley 238 

(6,638) Vail Resorts Inc Barclays Bank 3,120 
(8,506) Vail Resorts Inc Goldman Sachs 23,051 
(7,148) Vail Resorts Inc HSBC (8,864) 

(32,692) Valaris Ltd Barclays Bank 98,730 
(16,798) Valaris Ltd Goldman Sachs 28,220 
(24,954) Valaris Ltd HSBC 11,978 

(1,925) Valaris Ltd Morgan Stanley 5,814 
6,059 Valero Energy Corp Barclays Bank (29,023) 
3,942 Valero Energy Corp Morgan Stanley (18,882) 

(4,928) Valhi Inc Bank of America 
Merrill Lynch 

(912) 

(3,753) Valhi Inc Barclays Bank 2,646 
(9,034) Valhi Inc Goldman Sachs (1,671) 
(9,432) Valhi Inc HSBC 12,026 

(786) Valhi Inc Morgan Stanley 554 
(23,482) Valley National Bancorp Barclays Bank  

(304,698) Valley National Bancorp Goldman Sachs (204,148) 
(307,180) Valley National Bancorp HSBC (110,585) 

3,426 Valmont Industries Inc Bank of America 
Merrill Lynch 

(86,746) 

8,818 Valmont Industries Inc Barclays Bank (164,279) 
5,186 Valmont Industries Inc Goldman Sachs (131,309) 
2,491 Valmont Industries Inc HSBC (49,695) 
2,425 Valmont Industries Inc Morgan Stanley (45,178) 
(571) Value Line Inc Bank of America 

Merrill Lynch 
2,107 

(1,145) Value Line Inc HSBC 4,912 
(2,010) Valvoline Inc Bank of America 

Merrill Lynch 
(74) 

(1,594) Valvoline Inc Barclays Bank 877 
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(11,658) Valvoline Inc HSBC 1,476 

4,668 Valvoline Inc HSBC 16,992 
(7,213) Valvoline Inc Morgan Stanley 3,967 

(639) Vanda 
Pharmaceuticals Inc 

Barclays Bank 134 

(40,958) Vanda 
Pharmaceuticals Inc 

Goldman Sachs 13,516 

(10,202) Vanda 
Pharmaceuticals Inc 

Morgan Stanley 2,142 

18,217 Varex Imaging Corp Barclays Bank (8,380) 
938 Varex Imaging Corp Goldman Sachs (438) 

16,873 Varex Imaging Corp HSBC (5,399) 
4,252 Varonis Systems Inc Bank of America 

Merrill Lynch 
6,888 

36,931 Varonis Systems Inc Barclays Bank 27,329 
9,314 Varonis Systems Inc Goldman Sachs 15,088 

15,253 Varonis Systems Inc HSBC 40,573 
2,627 Varonis Systems Inc Morgan Stanley 1,944 

(41,725) Vaxart Inc Barclays Bank 7,511 
(6,056) Vaxart Inc Goldman Sachs 848 

(14,997) Vaxart Inc HSBC (5,535) 
(17,794) Vaxcyte Inc Barclays Bank 11,125 

(2,345) Vaxcyte Inc HSBC 2,183 
(7,036) Vaxcyte Inc Morgan Stanley 4,221 
(2,631) VBI Vaccines Inc Bank of America 

Merrill Lynch 
263 

(3,574) VBI Vaccines Inc Barclays Bank 500 
(821) VBI Vaccines Inc Goldman Sachs 82 
(999) VBI Vaccines Inc HSBC (20) 

(22,778) Vector Group Ltd Barclays Bank (2,278) 
(50,681) Vector Group Ltd Goldman Sachs (25,847) 
(11,837) Vector Group Ltd HSBC 9,114 
10,906 Veeco Instruments Inc Bank of America 

Merrill Lynch 
28,137 

19,842 Veeco Instruments Inc HSBC 98,416 
26,336 Veeco Instruments Inc Morgan Stanley 31,603 

304 Veeva Systems Inc ’A’ Bank of America 
Merrill Lynch 

(294) 

561 Veeva Systems Inc ’A’ Barclays Bank (84) 
969 Veeva Systems Inc ’A’ Morgan Stanley (145) 

(48,982) Velo3D Inc HSBC 12,246 
(18,325) Velo3D Inc Morgan Stanley (367) 

6,068 Velocity Financial Inc Bank of America 
Merrill Lynch 

 

3,809 Velocity Financial Inc Barclays Bank  
8,820 Velocity Financial Inc Goldman Sachs  

14,407 Velocity Financial Inc HSBC 2,305 
20,008 Velocity Financial Inc Morgan Stanley  

2,972 Ventas Inc (REIT) Bank of America 
Merrill Lynch 

224 

8,524 Ventas Inc (REIT) Barclays Bank (12,530) 
4,363 Ventas Inc (REIT) Goldman Sachs 478 

(1,341) Ventas Inc (REIT) HSBC 6,035 
2,123 Ventas Inc (REIT) Morgan Stanley (3,314) 
(491) Ventyx Biosciences Inc Bank of America 

Merrill Lynch 
791 

(3,097) Ventyx Biosciences Inc Barclays Bank 3,593 
(2,683) Ventyx Biosciences Inc HSBC 8,932 
(5,798) Ventyx Biosciences Inc Morgan Stanley 6,726 
16,632 Vera Bradley Inc Barclays Bank (5,489) 
19,926 Vera Bradley Inc Goldman Sachs (10,959) 
14,954 Vera Bradley Inc HSBC (8,524) 
15,327 Vera Bradley Inc Morgan Stanley (5,058) 
(8,498) Vera Therapeutics Inc Goldman Sachs (765) 
(6,740) Vera Therapeutics Inc HSBC (3,370) 

   
 

 
(2,789) Vera Therapeutics Inc Morgan Stanley 167 
4,749 Veracyte Inc Bank of America 

Merrill Lynch 
2,375 

5,024 Veracyte Inc Barclays Bank (3,467) 
7,975 Veracyte Inc Goldman Sachs 3,988 
9,151 Veracyte Inc Morgan Stanley (6,314) 
6,703 Veradigm Inc Bank of America 

Merrill Lynch 
34 

61,248 Veradigm Inc Barclays Bank (14,393) 
12,740 Verastem Inc Barclays Bank 6,880 
12,557 Verastem Inc Goldman Sachs 7,419 
44,735 Verastem Inc HSBC 26,394 
3,101 Verastem Inc Morgan Stanley 1,675 

669 Vericel Corp Bank of America 
Merrill Lynch 

(1,142) 

6,482 Vericel Corp Barclays Bank (11,019) 
3,036 Vericel Corp Goldman Sachs (2,823) 
1,454 Vericel Corp HSBC 88 
1,655 Vericel Corp Morgan Stanley (591) 
5,334 Verint Systems Inc Bank of America 

Merrill Lynch 
8,748 

7,599 Verint Systems Inc Barclays Bank 1,444 
9,332 Verint Systems Inc HSBC 16,984 
3,557 Verint Systems Inc Morgan Stanley 676 

(2,472) Veris Residential 
Inc (REIT) 

Bank of America 
Merrill Lynch 

297 

(18,143) Veris Residential 
Inc (REIT) 

Barclays Bank 5,443 

(22,928) Veris Residential 
Inc (REIT) 

Goldman Sachs 2,751 

(9,685) Veris Residential 
Inc (REIT) 

HSBC 1,162 

6,389 VeriSign Inc Bank of America 
Merrill Lynch 

(8,611) 

10,775 VeriSign Inc Barclays Bank (41,591) 
1,437 VeriSign Inc Goldman Sachs (622) 

827 VeriSign Inc HSBC 3,200 
6,400 VeriSign Inc Morgan Stanley (24,704) 

(2,131) Verisk Analytics Inc Barclays Bank (2,218) 
(1,437) Verisk Analytics Inc HSBC 790 

(374) Verisk Analytics Inc Morgan Stanley 52 
(230) Veritiv Corp Bank of America 

Merrill Lynch 
1,603 

(2,934) Veritiv Corp Barclays Bank 29,294 
(901) Veritiv Corp Goldman Sachs 6,280 

(1,269) Veritiv Corp HSBC 11,446 
(1,281) Veritiv Corp Morgan Stanley 11,832 
13,412 Veritone Inc Bank of America 

Merrill Lynch 
671 

7,897 Veritone Inc Goldman Sachs 395 
10,725 Veritone Inc Morgan Stanley 1,716 

(12,191) Verizon 
Communications Inc 

Bank of America 
Merrill Lynch 

18,165 

(5,874) Verizon 
Communications Inc 

Barclays Bank 3,994 

(2,089) Verizon 
Communications Inc 

Goldman Sachs 3,113 

(7,453) Verizon 
Communications Inc 

HSBC 19,005 

(3,947) Verizon 
Communications Inc 

Morgan Stanley 2,684 

(4,819) Verra Mobility Corp Bank of America 
Merrill Lynch 

(675) 

(34,930) Verra Mobility Corp Barclays Bank 6,287 
(52,739) Verra Mobility Corp Goldman Sachs (7,383) 

   
 

 
(12,483) Verra Mobility Corp HSBC (2,247) 

(4,945) Verra Mobility Corp Morgan Stanley 890 
(4,709) Verrica 

Pharmaceuticals Inc 
Bank of America 
Merrill Lynch 

3,673 

(3,298) Verrica 
Pharmaceuticals Inc 

Barclays Bank 1,451 

(10,174) Verrica 
Pharmaceuticals Inc 

Goldman Sachs 7,936 

(2,085) Verrica 
Pharmaceuticals Inc 

HSBC 2,711 

(2,050) Verrica 
Pharmaceuticals Inc 

Morgan Stanley 902 

(3,963) Vertex Energy Inc Barclays Bank 2,100 
(14,304) Vertex Energy Inc HSBC 9,144 
(19,512) Vertex Energy Inc Morgan Stanley 10,341 

8,027 Vertex Inc ’A’ Barclays Bank (2,127) 
11,575 Vertex Inc ’A’ Goldman Sachs 25,465 
5,593 Vertex Inc ’A’ HSBC 6,544 
(715) Vertex 

Pharmaceuticals Inc 
Barclays Bank 11,311 

131 Vertex 
Pharmaceuticals Inc 

Barclays Bank (2,072) 

687 Vertex 
Pharmaceuticals Inc 

Goldman Sachs (7,943) 

(859) Vertex 
Pharmaceuticals Inc 

HSBC 17,128 

80 Vertex 
Pharmaceuticals Inc 

HSBC (679) 

(322) Vertex 
Pharmaceuticals Inc 

Morgan Stanley 5,094 

895 Vertex 
Pharmaceuticals Inc 

Morgan Stanley (8,202) 

3,962 Vertiv Holdings Co Bank of America 
Merrill Lynch 

14,303 

8,427 Vertiv Holdings Co Barclays Bank 20,393 
20,660 Vertiv Holdings Co Morgan Stanley 49,997 

(34,627) Veru Inc Barclays Bank 2,424 
(15,683) Veru Inc Goldman Sachs 1,098 
(5,960) Verve Therapeutics Inc Bank of America 

Merrill Lynch 
10,490 

(2,234) Verve Therapeutics Inc Barclays Bank 2,055 
(4,540) Verve Therapeutics Inc Morgan Stanley 4,177 
9,203 VF Corp Barclays Bank (20,799) 
2,496 VF Corp HSBC (2,043) 

(2,937) VF Corp Morgan Stanley 6,638 
4,376 VF Corp Morgan Stanley (9,890) 

(1,822) Via Renewables Inc Bank of America 
Merrill Lynch 

3,662 

(4,228) Via Renewables Inc Barclays Bank 6,553 
(3,544) Via Renewables Inc HSBC (71) 
(5,966) Via Renewables Inc Morgan Stanley 9,247 
5,024 Viad Corp Barclays Bank (6,983) 
2,637 Viad Corp Goldman Sachs 1,450 
4,100 Viad Corp HSBC 7,585 
7,990 Viad Corp Morgan Stanley (11,106) 
1,454 Viant Technology Inc ’A’ Barclays Bank 145 

14,621 Viant Technology Inc ’A’ Goldman Sachs 1,023 
3,526 Viant Technology Inc ’A’ HSBC 1,446 
1,895 Viant Technology Inc ’A’ Morgan Stanley 190 

(2,237) Viasat Inc Bank of America 
Merrill Lynch 

(17,157) 

(5,067) Viasat Inc Barclays Bank (1,773) 
(1,526) Viasat Inc HSBC (12,559) 
(4,095) Viasat Inc Morgan Stanley (1,434) 

(87,657) Viatris Inc Barclays Bank 31,557 
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(79,861) Viatris Inc Goldman Sachs 20,764 
(14,325) Viatris Inc Morgan Stanley 5,157 
(11,124) Viavi Solutions Inc Bank of America 

Merrill Lynch 
(2,837) 

(61,060) Viavi Solutions Inc Barclays Bank (13,636) 
(51,205) Viavi Solutions Inc HSBC (33,683) 
(71,203) Viavi Solutions Inc Morgan Stanley (12,091) 
(41,990) Vicarious Surgical Inc HSBC 2,939 
(5,648) Vicarious Surgical Inc Morgan Stanley 1,299 
75,732 VICI Properties 

Inc (REIT) 
Barclays Bank (82,548) 

26,247 VICI Properties 
Inc (REIT) 

HSBC (64,305) 

15,785 VICI Properties 
Inc (REIT) 

Morgan Stanley (17,206) 

(424) Vicor Corp Bank of America 
Merrill Lynch 

(6,101) 

(1,732) Vicor Corp Barclays Bank (15,328) 
(2,542) Vicor Corp Goldman Sachs (36,579) 

(850) Vicor Corp HSBC (5,748) 
(410) Vicor Corp Morgan Stanley (3,629) 

(5,491) Victoria’s Secret & Co Bank of America 
Merrill Lynch 

28,443 

(13,661) Victoria’s Secret & Co Barclays Bank 59,698 
(1,808) Victoria’s Secret & Co Goldman Sachs 9,365 
(8,446) Victoria’s Secret & Co HSBC 51,943 
(4,426) Victoria’s Secret & Co Morgan Stanley 19,342 

523 Victory Capital 
Holdings Inc ’A’ 

Bank of America 
Merrill Lynch 

236 

24,547 Victory Capital 
Holdings Inc ’A’ 

Barclays Bank (37,557) 

8,170 Victory Capital 
Holdings Inc ’A’ 

Goldman Sachs  

8,955 Victory Capital 
Holdings Inc ’A’ 

HSBC 6,716 

(20,446) Viemed Healthcare Inc Barclays Bank 7,974 
(9,658) Viking Therapeutics Inc Barclays Bank 33,224 

(21,092) Village Super 
Market Inc ’A’ 

Barclays Bank 8,015 

(14,460) Village Super 
Market Inc ’A’ 

Goldman Sachs 2,892 

1,137 Vimeo Inc Bank of America 
Merrill Lynch 

159 

59,036 Vimeo Inc Barclays Bank (8,265) 
93,220 Vimeo Inc Goldman Sachs 13,051 

117,716 Vimeo Inc HSBC 25,897 
79,206 Vimeo Inc Morgan Stanley (11,089) 

(11,185) Vince Holding Corp Barclays Bank 1,342 
(13,418) Vince Holding Corp Morgan Stanley 1,610 

2,907 Vincerx Pharma Inc Bank of America 
Merrill Lynch 

581 

2,533 Vincerx Pharma Inc Barclays Bank 532 
7,067 Vincerx Pharma Inc Morgan Stanley 1,484 

(10,038) Vinco Ventures Inc Morgan Stanley 3,112 
8,125 Vintage Wine Estates Inc Bank of America 

Merrill Lynch 
41 

21,645 Vintage Wine Estates Inc Barclays Bank (974) 
4,999 Vintage Wine Estates Inc Goldman Sachs 25 

10,166 Vintage Wine Estates Inc HSBC (2,694) 
13,492 Vintage Wine Estates Inc Morgan Stanley (607) 

1,899 Vir Biotechnology Inc Bank of America 
Merrill Lynch 

1,405 

4,594 Vir Biotechnology Inc Barclays Bank 2,940 
6,651 Vir Biotechnology Inc Goldman Sachs 4,922 

(1,523) Vir Biotechnology Inc Goldman Sachs (1,127) 

   
 

 
1,887 Vir Biotechnology Inc HSBC 4,227 
5,127 Vir Biotechnology Inc Morgan Stanley 3,281 

(2,977) Vir Biotechnology Inc Morgan Stanley (1,905) 
2,668 Viracta Therapeutics Inc Barclays Bank (1,601) 

300 Viracta Therapeutics Inc Goldman Sachs 24 
(23,311) Virgin Galactic 

Holdings Inc 
Bank of America 
Merrill Lynch 

13,753 

(66,028) Virgin Galactic 
Holdings Inc 

Barclays Bank 99,042 

(144,306) Virgin Galactic 
Holdings Inc 

Morgan Stanley 216,459 

(6,419) Viridian Therapeutics Inc Bank of America 
Merrill Lynch 

(2,054) 

(2,253) Viridian Therapeutics Inc Barclays Bank 2,276 
(4,506) Viridian Therapeutics Inc Goldman Sachs (1,442) 
(2,807) Viridian Therapeutics Inc HSBC 4,884 
(2,353) Viridian Therapeutics Inc Morgan Stanley 2,377 

(142,482) VirnetX Holding Corp Goldman Sachs (1,040) 
35,788 Virtu Financial Inc ’A’ Barclays Bank (15,031) 
18,645 Virtu Financial Inc ’A’ Goldman Sachs (5,407) 
39,379 Virtu Financial Inc ’A’ HSBC 2,832 

8,113 Virtu Financial Inc ’A’ Morgan Stanley (3,407) 
894 Virtus Investment 

Partners Inc 
Barclays Bank 7,206 

7,552 Visa Inc ’A’ Barclays Bank (105,426) 
7,618 Visa Inc ’A’ Goldman Sachs (113,362) 

18,949 Visa Inc ’A’ Morgan Stanley (258,528) 
(35,301) Vishay 

Intertechnology Inc 
Bank of America 
Merrill Lynch 

(56,482) 

(65,561) Vishay 
Intertechnology Inc 

Barclays Bank (27,536) 

(20,554) Vishay 
Intertechnology Inc 

HSBC (90,438) 

(41,319) Vishay 
Intertechnology Inc 

Morgan Stanley (17,354) 

(1,129) Vishay Precision 
Group Inc 

Bank of America 
Merrill Lynch 

188 

(697) Vishay Precision 
Group Inc 

Barclays Bank 1,151 

(2,153) Vishay Precision 
Group Inc 

Goldman Sachs (1,486) 

(1,214) Vishay Precision 
Group Inc 

HSBC 3,055 

(1,933) Vishay Precision 
Group Inc 

Morgan Stanley 621 

(25,256) VistaGen Therapeutics Inc Bank of America 
Merrill Lynch 

(748) 

(80,551) VistaGen Therapeutics Inc Barclays Bank (2,698) 
(19,547) VistaGen Therapeutics Inc HSBC (848) 

3,740 Visteon Corp Bank of America 
Merrill Lynch 

(7,892) 

6,985 Visteon Corp Barclays Bank (47,568) 
5,863 Visteon Corp Goldman Sachs (12,371) 
3,912 Visteon Corp HSBC (14,553) 
7,947 Visteon Corp Morgan Stanley (54,119) 

(3,073) Vistra Corp Barclays Bank 2,520 
(6,129) Vistra Corp HSBC 4,243 

(11,445) Vistra Corp Morgan Stanley 9,385 
3,956 Vita Coco Co Inc Bank of America 

Merrill Lynch 
8,012 

10,466 Vita Coco Co Inc HSBC 20,017 
4,135 Vita Coco Co Inc Morgan Stanley 13,191 

(1,491) Vital Energy Inc Bank of America 
Merrill Lynch 

790 

(4,752) Vital Energy Inc Barclays Bank 20,909 

   
 

 
(2,753) Vital Energy Inc Goldman Sachs 1,459 
(5,369) Vital Energy Inc HSBC 11,322 

(524) Vital Energy Inc Morgan Stanley 2,306 
33,395 Vital Farms Inc Barclays Bank (39,740) 

1,185 Vital Farms Inc Goldman Sachs (593) 
12,546 Vital Farms Inc HSBC (18,443) 

(894) Vitesse Energy Inc Bank of America 
Merrill Lynch 

(3,549) 

(26,250) Vitesse Energy Inc Barclays Bank (18,884) 
(1,126) Vitesse Energy Inc Goldman Sachs (4,470) 
(5,619) Vitesse Energy Inc HSBC (23,302) 

(12,618) Vitesse Energy Inc Morgan Stanley (8,326) 
(14,154) Vivid Seats Inc ’A’ Bank of America 

Merrill Lynch 
30,573 

(18,230) Vivid Seats Inc ’A’ Goldman Sachs 39,377 
(2,548) Vivid Seats Inc ’A’ HSBC 1,350 

(26,768) Vizio Holding Corp ’A’ Barclays Bank 11,778 
(3,397) Vontier Corp Barclays Bank (1,189) 

(44,282) Vontier Corp Goldman Sachs (50,039) 
(27,430) Vontier Corp HSBC (56,231) 
(24,696) Vontier Corp Morgan Stanley (8,644) 

1,823 Vor BioPharma Inc Bank of America 
Merrill Lynch 

273 

6,675 Vor BioPharma Inc Goldman Sachs 1,001 
3,729 Vor BioPharma Inc HSBC 1,603 
3,161 Vor BioPharma Inc Morgan Stanley (1,233) 

(7,258) Vornado Realty 
Trust (REIT) 

Bank of America 
Merrill Lynch 

(8,419) 

(34,651) Vornado Realty 
Trust (REIT) 

Barclays Bank (2,079) 

(5,435) Vornado Realty 
Trust (REIT) 

Goldman Sachs (3,902) 

(28,578) Vornado Realty 
Trust (REIT) 

HSBC 1,246 

(26,909) Vornado Realty 
Trust (REIT) 

Morgan Stanley (1,615) 

(9,139) VOXX International Corp Bank of America 
Merrill Lynch 

22,025 

(17,167) VOXX International Corp Barclays Bank (858) 
(15,435) VOXX International Corp Goldman Sachs 37,198 

(5,352) VOXX International Corp HSBC 17,822 
(3,592) Voya Financial Inc Bank of America 

Merrill Lynch 
5,927 

(4,823) Voya Financial Inc Barclays Bank 12,588 
(2,873) Voya Financial Inc HSBC 6,895 

(11,939) Voya Financial Inc Morgan Stanley 31,160 
12,357 Voyager Therapeutics Inc Bank of America 

Merrill Lynch 
15,199 

4,535 Voyager Therapeutics Inc Goldman Sachs 5,578 
37,021 Vroom Inc Goldman Sachs 37 

(834) VSE Corp Bank of America 
Merrill Lynch 

242 

(11,709) VSE Corp Barclays Bank 29,038 
(4,428) VSE Corp Goldman Sachs 1,284 

(575) VSE Corp HSBC 610 
(1,929) VSE Corp Morgan Stanley 4,784 
3,569 Vulcan Materials Co Bank of America 

Merrill Lynch 
(4,675) 

21,242 Vulcan Materials Co Barclays Bank (50,981) 
13,064 Vulcan Materials Co Goldman Sachs (16,716) 

6,273 Vulcan Materials Co HSBC 12,734 
11,856 Vulcan Materials Co Morgan Stanley (28,455) 

(21,713) Vuzix Corp Barclays Bank (17,805) 
(81,941) Vuzix Corp HSBC (82,760) 

(8,149) Vuzix Corp Morgan Stanley (5,899) 
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36,954 W R Berkley Corp Barclays Bank (75,016) 
46,316 W R Berkley Corp Goldman Sachs (124,127) 
15,600 W R Berkley Corp Morgan Stanley (31,668) 

(18,499) W&T Offshore Inc Bank of America 
Merrill Lynch 

3,884 

(20,404) W&T Offshore Inc Barclays Bank 11,222 
(37,982) W&T Offshore Inc Goldman Sachs 11,395 
(53,168) W&T Offshore Inc HSBC 24,599 
(39,102) W&T Offshore Inc Morgan Stanley 21,506 
15,793 Wabash National Corp Goldman Sachs (5,594) 
11,050 Wabash National Corp HSBC (6,304) 
9,465 Wabash National Corp Morgan Stanley (10,509) 

(1,314) Waitr Holdings Inc Goldman Sachs (7) 
10,185 Walgreens Boots 

Alliance Inc 
Bank of America 
Merrill Lynch 

(4,130) 

(27,496) Walgreens Boots 
Alliance Inc 

Barclays Bank 35,745 

9,110 Walgreens Boots 
Alliance Inc 

Barclays Bank (4,262) 

9,022 Walgreens Boots 
Alliance Inc 

Goldman Sachs (375) 

12,696 Walgreens Boots 
Alliance Inc 

HSBC (22,472) 

21,647 Walgreens Boots 
Alliance Inc 

Morgan Stanley (28,141) 

(229) Walker & Dunlop Inc Bank of America 
Merrill Lynch 

(338) 

(4,110) Walker & Dunlop Inc Barclays Bank 3,750 
(1,371) Walker & Dunlop Inc HSBC (224) 
(8,140) Walker & Dunlop Inc Morgan Stanley 6,182 
4,944 Walmart Inc Bank of America 

Merrill Lynch 
(33,075) 

35,442 Walmart Inc Barclays Bank (120,503) 
14,954 Walmart Inc Goldman Sachs (100,043) 
12,171 Walmart Inc HSBC (91,648) 

7,671 Walmart Inc Morgan Stanley (26,082) 
(16,409) Walt Disney Co Goldman Sachs 86,475 

(3,216) Walt Disney Co HSBC 15,176 
(15,929) Walt Disney Co Morgan Stanley 67,380 
10,333 Warby Parker Inc ’A’ Bank of America 

Merrill Lynch 
(9,506) 

15,944 Warby Parker Inc ’A’ Barclays Bank (11,161) 
10,115 Warby Parker Inc ’A’ HSBC (9,002) 
2,635 Warner Music 

Group Corp ’A’ 
Bank of America 
Merrill Lynch 

(6,219) 

7,545 Warner Music 
Group Corp ’A’ 

Goldman Sachs (17,807) 

2,408 Warner Music 
Group Corp ’A’ 

HSBC (10,860) 

4,463 Warner Music 
Group Corp ’A’ 

Morgan Stanley (10,131) 

3,740 Warrior Met Coal Inc Bank of America 
Merrill Lynch 

(11,900) 

3,579 Warrior Met Coal Inc Barclays Bank (8,754) 
2,277 Warrior Met Coal Inc Goldman Sachs (9,290) 
4,261 Warrior Met Coal Inc Morgan Stanley (10,951) 

(11,701) Washington Federal Inc Barclays Bank 10,063 
(67,130) Washington Federal Inc HSBC (61,760) 

(7,324) Washington Federal Inc Morgan Stanley 6,299 
7,765 Washington Trust 

Bancorp Inc 
Bank of America 
Merrill Lynch 

20,189 

28,747 Washington Trust 
Bancorp Inc 

Barclays Bank 12,074 

823 Washington Trust 
Bancorp Inc 

Goldman Sachs 2,140 

    
 

20,182 Washington Trust 
Bancorp Inc 

HSBC 27,246 

8,347 Washington Trust 
Bancorp Inc 

Morgan Stanley 3,506 

7,392 Waste Connections Inc Barclays Bank (16,262) 
389 Waste Connections Inc Goldman Sachs (2,536) 
879 Waste Connections Inc HSBC (4,228) 

(7,626) Waste Management Inc Bank of America 
Merrill Lynch 

48,883 

(7,397) Waste Management Inc Barclays Bank 15,756 
(3,431) Waste Management Inc Goldman Sachs 21,992 
(4,077) Waste Management Inc HSBC 26,999 
(4,097) Waste Management Inc Morgan Stanley 8,727 
(3,890) Waters Corp Bank of America 

Merrill Lynch 
86,828 

228 Waters Corp Bank of America 
Merrill Lynch 

(5,187) 

(1,395) Waters Corp Barclays Bank 24,078 
148 Waters Corp Barclays Bank (2,554) 

(2,361) Waters Corp Morgan Stanley 36,799 
(13,282) Waterstone Financial Inc Barclays Bank 266 
(20,595) Waterstone Financial Inc Goldman Sachs (11,533) 
(8,646) Waterstone Financial Inc HSBC 1,902 

657 Watsco Inc Barclays Bank 278 
372 Watsco Inc Goldman Sachs 3,583 

2,918 Watsco Inc HSBC (379) 
1,151 Watsco Inc Morgan Stanley 4,431 
3,469 Watts Water 

Technologies Inc ’A’ 
Bank of America 
Merrill Lynch 

(6,940) 

8,578 Watts Water 
Technologies Inc ’A’ 

Barclays Bank (34,312) 

1,851 Watts Water 
Technologies Inc ’A’ 

Goldman Sachs (4,649) 

3,975 Watts Water 
Technologies Inc ’A’ 

HSBC (15,121) 

6,817 Watts Water 
Technologies Inc ’A’ 

Morgan Stanley (26,959) 

7,020 WaVe Life Sciences Ltd Barclays Bank 1,193 
5,923 WaVe Life Sciences Ltd HSBC (592) 

12,798 Wayfair Inc ’A’ Bank of America 
Merrill Lynch 

45,561 

2,068 Wayfair Inc ’A’ Barclays Bank 12,139 
5,214 Wayfair Inc ’A’ Goldman Sachs 18,562 

10,878 Wayfair Inc ’A’ Morgan Stanley 63,854 
(7,731) WD-40 Co Barclays Bank 18,013 
(6,140) WD-40 Co Goldman Sachs (3,500) 
(3,089) WD-40 Co HSBC (18,194) 

(752) WD-40 Co Morgan Stanley 1,752 
2,404 Weave 

Communications Inc 
HSBC 55 

(10,683) Webster Financial Corp Bank of America 
Merrill Lynch 

(23,274) 

(840) Webster Financial Corp Barclays Bank 1,226 
(8,785) Webster Financial Corp Goldman Sachs (22,753) 
(6,929) Webster Financial Corp HSBC (20,995) 
(9,033) Webster Financial Corp Morgan Stanley 6,148 

(12,187) WEC Energy Group Inc Bank of America 
Merrill Lynch 

45,559 

(9,406) WEC Energy Group Inc Barclays Bank 28,650 
(26,227) WEC Energy Group Inc Goldman Sachs 145,645 
(75,167) WEC Energy Group Inc HSBC 612,583 
(32,426) WEC Energy Group Inc Morgan Stanley 97,321 

(1,256) Weis Markets Inc Barclays Bank 7,260 
(2,950) Weis Markets Inc Goldman Sachs 27,110 
(2,865) Weis Markets Inc HSBC 51,455 

   
 

 
(5,233) Wells Fargo & Co Bank of America 

Merrill Lynch 
(6,489) 

(18,059) Wells Fargo & Co Barclays Bank 17,661 
(840) Wells Fargo & Co Goldman Sachs (1,042) 

(17,847) Wells Fargo & Co HSBC (13,380) 
(10,979) Wells Fargo & Co Morgan Stanley 10,650 

(7,410) Welltower Inc (REIT) Bank of America 
Merrill Lynch 

49,721 

(30,425) Welltower Inc (REIT) Barclays Bank 93,405 
(23,932) Welltower Inc (REIT) HSBC 69,642 
(11,089) Welltower Inc (REIT) Morgan Stanley 34,043 
31,213 Wendy’s Co Bank of America 

Merrill Lynch 
(58,368) 

68,443 Wendy’s Co Barclays Bank (49,279) 
3,142 Wendy’s Co HSBC (2,828) 

14,219 Wendy’s Co Morgan Stanley (10,238) 
(14,645) Werner Enterprises Inc Barclays Bank 3,954 

(7,976) Werner Enterprises Inc Morgan Stanley 2,154 
35,131 WesBanco Inc Barclays Bank 10,539 
13,405 WesBanco Inc Goldman Sachs 30,831 

8,106 WESCO International Inc Barclays Bank 49,528 
(157) WESCO International Inc Barclays Bank (1,537) 

(1,246) WESCO International Inc Goldman Sachs (3,455) 
966 WESCO International Inc HSBC 10,085 

(533) WESCO International Inc HSBC (3,581) 
(9,082) West BanCorp Inc Bank of America 

Merrill Lynch 
(14,168) 

(14,768) West BanCorp Inc Barclays Bank (1,477) 
(10,374) West BanCorp Inc Goldman Sachs (16,183) 

(2,265) West BanCorp Inc HSBC (2,831) 
(1,558) West BanCorp Inc Morgan Stanley (156) 
(2,749) West Pharmaceutical 

Services Inc 
Bank of America 
Merrill Lynch 

63,887 

(4,741) West Pharmaceutical 
Services Inc 

Barclays Bank 89,984 

(580) West Pharmaceutical 
Services Inc 

Goldman Sachs 13,479 

(573) West Pharmaceutical 
Services Inc 

HSBC 18,331 

(738) West Pharmaceutical 
Services Inc 

Morgan Stanley 14,007 

(1,415) Western Alliance Bancorp Barclays Bank 4,953 
(10,883) Western Digital Corp Bank of America 

Merrill Lynch 
(22,540) 

(3,294) Western Digital Corp Barclays Bank (1,746) 
(7,514) Western Digital Corp HSBC (16,163) 
(7,589) Western Digital Corp Morgan Stanley (4,022) 
45,008 Western New 

England Bancorp Inc 
Bank of America 
Merrill Lynch 

(6,751) 

31,300 Western New 
England Bancorp Inc 

Barclays Bank (7,199) 

28,433 Western New 
England Bancorp Inc 

Goldman Sachs (4,265) 

19,309 Western New 
England Bancorp Inc 

HSBC (5,213) 

22,070 Western New 
England Bancorp Inc 

Morgan Stanley (5,076) 

43,237 Western Union Co Barclays Bank (36,751) 
3,624 Western Union Co Morgan Stanley (3,080) 

(11,319) Westinghouse Air Brake 
Technologies Corp 

Barclays Bank 64,292 

(7,010) Westinghouse Air Brake 
Technologies Corp 

Goldman Sachs 40,238 

(1,493) Westinghouse Air Brake 
Technologies Corp 

HSBC 9,052 
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(5,034) Westinghouse Air Brake 

Technologies Corp 
Morgan Stanley 28,593 

3,092 Westlake Corp Bank of America 
Merrill Lynch 

(30,271) 

6,879 Westlake Corp Barclays Bank (65,633) 
2,222 Westlake Corp Goldman Sachs (21,753) 
6,505 Westlake Corp HSBC (78,474) 
4,941 Westlake Corp Morgan Stanley (52,024) 
2,688 Westrock Co Bank of America 

Merrill Lynch 
457 

47,287 Westrock Co Barclays Bank 473 
23,581 Westrock Co HSBC (621) 
1,187 Westrock Co Morgan Stanley 12 

498 Westwood Holdings 
Group Inc 

Goldman Sachs 70 

28,554 WeWork Inc ’A’ Barclays Bank (657) 
70,720 WeWork Inc ’A’ Goldman Sachs (13,578) 
49,312 WeWork Inc ’A’ HSBC (13,285) 
15,135 WeWork Inc ’A’ Morgan Stanley (348) 
(3,097) Weyco Group Inc Bank of America 

Merrill Lynch 
697 

(5,501) Weyco Group Inc Barclays Bank 4,538 
(9,204) Weyco Group Inc Goldman Sachs 2,071 

(33,663) Weyerhaeuser Co (REIT) Goldman Sachs 55,544 
4,339 Weyerhaeuser Co (REIT) Goldman Sachs 79 

13,567 Weyerhaeuser Co (REIT) Morgan Stanley (2,049) 
15,579 Whirlpool Corp Barclays Bank (41,129) 
12,137 Whirlpool Corp Goldman Sachs (30,384) 

338 Whirlpool Corp HSBC (895) 
9,626 Whirlpool Corp Morgan Stanley (25,413) 
(219) White Mountains 

Insurance Group Ltd 
Bank of America 
Merrill Lynch 

8,678 

(616) White Mountains 
Insurance Group Ltd 

Barclays Bank 4,278 

(663) White Mountains 
Insurance Group Ltd 

Goldman Sachs 26,271 

(175) White Mountains 
Insurance Group Ltd 

HSBC 14,118 

(384) White Mountains 
Insurance Group Ltd 

Morgan Stanley 2,667 

7,932 Whitestone (REIT) HSBC 1,348 
17,636 Whole Earth Brands Inc Bank of America 

Merrill Lynch 
5,467 

12,056 Whole Earth Brands Inc Barclays Bank (2,652) 
15,299 Whole Earth Brands Inc Goldman Sachs 4,743 
19,370 Whole Earth Brands Inc HSBC 9,298 
47,859 Whole Earth Brands Inc Morgan Stanley (10,529) 
19,645 WideOpenWest Inc Bank of America 

Merrill Lynch 
(8,447) 

15,664 WideOpenWest Inc Barclays Bank (5,639) 
13,889 WideOpenWest Inc Goldman Sachs (5,972) 

8,801 WideOpenWest Inc HSBC (6,161) 
14,254 WideOpenWest Inc Morgan Stanley (5,131) 

(11,765) Willdan Group Inc Barclays Bank 10,706 
(1,473) Willdan Group Inc Goldman Sachs 1,885 
16,322 Williams Cos Inc Bank of America 

Merrill Lynch 
(10,120) 

106,549 Williams Cos Inc Barclays Bank (79,912) 
40,831 Williams Cos Inc Goldman Sachs (25,315) 
27,027 Williams Cos Inc HSBC (29,189) 
26,378 Williams Cos Inc Morgan Stanley (19,784) 

(503) Williams-Sonoma Inc Bank of America 
Merrill Lynch 

790 

(413) Williams-Sonoma Inc Barclays Bank (1,119) 
(844) Williams-Sonoma Inc HSBC 1,410 

   
 

 
(2,502) Williams-Sonoma Inc Morgan Stanley (6,780) 

(297) Willis Lease Finance Corp Bank of America 
Merrill Lynch 

1,893 

(2,791) Willis Lease Finance Corp Barclays Bank 11,513 
(1,905) Willis Lease Finance Corp Goldman Sachs 12,144 
(1,044) Willis Lease Finance Corp HSBC 13,368 

(844) Willis Towers Watson Plc Barclays Bank 1,259 
(1,035) Willis Towers Watson Plc Goldman Sachs 12,068 
(1,197) Willis Towers Watson Plc HSBC 3,424 
(8,575) WillScot Mobile 

Mini Holdings Corp 
Barclays Bank 2,144 

2,757 WillScot Mobile 
Mini Holdings Corp 

Barclays Bank (689) 

5,675 WillScot Mobile 
Mini Holdings Corp 

Morgan Stanley (1,419) 

1,462 Wingstop Inc Bank of America 
Merrill Lynch 

(11,730) 

3,803 Wingstop Inc Barclays Bank (25,784) 
3,916 Wingstop Inc Goldman Sachs (34,578) 
(373) Wingstop Inc Goldman Sachs 3,294 
(432) Wingstop Inc HSBC 3,871 
(183) Wingstop Inc Morgan Stanley 1,241 
151 Wingstop Inc Morgan Stanley (755) 
368 Winmark Corp Bank of America 

Merrill Lynch 
1,932 

1,459 Winmark Corp Barclays Bank (6,420) 
711 Winmark Corp Goldman Sachs 3,733 
827 Winmark Corp HSBC 3,515 

1,720 Winmark Corp Morgan Stanley (7,568) 
3,228 Winnebago Industries Inc Bank of America 

Merrill Lynch 
(807) 

13,247 Winnebago Industries Inc Barclays Bank (3,577) 
2,780 Winnebago Industries Inc HSBC (8,618) 
5,233 Wintrust Financial Corp HSBC 6,384 

35,301 WisdomTree Inc HSBC 9,355 
1,094 Wix.com Ltd Bank of America 

Merrill Lynch 
(2,694) 

2,799 Wix.com Ltd Barclays Bank (8,733) 
3,200 Wix.com Ltd Goldman Sachs (7,744) 
7,226 Wix.com Ltd HSBC (15,391) 

457 Wix.com Ltd Morgan Stanley (1,426) 
(20,727) Wolfspeed Inc Barclays Bank (46,325) 

(8,095) Wolfspeed Inc Goldman Sachs (53,467) 
(586) Wolfspeed Inc HSBC (1,311) 
(779) Wolfspeed Inc Morgan Stanley (480) 

(53,401) Wolverine World Wide Inc Barclays Bank 42,721 
(9,538) Wolverine World Wide Inc HSBC 17,264 
(8,593) Woodward Inc Barclays Bank 26,037 
(5,058) Woodward Inc Goldman Sachs 11,431 
(8,381) Woodward Inc HSBC 17,768 
3,537 Workday Inc ’A’ HSBC 103,457 

(2,303) Workday Inc ’A’ HSBC (16,239) 
(65,109) Workhorse Group Inc Barclays Bank 4,369 
(25,782) Workhorse Group Inc Morgan Stanley 1,730 

3,343 Workiva Inc Bank of America 
Merrill Lynch 

18,503 

510 Workiva Inc Barclays Bank 102 
(466) Workiva Inc Barclays Bank (93) 

6,771 Workiva Inc Goldman Sachs 44,020 
525 Workiva Inc HSBC 4,536 

5,319 Workiva Inc Morgan Stanley 1,064 
(309) Workiva Inc Morgan Stanley 4 

(1,415) World Acceptance Corp Barclays Bank (2,731) 
3,028 World Fuel Services Corp Bank of America 

Merrill Lynch 
(999) 

    
 

13,168 World Fuel Services Corp Barclays Bank (7,111) 
24,212 World Fuel Services Corp Goldman Sachs (7,990) 
16,343 World Fuel Services Corp HSBC (5,720) 
21,565 World Fuel Services Corp Morgan Stanley (11,645) 

1,469 World Wrestling 
Entertainment Inc ’A’ 

Bank of America 
Merrill Lynch 

(8,483) 

2,252 World Wrestling 
Entertainment Inc ’A’ 

Barclays Bank (1,182) 

1,152 World Wrestling 
Entertainment Inc ’A’ 

Goldman Sachs (6,653) 

2,254 World Wrestling 
Entertainment Inc ’A’ 

HSBC (10,339) 

710 World Wrestling 
Entertainment Inc ’A’ 

Morgan Stanley (207) 

(12,024) Worthington 
Industries Inc 

Barclays Bank 21,523 

(3,897) Worthington 
Industries Inc 

Goldman Sachs (1,364) 

(3,055) Worthington 
Industries Inc 

HSBC 3,758 

(1,549) Worthington 
Industries Inc 

Morgan Stanley 2,773 

2,058 WP Carey Inc (REIT) Bank of America 
Merrill Lynch 

(2,755) 

(3,421) WP Carey Inc (REIT) Barclays Bank 2,121 
3,792 WP Carey Inc (REIT) Barclays Bank (2,351) 
3,611 WP Carey Inc (REIT) Goldman Sachs (8,108) 

12,848 WP Carey Inc (REIT) HSBC (46,208) 
2,828 WP Carey Inc (REIT) Morgan Stanley (1,782) 

(1,107) WSFS Financial Corp Bank of America 
Merrill Lynch 

(2,613) 

(2,692) WSFS Financial Corp Barclays Bank (242) 
(744) WSFS Financial Corp HSBC (1,696) 

1,480 WW Grainger Inc Bank of America 
Merrill Lynch 

(29,986) 

1,726 WW Grainger Inc Barclays Bank (35,729) 
4,283 WW Grainger Inc Goldman Sachs (84,650) 
2,920 WW Grainger Inc HSBC (77,828) 
3,321 WW Grainger Inc Morgan Stanley (71,202) 

(12,536) WW International Inc Bank of America 
Merrill Lynch 

10,217 

(226) WW International Inc Goldman Sachs 184 
(14,220) WW International Inc HSBC 27,231 
(12,340) WW International Inc Morgan Stanley 13,142 
18,182 Wyndham Hotels & 

Resorts Inc 
Barclays Bank 43,637 

6,659 Wyndham Hotels & 
Resorts Inc 

HSBC 3,196 

24,283 Wyndham Hotels & 
Resorts Inc 

Morgan Stanley 58,280 

264 Wynn Resorts Ltd Bank of America 
Merrill Lynch 

(956) 

5,379 Wynn Resorts Ltd Barclays Bank (49,503) 
915 Wynn Resorts Ltd HSBC (3,509) 

1,861 Wynn Resorts Ltd Morgan Stanley (13,658) 
4,091 Xcel Energy Inc Bank of America 

Merrill Lynch 
(1,836) 

16,961 Xcel Energy Inc Barclays Bank (26,873) 
30,752 Xcel Energy Inc Goldman Sachs (111,322) 

9,669 Xcel Energy Inc HSBC (18,573) 
(20,571) Xcel Energy Inc HSBC 103,472 
25,139 Xcel Energy Inc Morgan Stanley (39,971) 

(12,509) Xcel Energy Inc Morgan Stanley 19,889 
4,310 Xencor Inc Bank of America 

Merrill Lynch 
(3,922) 
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5,586 Xencor Inc Barclays Bank (4,469) 
3,101 Xencor Inc Goldman Sachs (2,822) 
2,258 Xencor Inc Morgan Stanley (1,806) 

(7,758) Xenia Hotels & 
Resorts Inc (REIT) 

Bank of America 
Merrill Lynch 

7,680 

(23,978) Xenia Hotels & 
Resorts Inc (REIT) 

Barclays Bank 14,627 

(11,114) Xenia Hotels & 
Resorts Inc (REIT) 

Goldman Sachs 11,003 

(3,919) Xenia Hotels & 
Resorts Inc (REIT) 

HSBC 3,684 

(7,976) Xenia Hotels & 
Resorts Inc (REIT) 

Morgan Stanley 4,865 

66,162 Xeris Biopharma 
Holdings Inc 

Barclays Bank (21,172) 

10,616 Xeris Biopharma 
Holdings Inc 

HSBC 2,442 

22,332 Xerox Holdings Corp Bank of America 
Merrill Lynch 

(12,729) 

30,513 Xerox Holdings Corp Barclays Bank (24,716) 
27,181 Xerox Holdings Corp Goldman Sachs (15,493) 
34,932 Xerox Holdings Corp Morgan Stanley (28,295) 
(7,830) XOMA Corp Barclays Bank 16,913 
(2,143) XOMA Corp Morgan Stanley 4,629 
(1,438) Xometry Inc ’A’ Barclays Bank (1,927) 
(5,411) Xometry Inc ’A’ HSBC (29,869) 

(17,276) Xometry Inc ’A’ Morgan Stanley (23,150) 
(3,817) XPEL Inc Barclays Bank 23,894 

(761) XPEL Inc HSBC 1,590 
(7,221) Xperi Inc Barclays Bank (8,954) 
(5,750) XPO Inc Bank of America 

Merrill Lynch 
(288) 

(12,826) XPO Inc Barclays Bank (3,499) 
(18,900) XPO Inc Goldman Sachs (945) 
(10,540) XPO Inc HSBC 8,643 

(2,341) Xponential Fitness Inc ’A’ Bank of America 
Merrill Lynch 

7,491 

(4,315) Xponential Fitness Inc ’A’ Barclays Bank 6,559 
(9,516) Xponential Fitness Inc ’A’ HSBC 26,264 
25,014 Xylem Inc Barclays Bank (87,743) 
8,398 Xylem Inc Goldman Sachs (33,424) 

19,894 Xylem Inc HSBC (132,892) 
22,071 Xylem Inc Morgan Stanley (81,221) 

(14,005) Yellow Corp Bank of America 
Merrill Lynch 

1,190 

(72,183) Yellow Corp Barclays Bank 8,301 
(8,966) Yellow Corp Morgan Stanley 1,031 
16,862 Yelp Inc Barclays Bank 15,176 
16,013 Yelp Inc Goldman Sachs 45,637 
19,398 Yelp Inc HSBC 104,555 

7,846 Yelp Inc Morgan Stanley 7,062 
(26,139) YETI Holdings Inc Bank of America 

Merrill Lynch 
132,928 

(16,559) YETI Holdings Inc Barclays Bank 38,913 
(2,783) YETI Holdings Inc Goldman Sachs 14,667 

(11,422) YETI Holdings Inc HSBC 84,409 
(16,708) YETI Holdings Inc Morgan Stanley 39,264 

6,593 Yext Inc Bank of America 
Merrill Lynch 

8,043 

20,288 Yext Inc Barclays Bank 12,376 
4,891 Yext Inc Goldman Sachs 5,967 
6,059 Yext Inc HSBC 6,725 
4,176 Yext Inc Morgan Stanley 2,547 

   
 

 
(10,867) Y-mAbs Therapeutics Inc Bank of America 

Merrill Lynch 
19,017 

(10,641) Y-mAbs Therapeutics Inc Barclays Bank 11,279 
(1,980) York Water Co Bank of America 

Merrill Lynch 
1,574 

(19,955) York Water Co Barclays Bank 13,010 
(1,418) York Water Co Goldman Sachs 2,028 
(8,823) York Water Co Morgan Stanley 5,911 
10,378 Yum! Brands Inc Bank of America 

Merrill Lynch 
(108,139) 

(2,302) Yum! Brands Inc Bank of America 
Merrill Lynch 

23,987 

(6,535) Yum! Brands Inc Goldman Sachs 68,095 
(568) Yum! Brands Inc HSBC 5,209 
(980) Yum! Brands Inc Morgan Stanley 7,399 
(862) Zebra Technologies 

Corp ’A’ 
Barclays Bank 14,982 

(3,742) Zebra Technologies 
Corp ’A’ 

Goldman Sachs 29,749 

(1,962) Zebra Technologies 
Corp ’A’ 

HSBC 28,915 

(1,376) Zebra Technologies 
Corp ’A’ 

Morgan Stanley 23,915 

(1,560) Zentalis 
Pharmaceuticals Inc 

Barclays Bank 1,778 

(5,438) Zentalis 
Pharmaceuticals Inc 

HSBC (23,383) 

(1,967) Zentalis 
Pharmaceuticals Inc 

Morgan Stanley 2,242 

9,040 Zeta Global 
Holdings Corp ’A’ 

Barclays Bank 689 

19,377 Zeta Global 
Holdings Corp ’A’ 

HSBC 12,880 

18,350 Zeta Global 
Holdings Corp ’A’ 

Morgan Stanley 2,569 

3,874 Zevia PBC ’A’ Barclays Bank (2,479) 
5,210 Zevia PBC ’A’ Goldman Sachs (417) 
8,919 Zevia PBC ’A’ HSBC 1,873 
1,795 Zevia PBC ’A’ Morgan Stanley (1,149) 

(10,099) Zevra Therapeutics Inc Goldman Sachs (6,564) 
(6,894) Zevra Therapeutics Inc HSBC (620) 
(6,445) Zevra Therapeutics Inc Morgan Stanley 4,060 
(2,311) Ziff Davis Inc Bank of America 

Merrill Lynch 
12,156 

(4,316) Ziff Davis Inc Barclays Bank 26,198 
(7,689) Ziff Davis Inc Goldman Sachs 40,444 

(22,768) Ziff Davis Inc HSBC 158,465 
(6,776) Ziff Davis Inc Morgan Stanley 41,130 

700 Ziff Davis Inc Morgan Stanley (4,249) 
1,288 Zillow Group Inc ’C’ Bank of America 

Merrill Lynch 
(131) 

984 Zillow Group Inc ’C’ Barclays Bank (118) 
2,003 Zillow Group Inc ’C’ Goldman Sachs (235) 
2,866 Zillow Group Inc ’C’ Morgan Stanley (344) 
(333) Zimmer Biomet 

Holdings Inc 
Barclays Bank 3,440 

(4,707) Zimvie Inc Bank of America 
Merrill Lynch 

2,212 

(5,704) Zions Bancorp NA Bank of America 
Merrill Lynch 

1,712 

(2,426) Zions Bancorp NA Goldman Sachs (593) 
9,227 Zions Bancorp NA Morgan Stanley 2,214 

(4,190) Zions Bancorp NA Morgan Stanley (1,006) 

   
 

 
4,137 ZipRecruiter Inc ’A’ HSBC (7,281) 

11,720 ZipRecruiter Inc ’A’ Morgan Stanley (5,977) 
(4,997) Zoetis Inc Bank of America 

Merrill Lynch 
120,178 

(5,263) Zoetis Inc Barclays Bank 103,786 
(262) Zoetis Inc Goldman Sachs 5,670 

(1,945) Zoetis Inc HSBC 49,271 
(18,754) Zoetis Inc Morgan Stanley 369,829 
10,869 Zoom Video 

Communications Inc ’A’ 
Bank of America 
Merrill Lynch 

(2,935) 

15,812 Zoom Video 
Communications Inc ’A’ 

Barclays Bank (89,338) 

7,835 Zoom Video 
Communications Inc ’A’ 

Goldman Sachs (2,115) 

13,646 Zoom Video 
Communications Inc ’A’ 

Morgan Stanley (77,100) 

3,367 ZoomInfo 
Technologies Inc 

Bank of America 
Merrill Lynch 

10,825 

3,344 ZoomInfo 
Technologies Inc 

Barclays Bank (886) 

5,856 ZoomInfo 
Technologies Inc 

HSBC 18,784 

6,316 ZoomInfo 
Technologies Inc 

Morgan Stanley (1,674) 

(672) Zscaler Inc Bank of America 
Merrill Lynch 

(7,575) 

(943) Zscaler Inc Barclays Bank (5,507) 
(2,228) Zscaler Inc Goldman Sachs (18,383) 
(1,377) Zscaler Inc Morgan Stanley (8,041) 
17,478 Zumiez Inc Bank of America 

Merrill Lynch 
(4,107) 

3,025 Zumiez Inc Barclays Bank (1,013) 
1,517 Zumiez Inc Goldman Sachs (356) 
3,029 Zumiez Inc HSBC (1,681) 

13,294 Zumiez Inc Morgan Stanley (4,453) 
33,057 Zuora Inc ’A’ Barclays Bank 58,841 
41,371 Zuora Inc ’A’ HSBC 108,392 

(35,152) Zurn Elkay Water 
Solutions Corp 

Bank of America 
Merrill Lynch 

(28,121) 

(79,051) Zurn Elkay Water 
Solutions Corp 

Barclays Bank 31,620 

(5,425) Zurn Elkay Water 
Solutions Corp 

Goldman Sachs (4,340) 

(22,762) Zurn Elkay Water 
Solutions Corp 

HSBC (18,893) 

(27,921) Zurn Elkay Water 
Solutions Corp 

Morgan Stanley 11,169 

4,130 Zymeworks Inc Bank of America 
Merrill Lynch 

(6,897) 

9,980 Zymeworks Inc Barclays Bank (10,379) 
2,869 Zymeworks Inc HSBC (1,750) 

(12) Zynerba 
Pharmaceuticals Inc  

HSBC  

7,823 Zynex Inc Barclays Bank (3,677) 
3,263 Zynex Inc Goldman Sachs (1,044) 

   (5,925,783) 
 

4,478,898,269  (6,269,802) 
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CHF 244,842 USD 276,066 State Street Bank & Trust 
Company 15/6/2023 (7,395) 

USD 4,780 CHF 4,271 State Street Bank & Trust 
Company 15/6/2023 94 

      (7,301) 
    

EUR 266,007,355 USD 294,373,775 State Street Bank & Trust 
Company 15/6/2023 (10,130,654) 

USD 25,865,638 EUR 23,864,187 State Street Bank & Trust 
Company 15/6/2023 365,478 

      (9,765,176) 
    

GBP 2,565 USD 3,210 State Street Bank & Trust 
Company 15/6/2023 (34) 

USD 3,019 GBP 2,410 State Street Bank & Trust 
Company 15/6/2023 35 

      1 
    

JPY 39,840,460,329 USD 296,191,884 State Street Bank & Trust 
Company 15/6/2023 (11,390,597) 

USD 5,186,771 JPY 702,888,538 State Street Bank & Trust 
Company 15/6/2023 162,141 

      (11,228,456) 
    

SEK 623,645,964 USD 58,520,001 State Street Bank & Trust 
Company 15/6/2023 (1,104,709) 

USD 5,974,581 SEK 63,453,894 State Street Bank & Trust 
Company 15/6/2023 132,766 

      (971,943) 
663,105,826  (21,972,875) 
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4,438,070,434.53 
 
 

 
 

96,435,756.15 
1,674,669.54 

29,748,059.60 
 
 

26.51 
127,858,511.80 

 
 

 
66,434,789.98 

 
587,634.95 

5,442,512.15 
203,258.63 

2,443,561.28 
44,974,459.50 

243,274.02 
811,998.49 

2,701,060.64 
123,842,549.64 

4,015,962.16 
 

238,081,285.25 
(145,864,190.64) 

42,786,461.74 
(332,827,205.01) 

 
625,418.94 

20,841,174.92 
(10,073,991.93) 

 
 

(182,415,084.57) 
 

 

155,563,034.37 
530,075,231.04 
(36,162,824.06) 
(32,679,690.02) 

 
(946,358.94) 

(532,936,944.10) 
(117,594,723.39) 

376.17 
 

 
(217,096,983.50) 

 
 
 

477,550,677.74 
(1,039,086,886.06) 

(2,366,073.29) 
3,657,071,169.42 

 
3,657,071,169.42 

 

   
   
HBI - JPY Shares 11,397.0000 314,001.000 
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EUR 
70,000,000.00 Bundesobligation 0.000000% 05-04-2024* 69,351,380.00 1.90
70,000,000.00 Bundesobligation 0.000000% 11-04-2025* 67,621,820.00 1.85
70,000,000.00 Bundesobligation 0.000000% 18-10-2024* 68,252,380.00 1.87
50,000,000.00 Bundesrepublik Deutschland B 0.5% 15-02-2025* 48,707,050.00 1.33
50,000,000.00 Bundesrepublik Deutschland B 1% 15-08-2024 49,280,350.00 1.35

 303,212,980.00 8.29
 
GBP 

5,000,000.00 United Kingdom Gilt 0.125% 31-01-2024 5,732,197.55 0.16
3,000,000.00 United Kingdom Gilt 1% 22-04-2024 3,410,300.74 0.09
3,000,000.00 United Kingdom Gilt 2.75% 07- 09-2024 3,407,541.61 0.09

 12,550,039.90 0.34
 
USD 

20,000,000.00 United States Treasury Note/ 0.875% 31-01-2024 18,032,278.32 0.49
20,000,000.00 United States Treasury Note/ 1.5% 29-02-2024 17,987,204.31 0.49
10,000,000.00 United States Treasury Note/ 2.25% 31-03-2024 8,981,443.81 0.25
10,000,000.00 United States Treasury Note/ 2.5% 30-04-2024 8,965,575.10 0.25
10,000,000.00 United States Treasury Note/ 2.5% 31-05-2024 8,945,463.99 0.24

 62,911,965.53 1.72
 378,674,985.43 10.35

 
 

BRL 
2,142,200.00 Ambev 5,486,259.01 0.15

100,300.00 Cia de Saneamento Basico do Estado de Sao Paulo SA 1,410,084.71 0.04
185,100.00 CPFL Energia 1,329,614.35 0.04
820,200.00 Hypera 5,469,423.67 0.15
938,200.00 M Dias Branco 6,760,298.80 0.18

 20,455,680.54 0.56
 
CAD 

33,000.00 Toronto-Dominion Bank/The 1,922,860.32 0.05
 1,922,860.32 0.05
 
CHF 

704,652.00 Nestle 74,114,577.11 2.03
166,683.00 Roche Holding 43,837,872.39 1.20

 117,952,449.50 3.23
 
DKK 

3,063,187.00 Novo Nordisk B 286,090,084.31 7.82
 286,090,084.31 7.82
 
EUR 

168,185.00 Allianz 40,692,360.75 1.11
295,413.00 Deutsche Telekom 6,425,232.75 0.18
812,351.00 Iberdrola 9,662,915.15 0.26

 

   
 
 

 

233,935.00 Prosus 6,360,692.65 0.17
202,865.00 Sanofi 18,186,847.25 0.50
377,068.00 Unilever 16,506,151.70 0.45

 97,834,200.25 2.68
 
GBP 

1,376,519.00 Diageo 45,241,336.92 1.24
59,273.00 Reckitt Benckiser Group 3,696,944.74 0.10

672,400.00 Rightmove 4,467,596.34 0.12
1,482,981.00 St James’s Place 11,666,287.04 0.32

 65,072,165.04 1.78
 
HKD 

12,279,000.00 China Construction Bank 6,613,937.68 0.18
3,393,917.00 China Everbright Environment Group 998,571.30 0.03
9,941,000.00 China Longyuan Power Group 6,817,041.32 0.19
1,071,500.00 China Overseas Land & Investment 1,707,869.79 0.05
1,035,000.00 China Railway Group 417,218.68 0.01
1,100,000.00 China Resources Land 3,567,753.68 0.10
1,946,000.00 Chinasoft International 1,350,248.81 0.04

223,000.00 Hengan International Group 750,404.01 0.02
14,596,000.00 Industrial & Commercial Bank of China 6,458,644.25 0.18
1,836,000.00 PICC Property & Casualty 1,973,625.73 0.05
1,760,000.00 Ping An Insurance Group Co of China 7,206,862.43 0.20
1,319,199.00 Shandong Weigao Group Medical Polymer 1,162,891.29 0.03
2,531,200.00 Sinopharm Group 5,996,031.70 0.16

 45,021,100.67 1.23
 
IDR 

50,106,660.00 Telkom Indonesia Persero 11,630,960.05 0.32
 11,630,960.05 0.32
 
INR 

1,392,169.00 UPL 8,889,534.39 0.24
 8,889,534.39 0.24
 
JPY 

324,100.00 Hoya 36,537,062.38 1.00
1,293,100.00 Nippon Telegraph & Telephone 1,425,091.86 0.04

 37,962,154.24 1.04
 
KRW 

77,245.00 BNK Financial Group 387,476.68 0.01
135,376.00 Cheil Worldwide 1,809,911.95 0.05

8,124.00 DB Insurance 477,718.82 0.01
36,605.00 Hyundai Glovis 4,924,772.47 0.13
25,425.00 Hyundai Mobis 4,233,370.59 0.12
21,850.00 LG 1,318,625.85 0.04
4,086.00 NongShim 1,168,341.36 0.03

142,728.00 Samsung Electronics 7,871,469.51 0.22
61,960.00 Samsung Fire & Marine Insurance 11,448,382.68 0.31
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138,499.00 SK Square 5,118,107.02 0.14
354,015.00 SK Telecom 12,460,525.85 0.34

 51,218,702.78 1.40
 
MXN 

229,300.00 Arca Continental 2,261,558.84 0.06
293,670.00 Coca-Cola Femsa 2,521,976.28 0.07
315,400.00 Fomento Economico Mexicano 3,710,884.71 0.10
466,800.00 Grupo Financiero Banorte 4,239,241.63 0.12

1,266,900.00 Kimberly-Clark de Mexico 2,596,563.40 0.07
 15,330,224.86 0.42
 
PHP 

22,210.00 PLDT 464,156.55 0.01
 464,156.55 0.01
 
SEK 

415,310.00 Svenska Handelsbanken A 4,103,661.43 0.11
 4,103,661.43 0.11
 
SGD 

4,024,600.00 Thai Beverage 1,447,670.94 0.04
 1,447,670.94 0.04
 
THB 

141,100.00 Advanced Info Service 811,666.78 0.02
198,700.00 Bangkok Bank 824,334.04 0.02

10,158,800.00 Thai Union Group 4,039,472.86 0.11
 5,675,473.68 0.16
 
TWD 

234,000.00 Hon Hai Precision Industry 720,920.39 0.02
220,000.00 Sinbon Electronics 1,939,318.00 0.05

1,103,000.00 Taiwan Semiconductor Manufacturing 19,283,477.95 0.53
 21,943,716.34 0.60
 
USD 

96,741.00 Accenture 30,833,348.94 0.84
185,634.00 Adobe 100,743,229.15 2.75
64,273.00 Air Products and Chemicals 15,915,883.68 0.44

189,566.00 Akamai Technologies 20,371,655.65 0.56
118,168.00 Alibaba Group Holding ADR 8,256,363.52 0.23
223,371.00 Alphabet 28,331,656.51 0.77

315.00 American Electric Power 23,052.12 0.00
316,293.00 Automatic Data Processing 66,707,143.84 1.82
57,200.00 AutoZone 133,050,036.19 3.64
36,141.00 Baidu ADR 3,903,829.70 0.11

290,225.00 Baxter International 10,178,357.76 0.28
12,030.00 Booking Holdings 38,872,617.81 1.06
62,446.00 Cadence Design Systems 15,449,621.80 0.42

129,010.00 Centene 8,625,179.97 0.24
59,282.00 Chubb 12,072,029.42 0.33

114,180.00 Cia de Saneamento Basico do Estado de Sao Paulo SA 1,568,270.36 0.04
639,604.00 Coca-Cola 33,936,281.72 0.93
144,001.00 Colgate-Palmolive 10,317,986.96 0.28
57,842.00 Conagra Brands 1,495,769.42 0.04

   
 
 

 

74,668.00 Duke Energy 6,522,978.10 0.18
64,806.00 Elevance Health 27,517,922.31 0.75
25,655.00 Emerson Electric 2,260,249.14 0.06
31,598.00 Estee Lauder Cos 4,212,494.86 0.12

300,065.00 Expeditors International of Washington 34,744,225.52 0.95
1,741,848.00 Fortinet 93,270,507.27 2.55

134,496.00 General Mills 7,908,880.78 0.22
275,151.00 Global Payments 31,894,312.89 0.87
171,627.00 Hershey 28,725,626.55 0.79

4,843.00 Intuit 2,761,281.23 0.08
24,012.00 J M Smucker 2,726,878.50 0.07

127,578.00 Johnson & Johnson 18,056,234.85 0.49
1,212,769.00 Kenvue 23,570,646.15 0.64

32,278.00 Laboratory Corp of America 6,611,265.71 0.18
65,708.00 Marsh & McLennan Cos 11,234,331.96 0.31

398,894.00 Mastercard 154,104,027.49 4.21
20,392.00 Medtronic 1,522,942.16 0.04

112,338.00 Meta Platforms 36,279,115.96 0.99
105,817.00 Mondelez International 6,915,636.91 0.19
465,969.00 Monster Beverage 24,301,893.92 0.66
21,413.00 NetEase ADR 1,793,135.31 0.05
59,185.00 NextEra Energy 3,245,749.95 0.09

449,598.00 NIKE 44,386,208.63 1.21
40,507.00 Oracle 3,883,203.63 0.11
71,102.00 Paychex 7,681,486.43 0.21

253,527.00 PepsiCo 38,886,986.10 1.06
135,671.00 Procter & Gamble 17,909,013.93 0.49
153,177.00 Ross Stores 19,266,318.11 0.53
55,403.00 SK Telecom ADR 1,072,768.91 0.03

1,007,122.00 Starbucks 87,662,989.87 2.40
283,393.00 Taiwan Semiconductor Manufacturing ADR 26,859,769.05 0.73
387,130.00 Texas Roadhouse 42,916,365.91 1.17
499,799.00 TJX Cos 42,450,354.80 1.16
384,147.00 Toro 33,579,842.26 0.92
62,128.00 UnitedHealth Group 29,528,226.42 0.81
90,339.00 Verizon Communications 3,066,065.77 0.08

558,395.00 Visa 131,681,586.00 3.60
148,208.00 Waste Management 23,922,208.76 0.65

2,546.00 WW Grainger 1,914,314.64 0.05
 1,627,500,361.26 44.50
 
ZAR 

36,638.00 Naspers 5,625,658.74 0.15
190,702.00 Nedbank Group 2,024,165.77 0.06
292,685.00 Standard Bank Group 2,989,836.41 0.08

 10,639,660.92 0.29
 2,431,154,818.07 66.48

 
 

2,809,829,803.50 76.83
 

 
 
CNY 

3,460,742.00 Chengdu Xingrong Environment 2,512,231.40 0.07
488,291.00 China Resources Sanjiu Medical & Pharmaceutical 3,097,956.59 0.08
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96,590.00 Henan Shuanghui Investment & Development 329,142.68 0.01
1,787,800.00 Inner Mongolia Yili Industrial Group 6,101,278.77 0.17

176,300.00 Midea Group 1,228,744.71 0.03
3,164,064.00 Ming Yang Smart Energy Group 5,061,986.07 0.14
1,059,780.00 Titan Wind Energy Suzhou 1,568,382.03 0.04

815,189.00 Zhejiang Chint Electrics 2,237,056.08 0.06
 22,136,778.33 0.61

 22,136,778.33 0.61
 

 
 22,136,778.33 0.61

 2,831,966,581.83 77.44
 775,378,201.18 21.20

 49,726,386.41 1.36
 3,657,071,169.42 100.00

:      
: JPMorgan Chase Bank NA/London      

28,222,300.76 CHF 29,411,388.63 EUR 1,138,830.90 31/01/2024 
2,378,098.13 EUR 2,246,148.28 CHF (53,458.34) 31/01/2024 

25,352,699.81 EUR 21,870,069.72 GBP 203,871.62 31/01/2024 
1,698,046.59 EUR 265,235,467.00 JPY (5,069.02) 31/01/2024 

765,731.45 EUR 8,813,931.10 NOK (18,450.81) 31/01/2024 
20,369,201.77 EUR 228,530,202.95 SEK (242,928.76) 31/01/2024 
1,437,130.56 EUR 2,091,897.55 SGD 3,496.59 31/01/2024 

29,277,668.57 EUR 32,078,849.38 USD 288,737.19 31/01/2024 
332,425,686.53 GBP 382,940,070.26 EUR (685,888.66) 31/01/2024 

3,821,557,771.00 JPY 23,641,889.23 EUR 893,921.34 31/01/2024 
125,987,305.73 NOK 10,775,029.32 EUR 433,544.33 31/01/2024 

3,155,270,872.80 SEK 276,554,714.66 EUR 8,015,992.05 31/01/2024 
30,892,034.68 SGD 21,105,462.33 EUR 65,261.72 31/01/2024 

376,526,980.06 USD 343,557,797.42 EUR (3,299,198.00) 31/01/2024 
    6,738,662.15  
      

:      
: Barclays Bank Ireland PLC      

4,781.52 EUR 8,723.00 NZD (192.98) 26/01/2024 
4,591.00 NZD 2,514.26 EUR 103.86 26/01/2024 

2,723,208.93 EUR 4,435,911.00 AUD (1,100.98) 20/02/2024 
2,527,581.57 EUR 21,450,000.00 HKD 44,879.09 20/02/2024 

20,734,598.25 EUR 18,069,169.79 GBP (31,000.49) 29/02/2024 
    12,688.50  
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: BNP Paribas SA      
10,621,975.04 EUR 11,658,000.00 USD 84,099.62 24/01/2024 

12,566.23 EUR 22,061.00 NZD (16.03) 26/01/2024 
50,682.00 NZD 28,590.39 EUR 314.70 26/01/2024 

142,008,734.00 USD 129,935,908.02 EUR (1,579,973.31) 26/01/2024 
908,910,950,710.00 IDR 58,777,000.00 USD 158,607.88 05/02/2024 

1,963,203,649.05 INR 23,505,000.00 USD 51,812.10 05/02/2024 
38,531,615,165.00 KRW 29,028,012.69 USD 671,858.65 05/02/2024 

640,595,198.00 PHP 11,276,000.00 USD 259,146.21 05/02/2024 
54,580,801.09 SEK 5,340,000.00 USD 98,192.74 05/02/2024 
15,190,000.00 USD 75,081,510.23 BRL (199,598.65) 05/02/2024 
39,737,867.73 USD 627,721,225,498.00 IDR (879,066.54) 05/02/2024 
59,077,333.00 USD 4,935,513,126.52 INR (143,271.76) 05/02/2024 
8,051,730.75 USD 10,668,826,757.00 KRW (173,153.42) 05/02/2024 

23,731,971.00 AUD 14,442,983.13 EUR 131,255.95 20/02/2024 
10,394,402.00 CAD 7,080,484.08 EUR 5,458.87 20/02/2024 
32,603,232.15 CAD 18,947,000.00 GBP 444,799.00 20/02/2024 

8,403,460.14 CAD 6,149,000.00 USD 175,629.48 20/02/2024 
123,839,037.62 CZK 5,056,000.00 EUR (66,581.40) 20/02/2024 

6,489,984.70 EUR 10,566,037.00 AUD 844.55 20/02/2024 
3,985,114.22 EUR 5,841,064.00 CAD 3,180.31 20/02/2024 

214,267,646.86 EUR 205,069,136.78 CHF (7,979,595.37) 20/02/2024 
319,637,039.96 EUR 2,381,942,392.65 DKK (132,450.93) 20/02/2024 

16,710,750.46 EUR 142,023,094.00 HKD 272,613.21 20/02/2024 
3,870,608.91 EUR 618,476,779.00 JPY (109,365.51) 20/02/2024 

99,731.46 EUR 1,900,000.00 MXN (606.78) 20/02/2024 
10,286,000.00 EUR 44,673,031.97 PLN 17,354.77 20/02/2024 

198,589,910.62 EUR 2,277,651,983.75 SEK (6,807,209.05) 20/02/2024 
2,041,000.00 GBP 2,566,899.37 USD 28,144.99 20/02/2024 

23,588,871.00 HKD 2,728,400.33 EUR 1,568.51 20/02/2024 
3,989,404,041.00 JPY 25,597,440.60 EUR 78,492.69 20/02/2024 
1,682,941,527.00 JPY 9,209,000.00 GBP 244,970.35 20/02/2024 

906,366,906.00 JPY 67,220,000.00 NOK (144,599.36) 20/02/2024 
64,796,007.26 SEK 5,647,582.00 EUR 195,666.60 20/02/2024 

2,639,000.00 USD 2,284,379.36 CHF (92,894.79) 20/02/2024 
1,474,978,211.24 USD 1,354,849,155.97 EUR (22,922,548.43) 20/02/2024 

2,563,000.00 USD 3,433,320.73 SGD (38,761.11) 20/02/2024 
23,356,000.00 CAD 178,207,989.66 SEK (151,235.46) 21/02/2024 

2,620,000.00 EUR 407,345,758.00 JPY (2,028.72) 21/02/2024 
471,577,195.71 EUR 513,186,338.00 USD 8,178,960.80 21/02/2024 

84,727,094.69 NOK 6,296,000.00 GBP 297,453.18 21/02/2024 
177,289,480.90 NOK 26,725,000.00 NZD 538,282.89 21/02/2024 
165,057,699.84 SEK 25,708,000.00 NZD 238,265.95 21/02/2024 
544,918,732.60 EUR 522,748,713.96 CHF (21,907,444.84) 29/02/2024 

3,826,000.00 NZD 24,431,959.08 SEK (24,173.67) 29/02/2024 
3,534,541,005.08 SEK 309,599,352.26 EUR 9,138,703.76 29/02/2024 

4,996,000.00 USD 6,674,152.90 CAD (39,093.67) 29/02/2024 
2,853,000.00 CAD 23,039,884.51 NOK (103,800.39) 13/03/2024 

614,701,617.27 EUR 902,050,035.29 CAD 140,301.95 13/03/2024 
297,228,668.79 EUR 3,347,356,572.75 SEK (4,635,346.25) 13/03/2024 

    (46,676,835.73)  
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: BofA Securities Europe SA      
134,802,738.40 EUR 147,639,100.00 USD 1,358,617.37 26/01/2024 

9,954,276,650.00 CLP 11,332,000.00 USD 17,432.51 05/02/2024 
8,743,000.00 USD 7,679,579,150.00 CLP (12,974.41) 05/02/2024 
6,357,000.00 USD 66,523,481.27 SEK (255,923.88) 05/02/2024 

11,482,866.00 AUD 7,000,980.49 EUR 50,931.07 20/02/2024 
2,100,000.00 CAD 1,404,118.75 EUR 27,315.64 20/02/2024 

242,114,567.05 EUR 39,047,355,006.00 JPY (9,147,015.19) 20/02/2024 
1,321,944.61 EUR 25,374,576.00 MXN (18,019.33) 20/02/2024 

27,055,000.00 EUR 317,922,237.79 NOK (1,215,857.63) 20/02/2024 
324.95 EUR 11,101.00 TRY 1.57 20/02/2024 

18,664,000.00 EUR 20,475,524.10 USD 175,133.72 20/02/2024 
21,238,898,162.00 JPY 131,981,104.08 EUR 4,688,433.15 20/02/2024 

3,602,885,250.76 MXN 188,492,294.08 EUR 1,771,057.72 20/02/2024 
2,025,227,575.79 NOK 170,806,342.70 EUR 9,275,764.38 20/02/2024 

235,722,531.53 PLN 53,641,000.00 EUR 539,072.68 20/02/2024 
13,453,000.00 USD 17,919,866.86 SGD (134,366.28) 20/02/2024 
39,646,000.00 CAD 4,248,409,856.00 JPY (318,301.49) 21/02/2024 
86,624,149.68 EUR 1,027,242,354.13 NOK (4,715,359.75) 21/02/2024 

95,841,598,505.00 JPY 594,496,683.30 EUR 22,293,992.75 21/02/2024 
91,360,000.00 NOK 1,238,611,281.00 JPY 152,241.71 21/02/2024 

445,029,502.71 SEK 38,785,653.98 EUR 1,346,512.39 21/02/2024 
123,148,000.00 SEK 1,724,705,843.00 JPY 5,738.32 21/02/2024 

50,845,926.42 EUR 572,701,465.16 SEK (803,757.49) 29/02/2024 
1,489,153,402.43 NOK 126,764,218.45 EUR 5,629,191.15 29/02/2024 

24,895,276.62 EUR 293,274,773.21 NOK (1,168,961.12) 13/03/2024 
    29,540,899.56  
      

: Citibank Europe PLC      
120,272.33 EUR 213,811.00 NZD (1,667.87) 26/01/2024 
153,547.06 EUR 224,029.00 SGD 18.92 26/01/2024 
264,731.00 NZD 149,619.91 EUR 1,363.02 26/01/2024 

33,402,104,693.00 CLP 36,369,887.51 USD 1,547,750.84 05/02/2024 
35,025,466,981.20 INR 419,388,114.94 USD 891,987.94 05/02/2024 

395,422,986.00 JPY 2,641,000.00 USD 153,893.82 05/02/2024 
3,369,530,920.00 KRW 2,513,000.00 USD 81,655.76 05/02/2024 
1,113,846,759.00 PHP 19,940,532.86 USD 149,927.31 05/02/2024 

78,396,399.39 USD 6,547,742,308.00 INR (171,240.64) 05/02/2024 
5,548,166.76 USD 315,307,865.00 PHP (129,355.84) 05/02/2024 

154,401,636.21 ZAR 8,249,000.00 USD 90,973.16 05/02/2024 
7,911,000.00 CAD 5,055,674.86 CHF (86,798.32) 20/02/2024 
3,879,524.00 CAD 2,596,821.45 EUR 47,616.00 20/02/2024 
4,419,000.00 CHF 52,877,568.40 SEK 20,665.59 20/02/2024 
2,494,507.31 CHF 2,854,000.00 USD 126,349.64 20/02/2024 

125,002,299.00 DKK 16,778,115.91 EUR 3,135.47 20/02/2024 
51,513,673.68 EUR 86,103,695.90 AUD (1,359,080.96) 20/02/2024 
25,786,005.11 EUR 38,408,943.96 CAD (395,493.75) 20/02/2024 
5,345,000.00 EUR 131,513,511.20 CZK 46,520.23 20/02/2024 
7,617,260.36 EUR 6,686,619.29 GBP (68,268.78) 20/02/2024 
9,178,556.58 EUR 78,249,460.00 HKD 121,915.89 20/02/2024 
5,494,000.00 EUR 2,130,990,194.60 HUF (30,301.67) 20/02/2024 
2,491,000.00 EUR 4,490,109.70 NZD (67,093.74) 20/02/2024 

429,004,398.42 EUR 626,042,901.09 SGD (81,810.26) 20/02/2024 
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4,646,000.00 GBP 5,119,413.00 CHF (207,865.41) 20/02/2024 
4,845,854.09 GBP 5,520,298.18 EUR 49,475.01 20/02/2024 

155,410,882.00 HKD 18,198,867.33 EUR (211,692.21) 20/02/2024 
245,806,295.91 MXN 14,065,000.00 USD 280,132.99 20/02/2024 

18,023,386.36 NZD 10,286,000.00 EUR (16,112.01) 20/02/2024 
8,946,173.78 NZD 4,371,000.00 GBP 72,903.55 20/02/2024 

245,289,561.97 SEK 21,840,000.00 EUR 282,652.27 20/02/2024 
41,933,959.95 SGD 31,425,000.00 USD 364,813.14 20/02/2024 

1,244,000.00 USD 21,749,868.35 MXN (25,257.87) 20/02/2024 
17,002,000.00 USD 185,952,166.15 NOK (1,181,333.26) 20/02/2024 
5,688,544.57 USD 9,332,000.00 NZD (180,041.68) 20/02/2024 

4,178,274,833.77 ZAR 207,137,306.25 EUR (3,358,309.99) 20/02/2024 
93,334,702.34 ZAR 4,951,000.00 USD 80,754.36 20/02/2024 
10,296,170.81 CAD 12,408,000.00 NZD (50,734.24) 21/02/2024 

1,943,873.05 CHF 3,010,000.00 CAD 55,056.54 21/02/2024 
199,929,721.89 EUR 335,205,610.51 AUD (5,899,858.13) 21/02/2024 

42,161,281.95 EUR 63,034,658.07 CAD (804,230.26) 21/02/2024 
150,342,288.76 EUR 131,979,586.85 GBP (1,350,425.02) 21/02/2024 

5,664,000.00 EUR 9,936,192.85 NZD 2,521.34 21/02/2024 
35,609,690.34 NOK 3,041,000.00 EUR 125,537.22 21/02/2024 
29,779,468.70 CAD 19,865,255.86 EUR 427,950.36 29/02/2024 
86,795,087.97 EUR 144,243,394.02 AUD (1,771,148.67) 29/02/2024 

294,306,812.87 EUR 323,537,424.39 USD 2,266,649.34 29/02/2024 
1,335,249,233.63 USD 1,235,515,917.72 EUR (30,722,529.53) 13/03/2024 

    (40,878,430.40)  
      

: Deutsche Bank AG      
206,025,894.25 EUR 219,125,000.00 USD 7,936,712.20 24/01/2024 

22,787,000.00 USD 21,177,216.04 EUR (578,454.59) 24/01/2024 
56,332.40 EUR 21,857,167.00 HUF (541.96) 26/01/2024 
57,890.84 EUR 84,238.00 SGD 161.67 26/01/2024 

451,898,969.35 EUR 483,287,691.00 USD 15,045,104.30 26/01/2024 
393,619,167.00 JPY 2,687,000.00 USD 100,965.18 05/02/2024 

3,688,615,680.00 KRW 2,848,000.00 USD 2,091.80 05/02/2024 
14,274,000.00 USD 12,631,062,600.00 CLP (116,831.14) 05/02/2024 
22,012,145.00 AUD 13,603,017.83 EUR (83,766.95) 20/02/2024 

5,516,999.00 CAD 3,748,419.64 EUR 12,505.01 20/02/2024 
10,199,341.32 CHF 10,745,776.18 EUR 308,448.68 20/02/2024 
25,291,159.37 EUR 41,697,526.00 AUD (315,565.59) 20/02/2024 
17,580,302.44 EUR 26,243,032.00 CAD (308,070.28) 20/02/2024 

128,107,584.82 EUR 122,803,393.35 CHF (4,981,553.40) 20/02/2024 
99,973,411.41 EUR 87,392,120.00 GBP (476,566.48) 20/02/2024 
17,454,177.29 EUR 2,755,016,069.00 JPY (275,912.96) 20/02/2024 

882,276.41 EUR 16,759,905.00 MXN (2,822.15) 20/02/2024 
32,303,257.58 EUR 142,161,791.12 PLN (371,906.44) 20/02/2024 
9,672,000.00 EUR 10,439,113.40 USD 244,852.17 20/02/2024 
3,490,987.75 EUR 69,808,092.00 ZAR 86,197.37 20/02/2024 
2,150,000.00 GBP 28,068,478.33 SEK (60,020.39) 20/02/2024 

976,170,601.00 JPY 6,150,807.24 EUR 131,210.54 20/02/2024 
960,355,279.00 JPY 69,412,000.00 SEK (79,281.69) 20/02/2024 

47,156,474.00 MXN 2,489,265.91 EUR 1,129.32 20/02/2024 
8,880,000.00 NZD 4,787,856.24 CHF (129,393.44) 20/02/2024 

32,503,834.03 PLN 7,475,000.00 EUR (3,646.36) 20/02/2024 
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14,853,041.28 SGD 11,163,000.00 USD 100,273.72 20/02/2024 
23,912,175.08 USD 22,155,000.00 EUR (560,866.40) 20/02/2024 
5,508,200.73 USD 4,349,000.00 GBP (25,315.08) 20/02/2024 
6,003,000.00 USD 883,690,044.00 JPY (265,765.16) 20/02/2024 

13,366,000.00 USD 232,787,664.79 MXN (224,068.71) 20/02/2024 
5,233,000.00 CAD 565,212,405.00 JPY (70,499.30) 21/02/2024 
4,973,000.00 EUR 8,084,821.93 AUD 7,713.89 21/02/2024 

39,491,000.00 EUR 6,099,754,151.00 JPY 226,208.31 21/02/2024 
2,374,000.00 GBP 425,205,644.00 JPY (8,218.85) 21/02/2024 

33,286,000.00 SEK 459,286,552.00 JPY 45,633.58 21/02/2024 
2,242,000.00 CHF 27,069,546.14 NOK 24,200.15 29/02/2024 
5,291,000.00 GBP 68,560,957.36 SEK (102,571.58) 29/02/2024 

87,422,684,075.00 JPY 541,268,667.53 EUR 21,836,323.08 29/02/2024 
42,862,000.00 USD 39,693,332.84 EUR (999,341.63) 29/02/2024 
26,296,851.39 EUR 4,096,110,912.00 JPY (132,099.62) 13/03/2024 

30,460,599,220.00 JPY 195,555,703.49 EUR 982,354.68 13/03/2024 
    36,919,005.50  
      

: Goldman Sachs Bank Europe SE      
87,142.44 EUR 158,498.00 NZD (3,245.58) 26/01/2024 

9,023.00 NZD 4,986.94 EUR 158.76 26/01/2024 
1,068,743,294.64 BRL 212,382,946.44 USD 6,294,489.14 05/02/2024 
2,183,819,927.00 CLP 2,487,000.00 USD 2,989.40 05/02/2024 

84,164,392,000.00 IDR 5,365,000.00 USD 84,596.10 05/02/2024 
14,683,946,539.00 KRW 11,349,107.68 USD (2,067.80) 05/02/2024 

20,712,000.00 USD 102,369,394.52 BRL (270,977.45) 05/02/2024 
8,299,000.00 USD 459,208,567.00 PHP 8,424.40 05/02/2024 

715,000.00 CHF 8,942,077.64 NOK (20,190.07) 20/02/2024 
115,027,803.00 DKK 15,440,217.91 EUR 1,987.10 20/02/2024 

7,684,420.88 EUR 65,515,853.00 HKD 101,578.58 20/02/2024 
12,226,928.07 EUR 1,926,670,612.00 JPY (172,408.38) 20/02/2024 

479,745.52 EUR 9,227,423.00 MXN (7,524.55) 20/02/2024 
2,150,000.00 EUR 9,425,641.71 PLN (16,483.05) 20/02/2024 
2,314,000.00 GBP 413,484,333.00 JPY (1,413.76) 20/02/2024 

36,770,010.00 HKD 4,300,573.83 EUR (44,862.10) 20/02/2024 
4,305,000.00 NZD 2,305,248.29 CHF (45,602.40) 20/02/2024 

19,748,964.41 NZD 10,821,206.28 EUR 429,346.53 20/02/2024 
9,148,000.00 NZD 5,518,952.72 USD 228,048.79 20/02/2024 

26,418,732.39 SEK 2,543,000.00 USD 86,244.19 20/02/2024 
7,750,501.83 SGD 5,791,000.00 USD 82,840.13 20/02/2024 

416,436.61 USD 333,000.00 GBP (6,716.64) 20/02/2024 
5,458,000.00 USD 58,735,532.35 NOK (294,421.65) 20/02/2024 
8,205,000.00 USD 10,892,859.54 SGD (57,085.50) 20/02/2024 
6,091,000.00 AUD 41,859,676.93 SEK (34,643.94) 21/02/2024 

18,038,000.00 EUR 26,397,711.10 CAD 42,628.54 21/02/2024 
121,962,885.04 EUR 222,598,778.97 NZD (4,841,368.62) 21/02/2024 

27,459,000.00 GBP 51,469,176.31 AUD (47,113.38) 21/02/2024 
126,572,151.43 EUR 228,720,307.66 NZD (3,683,652.67) 29/02/2024 

    (2,186,445.88)  
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: HSBC Continental Europe SA      
60,795.39 EUR 107,114.00 NZD (295.28) 26/01/2024 
30,961.00 NZD 17,237.42 EUR 419.63 26/01/2024 

5,582,270.00 AUD 3,400,518.24 EUR 27,674.76 20/02/2024 
8,236,629.00 CAD 5,552,468.38 EUR 62,169.78 20/02/2024 
2,308,296.52 CHF 2,408,000.00 EUR 93,634.43 20/02/2024 
2,033,347.43 EUR 3,056,171.00 CAD (49,788.94) 20/02/2024 

12,612.54 EUR 23,000.00 NZD (490.11) 20/02/2024 
    133,324.27  
      

: JP Morgan SE      
101,352,856.00 USD 92,776,392.86 EUR (1,167,534.61) 26/01/2024 

3,339,946,940.00 INR 39,985,000.00 USD 91,242.29 05/02/2024 
330,090,228.00 PHP 5,918,034.82 USD 36,669.53 05/02/2024 

14,274,000.00 USD 12,625,353,000.00 CLP (110,973.10) 05/02/2024 
2,841,000.00 USD 10,542,739.63 ILS (66,665.48) 05/02/2024 

190,390,666.00 USD 15,908,361,165.44 INR (488,764.70) 05/02/2024 
77,671,000.00 USD 101,922,696,156.00 KRW (979,169.81) 05/02/2024 
10,950,000.00 USD 117,528,817.04 NOK (561,415.48) 05/02/2024 

3,253,611,705.56 CZK 132,224,447.99 EUR (1,141,425.05) 20/02/2024 
69,706,655.95 EUR 1,718,597,376.69 CZK 467,786.32 20/02/2024 

2,565,979.53 EUR 22,086,275.00 HKD 9,842.55 20/02/2024 
77,486,577.66 EUR 314,043,397.95 ILS (954,116.28) 20/02/2024 
16,861,623.72 EUR 193,318,873.75 SEK (571,776.59) 20/02/2024 
64,153,000.00 EUR 69,971,433.32 USD 968,473.97 20/02/2024 
15,643,297.00 HKD 1,851,390.08 EUR (40,730.65) 20/02/2024 

11,738,137,372.74 HUF 30,633,746.06 EUR (202,090.60) 20/02/2024 
11,017,447.64 ILS 2,718,427.83 EUR 33,472.84 20/02/2024 

334,046,513.03 PLN 76,726,000.00 EUR 57,611.28 20/02/2024 
51,040,308.89 SEK 6,686,000.00 CAD 45,482.39 20/02/2024 
27,543,782.23 CAD 33,047,000.00 NZD (52,885.76) 21/02/2024 
95,553,911.56 NOK 13,557,000.00 AUD 172,013.46 21/02/2024 
59,744,579.17 NOK 9,256,000.00 NZD 39,799.53 21/02/2024 
17,389,000.00 EUR 28,254,238.43 AUD 38,139.51 29/02/2024 
36,113,812.63 CAD 26,604,000.00 USD 599,433.47 13/03/2024 
79,394,301.09 USD 73,518,000.00 EUR (1,880,206.56) 13/03/2024 

    (5,657,787.53)  
      

: Morgan Stanley Europe SE      
13,903,649.93 EUR 15,000,000.00 USD 344,206.37 24/01/2024 
11,850,000.00 USD 11,197,746.92 EUR (485,177.13) 24/01/2024 
13,021,652.41 AUD 7,926,283.74 EUR 70,560.50 20/02/2024 
2,331,000.00 AUD 1,532,001.27 USD 48,025.15 20/02/2024 
3,886,911.59 CAD 2,841,000.00 USD 84,054.27 20/02/2024 

168,277.39 CHF 193,000.00 USD 8,100.14 20/02/2024 
10,493,026.41 EUR 9,038,405.00 GBP 103,248.98 20/02/2024 

820,000.00 EUR 314,096,604.80 HUF 5,688.63 20/02/2024 
175,410.86 EUR 3,322,795.00 MXN (70.36) 20/02/2024 

1,301,374.53 EUR 14,906,857.00 SEK (42,925.19) 20/02/2024 
850,838,370.81 EUR 926,988,405.00 USD 13,758,213.22 20/02/2024 

26,124,183.00 GBP 30,049,539.05 EUR (21,016.73) 20/02/2024 
364,276,488.00 JPY 26,061,000.00 SEK (6,042.21) 20/02/2024 
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63,420,450.42 NOK 9,770,000.00 NZD 73,581.88 20/02/2024 
1,622,385.65 SEK 137,000.00 CHF (2,160.78) 20/02/2024 
6,724,795.56 USD 6,165,000.00 EUR (92,482.14) 20/02/2024 
3,920,000.00 NZD 25,446,064.56 NOK (29,561.28) 21/02/2024 

806,000.00 CHF 9,550,435.05 SEK 12,696.69 29/02/2024 
120,922,768.11 EUR 103,995,479.07 GBP 1,434,725.53 13/03/2024 

    15,263,665.54  
      

: UBS Europe SE      
12,637.12 EUR 22,174.00 NZD (9.60) 26/01/2024 
34,563.00 NZD 19,619.41 EUR 93.01 26/01/2024 

1,927,826.60 EUR 2,825,307.00 CAD 1,774.47 20/02/2024 
    1,857.88  
    (13,528,058.29)  
    (6,789,396.14)  

: ICE Clear Credit LLC        
CDX-NAHYS41V2-5Y Sell 5.00% (11,008,800.00) USD 560,729.35 29,611.67 590,341.02 20/12/2028 
ITRAXX-XOVERS40V1-5Y Sell 5.00% (23,770,000.00) EUR 1,733,350.69 155,880.19 1,889,230.88 20/12/2028 
   2,294,080.04 185,491.86 2,479,571.90  

 

:       
AMSTERDAM IDX FUT 1/2024 19/01/2024 EUR 891.00 140,849,280.00 212,058.00 (224,532.00) 
AMSTERDAM IDX FUT 1/2024 19/01/2024 EUR (802.00) (126,780,160.00) (190,876.00) 202,104.00 
CAC40 10 EURO FUT 1/2024 19/01/2024 EUR (3,457.00) (261,798,610.00) (933,390.00) 1,441,902.00 
CAC40 10 EURO FUT 1/2024 19/01/2024 EUR 400.00 30,292,000.00 108,000.00 (166,838.53) 
CAN 10YR BOND FUT 3/2024 28/03/2024 CAD (1,078.00) (133,359,380.00) 323,780.60 (2,229,373.69) 
DAX INDEX FUTURE 3/2024 15/03/2024 EUR (560.00) (237,132,000.00) (1,036,000.00) 2,164,663.82 
DJIA MINI e-CBOT 3/2024 15/03/2024 USD 1,637.00 311,308,290.00 37,029.50 8,851,256.98 
DJIA MINI e-CBOT 3/2024 15/03/2024 USD (160.00) (30,427,200.00) (3,619.25) (285,491.62) 
E-Mini Russ 2000 3/2024 15/03/2024 USD (4,086.00) (423,432,180.00) 1,238,517.92 (32,995,772.22) 
E-Mini Russ 2000 3/2024 15/03/2024 USD 387.00 40,104,810.00 (117,304.56) 3,125,150.23 
EURO STOXX 50 3/2024 15/03/2024 EUR (18,068.00) (824,442,840.00) (3,252,240.00) 7,815,750.46 
EURO STOXX 50 3/2024 15/03/2024 EUR 3,805.00 173,622,150.00 684,900.00 (1,645,944.80) 
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EURO-BUND FUTURE 3/2024 11/03/2024 EUR 2,495.00 342,214,200.00 (2,869,250.00) 6,566,571.89 
EURO-BUND FUTURE 3/2024 11/03/2024 EUR (3,492.00) (478,962,720.00) 4,015,800.00 (18,770,913.19) 
FTSE 100 IDX FUT 3/2024 15/03/2024 GBP (3,773.00) (292,577,285.00) (390,772.80) (5,879,829.49) 
FTSE 100 IDX FUT 3/2024 15/03/2024 GBP 3,110.00 241,164,950.00 322,105.33 4,846,612.71 
FTSE/MIB IDX FUT 3/2024 15/03/2024 EUR 1,093.00 167,229,000.00 551,965.00 (953,642.50) 
HANG SENG IDX FUT 1/2024 30/01/2024 HKD (772.00) (662,453,200.00) (31,298.93) (2,925,123.51) 
HANG SENG IDX FUT 1/2024 30/01/2024 HKD 242.00 207,660,200.00 9,811.32 916,942.87 
HSCEI Futures 1/2024 30/01/2024 HKD (3,420.00) (994,194,000.00) (297,119.75) (5,431,831.11) 
HSCEI Futures 1/2024 30/01/2024 HKD 2,857.00 830,529,900.00 248,207.93 4,537,643.70 
IBEX 35 INDX FUTR 1/2024 19/01/2024 EUR 4,411.00 446,393,200.00 1,759,989.00 (3,889,256.59) 
LONG GILT FUTURE 3/2024 28/03/2024 GBP (253.00) (25,972,980.00) 209,627.39 (1,987,778.80) 
MSCI EmgMkt 3/2024 18/03/2024 USD (7,089.00) (367,103,865.00) (962,133.55) (15,980,316.91) 
MSCI EmgMkt 3/2024 18/03/2024 USD 904.00 46,813,640.00 122,692.73 2,037,834.18 
NASDAQ 100 E-MINI 3/2024 15/03/2024 USD 910.00 311,056,200.00 8,233.80 13,014,566.50 
NIKKEI 225 MINI 3/2024 08/03/2024 JPY (20,492.00) (68,504,756,000.00) 655,359.84 (4,978,383.18) 
NIKKEI 225 MINI 3/2024 08/03/2024 JPY 8,628.00 28,843,404,000.00 (275,934.25) 2,566,504.53 
OMXS30 IND FUTURE 1/2024 19/01/2024 SEK 3,238.00 779,629,450.00 321,259.72 1,327,504.28 
OMXS30 IND FUTURE 1/2024 19/01/2024 SEK (498.00) (119,905,950.00) (49,409.31) (204,168.34) 
S&P MID 400 EMINI 3/2024 15/03/2024 USD (687.00) (194,421,000.00) 354,315.96 (10,951,677.10) 
S&P/TSX 60 IX FUT 3/2024 15/03/2024 CAD (1,816.00) (461,082,400.00) (198,342.24) (8,032,022.58) 
S&P/TSX 60 IX FUT 3/2024 15/03/2024 CAD 779.00 197,788,100.00 85,081.83 3,911,112.31 
S&P500 EMINI FUT 3/2024 15/03/2024 USD (20,146.00) (4,867,021,775.00) 455,709.37 (158,541,030.18) 
S&P500 EMINI FUT 3/2024 15/03/2024 USD 20,198.00 4,879,584,325.00 (456,885.63) 158,741,135.83 
SPI 200 FUTURES 3/2024 21/03/2024 AUD (5,022.00) (952,171,200.00) 1,774,211.66 (15,228,262.91) 
SPI 200 FUTURES 3/2024 21/03/2024 AUD 1,186.00 224,865,600.00 (418,999.41) 3,596,320.17 
SWISS MKT IX FUTR 3/2024 15/03/2024 CHF (1,567.00) (173,419,890.00) (829,494.40) 431,689.34 
SWISS MKT IX FUTR 3/2024 15/03/2024 CHF 1,376.00 152,281,920.00 728,388.19 (379,071.16) 
US 10YR NOTE (CBT) 3/2024 28/03/2024 USD 7,876.00 887,403,726.88 (1,558,880.75) 16,481,580.60 
US 5YR NOTE (CBT) 3/2024 03/04/2024 USD 13,840.00 1,503,045,590.40 (1,076,193.99) 28,260,215.32 
     (721,099.73) (20,844,198.69) 
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: Barclays Bank Ireland PLC       
Accenture USD 131,146.00 41,798,930.96 1,179,507.09 156,247.72 15/10/2024 
Adobe USD 72,639.00 39,421,051.22 (1,670,066.05) 19,562,659.67 15/10/2024 
Advanced Micro Devices USD 157,866.00 21,464,462.38 2,265,431.38 2,097,286.78 15/10/2024 
Air Products and Chemicals USD 2,558.00 633,435.98 6,782.65 (2,610.56) 15/10/2024 
Akamai Technologies USD 74,628.00 8,019,876.55 273,473.94 182,466.14 15/10/2024 
Allianz EUR 2,951.00 713,994.45 (10,180.95) 182,920.77 16/02/2024 
Alphabet USD 1,143,078.00 144,984,323.24 7,126,137.73 (4,729,606.31) 15/10/2024 
American Electric Power USD 66,978.00 4,901,538.76 (89,096.19) 0.00 15/10/2024 
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Automatic Data Processing USD 108,315.00 22,843,958.88 (19,600.98) 709,052.31 15/10/2024 
AutoZone USD 12,557.00 29,208,204.62 (712,949.48) 3,778,370.90 15/10/2024 
Booking Holdings USD 61.00 197,109.70 12,392.62 37,105.62 15/10/2024 
Bristol-Myers Squibb USD 697,448.00 32,423,885.49 183,007.53 (5,783,015.14) 15/10/2024 
Cadence Design Systems USD 183,609.00 45,426,282.05 778,328.06 15,778,297.89 15/10/2024 
Centene USD 185,364.00 12,392,821.17 (60,379.15) (1,923,391.80) 15/10/2024 
Check Point Software Technologies USD 68,637.00 9,468,949.86 337,844.08 1,807,732.18 15/10/2024 
Chubb USD 19,061.00 3,881,531.54 10,175.52 529,719.56 15/10/2024 
Cigna Group/The USD 199,341.00 53,947,605.05 (517,651.71) 13,327,045.64 15/10/2024 
Cisco Systems USD 940,322.00 42,987,485.57 965,676.32 (5,406,727.61) 15/10/2024 
Coca-Cola USD 1,533,610.00 81,370,693.45 (555,052.49) 3,238,209.57 15/10/2024 
Colgate-Palmolive USD 731,624.00 52,422,461.60 1,026,074.19 (1,121,316.84) 15/10/2024 
Comcast USD 1,050,737.00 41,765,179.52 1,207,415.84 (11,588,830.21) 15/10/2024 
Conagra Brands USD 953,670.00 24,661,498.91 (759,346.35) (5,147,273.10) 15/10/2024 
CVS Health USD 675,350.00 48,261,982.45 3,189,763.84 (13,110,519.16) 15/10/2024 
Deutsche Telekom EUR 127,029.00 2,762,880.75 (131,475.03) 390,494.93 16/02/2024 
Diageo GBP 2,033,611.00 66,837,639.30 1,039,468.71 (18,919,029.18) 16/02/2024 
Duke Energy USD 31,909.00 2,787,562.39 34,357.32 140,564.33 15/10/2024 
eBay USD 802,613.00 31,757,389.15 1,430,643.87 (23,490,091.65) 15/10/2024 
Elevance Health USD 78,829.00 33,472,368.26 (485,727.01) 3,582,394.53 15/10/2024 
Emerson Electric USD 191,497.00 16,871,211.45 1,325,508.55 181,658.95 15/10/2024 
Estee Lauder Cos USD 190,151.00 25,350,025.64 2,157,522.20 (19,826,318.04) 15/10/2024 
Eversource Energy USD 127,609.00 7,105,553.62 86,596.77 (1,200,436.57) 15/10/2024 
Expeditors International of Washington USD 235,479.00 27,265,877.33 1,617,160.34 (983,550.92) 15/10/2024 
Fiserv USD 96,224.00 11,617,924.86 (41,791.10) 2,888,514.02 15/10/2024 
Fortinet USD 417,482.00 22,354,854.11 2,092,698.41 (2,101,370.87) 15/10/2024 
Global Payments USD 71,220.00 8,255,514.12 347,336.05 1,135,774.50 15/10/2024 
Hershey USD 129,573.00 21,686,946.74 (152,411.23) (1,068,970.53) 15/10/2024 
Hoya JPY 107,100.00 12,073,802.47 482,952.10 (847,531.53) 17/06/2024 
Iberdrola EUR 2,383,217.00 28,348,366.22 345,566.43 3,547,347.26 16/02/2024 
Intuit USD 20,270.00 11,557,127.94 797,448.06 (367,837.19) 15/10/2024 
J M Smucker USD 54,988.00 6,244,610.82 199,513.09 491,970.90 15/10/2024 
Johnson & Johnson USD 415,591.00 58,818,986.81 511,404.05 (3,940,953.72) 15/10/2024 
KDDI JPY 117,206.00 3,363,059.75 (29,237.48) 924,733.86 17/06/2024 
Kenvue USD 17,961.00 349,079.15 14,463.70 (14,537.82) 15/10/2024 
Laboratory Corp of America USD 27,654.00 5,664,165.74 255,721.93 (575,949.85) 15/10/2024 
LVMH Moet Hennessy Louis Vuitton EUR 22,746.00 16,747,879.80 (84,160.20) (372.42) 16/02/2024 
Marsh & McLennan Cos USD 71,952.00 12,301,890.99 (630,849.51) 2,108,282.39 15/10/2024 
Mastercard USD 68,005.00 26,272,253.75 692,848.62 3,349,069.58 15/10/2024 
McDonald’s USD 214,162.00 57,243,572.58 1,213,042.09 6,809,531.79 15/10/2024 
Medtronic USD 54,916.00 4,101,308.94 140,122.25 (1,617,013.20) 15/10/2024 
Merck USD 51,344.00 5,057,746.36 209,055.37 1,037,878.28 15/10/2024 
Microsoft USD 366,714.00 125,028,503.75 1,828,261.07 38,958,449.51 15/10/2024 
Mondelez International USD 310,409.00 20,286,683.02 134,813.90 2,032,570.09 15/10/2024 
Monster Beverage USD 1,842,181.00 96,076,106.44 3,967,057.20 16,425,612.66 15/10/2024 
NextEra Energy USD 211,180.00 11,581,270.18 171,970.68 (1,216,466.44) 15/10/2024 
NIKE USD 434,183.00 42,864,374.89 (3,732,119.53) (1,219,817.74) 15/10/2024 
Nippon Telegraph & Telephone JPY 21,914,600.00 24,151,510.37 42,051.38 6,685,276.79 17/06/2024 
Novo Nordisk B DKK 348,265.00 32,526,634.26 1,256,955.12 (686,035.92) 08/04/2024 
Oracle USD 1,262.00 120,981.63 (10,482.41) 37,500.75 15/10/2024 
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PayPal Holdings USD 275,933.00 15,727,831.47 987,436.68 (342,115.25) 15/10/2024 
PepsiCo USD 222,328.00 34,101,558.59 341,981.18 331,374.75 15/10/2024 
Pfizer USD 602,769.00 15,704,608.54 84,536.01 (10,626,145.39) 15/10/2024 
Procter & Gamble USD 400,745.00 52,899,645.36 25,381.97 (2,769,976.43) 15/10/2024 
Public Service Enterprise Group USD 206,404.00 11,326,821.03 (435,144.15) (245,165.75) 15/10/2024 
Reckitt Benckiser Group GBP 609,952.00 38,043,609.02 266,008.53 (4,546,091.23) 16/02/2024 
Rightmove GBP 1,024,932.00 6,809,908.47 (49,939.12) (1,345,317.72) 16/02/2024 
Roche Holding CHF 78,963.00 20,767,384.30 (925,553.99) (4,397,155.18) 16/02/2024 
Ross Stores USD 186,950.00 23,514,223.22 629,256.24 3,716,138.63 15/10/2024 
Royal Bank of Canada CAD 117,894.00 10,796,777.32 699,344.03 6,922.36 15/07/2024 
Sanofi EUR 136,802.00 12,264,299.30 253,083.70 (9,714.33) 16/02/2024 
St James’s Place GBP 5,461,173.00 42,961,853.05 (565,618.12) (20,475,375.70) 16/02/2024 
Starbucks USD 704,898.00 61,356,485.34 (1,191,829.89) (3,023,781.40) 15/10/2024 
Stryker USD 67,765.00 18,284,654.95 317,610.12 2,526,347.42 15/10/2024 
Sysco USD 255,041.00 16,848,121.07 (212,303.40) (257,119.25) 15/10/2024 
Texas Roadhouse USD 298,496.00 33,090,598.91 2,068,837.64 7,096,619.97 15/10/2024 
TJX Cos USD 237,972.00 20,212,116.94 667,492.94 4,947,532.91 15/10/2024 
Toronto-Dominion Bank/The CAD 150,500.00 8,769,408.44 367,788.61 68,231.75 15/07/2024 
Toro USD 288,328.00 25,203,916.11 3,287,127.04 (2,688,870.07) 15/10/2024 
Unilever GBP 373,707.00 16,342,174.60 88,161.74 (535,196.19) 16/02/2024 
UnitedHealth Group USD 16,077.00 7,641,084.47 (267,659.07) 1,238,250.50 15/10/2024 
Verizon Communications USD 351,080.00 11,915,500.18 (50,825.91) (5,227,976.04) 15/10/2024 
Vinci EUR 437,305.00 49,791,547.30 (979,563.20) 8,801,819.53 16/02/2024 
Visa USD 216,893.00 51,148,047.94 806,578.21 10,263,844.67 15/10/2024 
Waste Management USD 69,647.00 11,241,701.35 315,717.94 675,652.84 15/10/2024 
WW Grainger USD 24,357.00 18,313,810.56 298,622.29 7,549,635.00 15/10/2024 
  55,417,593.00 2,277,180,614.81 38,090,501.22 15,957,535.95  
       

: BofA Securities Europe SA       
       
Accenture USD 327,428.00 104,358,046.51 2,399,716.61 731,212.70 15/03/2024 
Advanced Micro Devices USD 111,292.00 15,131,966.02 1,119,767.50 4,052,798.26 15/03/2024 
Akamai Technologies USD 73,368.00 7,884,471.01 (24,562.21) 491,381.23 15/03/2024 
Alphabet USD 1,276,259.00 161,876,571.31 8,753,205.95 5,090,377.65 15/03/2024 
Automatic Data Processing USD 432,063.00 91,123,384.61 (410,483.31) 3,850,180.87 15/03/2024 
AutoZone USD 27,711.00 64,457,160.02 (1,436,699.51) 18,135,526.73 15/03/2024 
Bristol-Myers Squibb USD 45,239.00 2,103,130.49 20,057.10 (374,489.44) 15/03/2024 
Cadence Design Systems USD 290,233.00 71,805,881.61 502,891.97 25,508,499.60 15/03/2024 
Check Point Software Technologies USD 102,794.00 14,181,144.75 599,910.69 2,663,695.38 15/03/2024 
Chubb USD 25,650.00 5,223,298.05 115,810.26 611,827.01 15/03/2024 
Cigna Group/The USD 24,307.00 6,578,197.34 189,142.42 1,739,806.97 15/03/2024 
Cisco Systems USD 372,181.00 17,014,517.76 220,574.16 (2,659,173.56) 15/03/2024 
Coca-Cola USD 1,721,397.00 91,334,346.79 62,301.74 882,255.65 15/03/2024 
Colgate-Palmolive USD 691,204.00 49,526,280.09 1,382,157.84 (1,285,635.96) 15/03/2024 
Comcast USD 306,135.00 12,168,395.36 (152,347.31) (2,764,086.52) 15/03/2024 
eBay USD 244,945.00 9,691,861.07 438,826.55 (7,409,705.37) 15/03/2024 
Elevance Health USD 154,038.00 65,407,612.21 115,681.81 3,618,709.72 15/03/2024 
Estee Lauder Cos USD 36,526.00 4,869,472.35 122,282.12 (5,895,861.89) 15/03/2024 
Expeditors International of Washington USD 262,258.00 30,366,590.90 835,277.02 1,119,325.13 15/03/2024 
Fiserv USD 194,189.00 23,446,055.16 75,553.09 6,146,330.75 15/03/2024 
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Hershey USD 288,547.00 48,294,810.04 853,735.69 (170,970.01) 15/03/2024 
Intuit USD 1,082.00 616,912.31 21,175.95 78,428.37 15/03/2024 
Johnson & Johnson USD 549,739.00 77,805,079.96 626,738.27 (5,420,836.10) 15/03/2024 
Marsh & McLennan Cos USD 613,536.00 104,898,446.04 1,021,449.73 12,746,932.86 15/03/2024 
McDonald’s USD 448,699.00 119,933,199.05 3,304,750.14 14,028,472.60 15/03/2024 
Medtronic USD 112,680.00 8,415,315.96 (7,136.81) (3,718,221.70) 15/03/2024 
Merck USD 101,761.00 10,024,176.68 346,201.01 2,154,748.56 15/03/2024 
Meta Platforms USD 40,725.00 13,151,978.83 810,667.75 4,301,756.87 15/03/2024 
Microsoft USD 664,998.00 226,726,290.61 3,658,331.38 49,886,279.53 15/03/2024 
Monster Beverage USD 1,133,764.00 59,129,711.33 2,615,904.99 11,470,525.14 15/03/2024 
NIKE USD 758,202.00 74,852,895.60 (8,534,231.70) (17,225,697.88) 15/03/2024 
Oracle USD 121,754.00 11,671,947.43 289,733.10 1,524,238.79 15/03/2024 
PepsiCo USD 689,021.00 105,684,799.06 1,571,057.65 1,912,082.54 15/03/2024 
Pfizer USD 51,983.00 1,354,370.69 101,830.62 (1,117,292.92) 15/03/2024 
Procter & Gamble USD 711,130.00 93,871,476.38 1,241,839.40 (4,066,952.73) 15/03/2024 
Public Service Enterprise Group USD 444.00 24,365.36 (357.55) (1,236.90) 15/03/2024 
Rightmove GBP 748,596.00 4,973,861.92 173,724.99 (1,568,309.83) 15/03/2024 
Ross Stores USD 302,947.00 38,104,110.09 1,389,740.58 6,652,089.42 15/03/2024 
Starbucks USD 312,737.00 27,221,588.31 (155,632.78) (996,985.65) 15/03/2024 
Stryker USD 266,310.00 71,856,953.58 1,942,144.95 8,019,067.82 15/03/2024 
Texas Roadhouse USD 488,332.00 54,135,393.27 2,876,439.85 12,545,819.24 15/03/2024 
TJX Cos USD 467,978.00 39,747,642.83 1,939,322.51 9,760,381.46 15/03/2024 
Toro USD 329,067.00 28,765,076.79 2,742,225.00 (2,584,247.83) 15/03/2024 
Unilever GBP 989,212.00 43,258,154.71 506,575.76 (1,511,977.34) 15/03/2024 
UnitedHealth Group USD 124,212.00 59,035,540.50 (656,350.05) 8,142,283.46 15/03/2024 
Verizon Communications USD 157,610.00 5,349,213.81 19,965.07 (2,353,076.98) 15/03/2024 
Waste Management USD 347,254.00 56,050,163.83 1,206,528.56 4,007,584.46 15/03/2024 
WW Grainger USD 111,858.00 84,105,030.24 754,019.27 35,256,766.93 15/03/2024 
  17,653,395.00 2,317,606,888.62 35,589,457.82 196,004,627.09  
  73,070,988.00 4,594,787,503.43 73,679,959.04 211,962,163.04  
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: Barclays Bank Ireland PLC       
S&P 500 Total Return 4 JAN 1988 Index against variable rate USONBFR USD (33,574.00) (314,788,754.69) (10,987,203.89) (6,473,819.33) 12/07/2024 
S&P 500 Total Return 4 JAN 1988 Index against variable rate USONBFR USD (74,752.00) (700,872,371.19) (24,462,842.25) (14,413,860.22) 12/09/2024 
S&P 500 Total Return 4 JAN 1988 Index against variable rate USONBFR USD (38,626.00) (362,156,145.78) (12,640,487.82) (7,447,958.12) 14/05/2024 
S&P 500 Total Return 4 JAN 1988 Index against variable rate USONBFR USD (37,543.00) (352,001,972.28) (12,286,072.43) (7,239,131.48) 20/05/2024 
  (184,495.00) (1,729,819,243.94) (60,376,606.39) (35,574,769.15)  
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: BofA Securities Europe SA       
S&P 500 Total Return 4 JAN 1988 Index against variable rate USONBFR USD (12,013.00) (112,633,505.39) (1,617,770.18) (7,725,121.71) 15/03/2024 
S&P 500 Total Return 4 JAN 1988 Index against variable rate USONBFR USD (28,347.00) (265,780,569.16) (3,817,442.04) (18,893,192.89) 15/03/2024 
S&P 500 Total Return 4 JAN 1988 Index against variable rate USONBFR USD (29,385.00) (275,512,824.10) (3,957,227.72) (14,117,377.81) 15/03/2024 
S&P 500 Total Return 4 JAN 1988 Index against variable rate USONBFR USD (29,098.00) (272,821,921.25) (3,918,577.92) (12,922,122.96) 15/03/2024 
S&P 500 Total Return 4 JAN 1988 Index against variable rate USONBFR USD (46,933.00) (440,042,313.21) (6,320,386.89) (26,570,719.43) 15/03/2024 
  (145,776.00) (1,366,791,133.11) (19,631,404.75) (80,228,534.80)  
  (330,271.00) (3,096,610,377.05) (80,008,011.14) (115,803,303.95)  

  
 

 
     

 

 
 
 

 

 
 

 
 

: BNP Paribas SA         
FXO EUR/GBP Delta 50 End 20240425 Buy Put 0.8946 25/04/2024 EUR 484,841.00  13,765.03 
     GBP (433,738.76)   
FXO EUR/GBP Delta 25 End 20240513 Buy Call 0.9213 13/05/2024 EUR 1,502,294.00  1,880.51 
     GBP (1,384,063.46)   
FXO EUR/GBP Delta 50 End 20240620 Buy Put 0.8775 20/06/2024 EUR 926,828.00  15,338.09 
     GBP (813,291.57)   
FXO USD/CAD Delta 50 End 20240208 Buy Call 1.3331 08/02/2024 USD 2,546,825.00  9,352.33 
     CAD (3,395,172.41)   
FXO EUR/GBP Delta 15 End 20240919 Buy Call 0.9351 19/09/2024 EUR 3,749,778.00  14,412.87 
     GBP (3,506,417.41)   
FXO EUR/AUD Delta 25 End 20240919 Buy Call 1.7535 19/09/2024 EUR 3,224,245.00  19,241.87 
     AUD (5,653,713.61)   
FXO NZD/JPY Delta 35 End 20240320 Buy Put 83.4500 21/03/2024 NZD 3,707,195.00  10,231.67 
     JPY (309,365,423.00)   
FXO EUR/GBP Delta 25 End 20241108 Buy Put 0.8486 08/11/2024 EUR 4,769,292.00  35,924.56 
     GBP (4,047,221.19)   
FXO EUR/GBP Delta 25 End 20241108 Buy Call 0.9168 08/11/2024 EUR 4,439,702.00  38,085.73 
     GBP (4,070,318.79)   
FXO NZD/JPY Delta 35 End 20240509 Buy Put 84.7800 09/05/2024 NZD 3,730,391.00  28,939.70 
     JPY (316,262,549.00)   
FXO USD/CAD Delta 25 End 20240226 Buy Call 1.3865 26/02/2024 USD 20,052,534.00  4,618.68 
     CAD (27,802,838.39)   
        191,791.04 
         

: BofA Securities Europe SA         
FXO AUD/JPY Delta 35 End 20240208 Buy Put 93.8700 08/02/2024 AUD 5,265,985.00  20,800.59 
     JPY (494,318,012.00)   
FXO AUD/JPY Delta 35 End 20240226 Buy Put 95.4700 26/02/2024 AUD 5,274,986.00  47,440.69 
     JPY (503,602,913.00)   
        68,241.28 
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: JP Morgan SE         
FXO EUR/GBP Delta 50 End 20240419 Buy Put 0.8938 19/04/2024 EUR 456,055.00  12,583.45 
     GBP (407,621.96)   
FXO EUR/GBP Delta 50 End 20240507 Buy Call 0.8796 07/05/2024 EUR 1,052,594.00  9,471.39 
     GBP (925,861.68)   
FXO EUR/GBP Delta 50 End 20240510 Buy Call 0.8773 10/05/2024 EUR 774,085.00  8,097.47 
     GBP (679,104.77)   
FXO EUR/GBP Delta 50 End 20240510 Buy Put 0.8829 10/05/2024 EUR 711,725.00  13,391.09 
     GBP (628,382.00)   
FXO EUR/GBP Delta 50 End 20240620 Buy Call 0.8711 20/06/2024 EUR 1,013,740.00  16,731.23 
     GBP (883,068.91)   
FXO EUR/GBP Delta 25 End 20240809 Buy Put 0.8453 09/08/2024 EUR 2,136,623.00  10,256.34 
     GBP (1,806,087.42)   
FXO EUR/GBP Delta 25 End 20240809 Buy Call 0.9191 09/08/2024 EUR 1,997,715.00  8,644.69 
     GBP (1,836,099.86)   
FXO EUR/GBP Delta 15 End 20240919 Buy Put 0.8194 19/09/2024 EUR 4,325,426.00  8,133.34 
     GBP (3,544,254.06)   
FXO AUD/JPY Delta 35 End 20240320 Buy Put 91.2600 21/03/2024 AUD 3,401,012.00  13,881.52 
     JPY (310,376,355.00)   
FXO USD/CAD Delta 25 End 20240208 Buy Call 1.4024 08/02/2024 USD 19,534,063.00  298.86 
     CAD (27,394,569.95)   
FXO NZD/JPY Delta 35 End 20240527 Buy Put 85.9000 28/05/2024 NZD 3,880,083.00  42,956.68 
     JPY (333,299,130.00)   
FXO EUR/GBP Delta 25 End 20241126 Buy Put 0.8449 26/11/2024 EUR 4,715,341.00  32,412.69 
     GBP (3,983,991.61)   
FXO EUR/GBP Delta 25 End 20241126 Buy Call 0.9116 26/11/2024 EUR 4,392,262.00  46,035.39 
     GBP (4,003,986.04)   
        222,894.14 
        482,926.46 

Barclays Bank Ireland PLC 125,250,000.00
4,974,451.48  

BofA Securities Europe SA ( )
14,120,000.00 14,088,765.46  
Citibank Europe PLC 2,080,000.00  
Deutsche Bank AG 350,000.00  
Goldman Sachs Bank Europe SE 6,600,000.00  
JP Morgan SE 1,570,000.00 ( )  
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     8,291 1.91 
     4,256 0.98 

Bank of America 28,048 US$   797 0.18 
Citigroup 20,171 US$   930 0.21 
JPMorgan Chase 7,179 US$   925 0.21 
PNC Financial Services Group 6,329 US$   803 0.19 
Wells Fargo 21,428 US$   801 0.19 

       
       

iShares MSCI Brazil UCITS ETF 224,826 £   4,997 1.15 
       

     (962) (0.22) 
Hang Seng China Enterprises Index Futures 112 HK$ 27.04.2023 4,972 232 0.05 
Korean Stock Exchange Futures 81 KRW 08.06.2023 5,009 24 0.01 
Topix Index Futures 34 ¥ 08.06.2023 5,109 (47) (0.01) 
DAX Index Futures 13 € 16.06.2023 5,507 192 0.04 
FTSE 100 Index Futures 55 £ 16.06.2023 5,198 (57) (0.01) 
S&P MINI 500 Futures (198) US$ 16.06.2023 40,682 (1,306) (0.30) 
       

     397,207 91.60 
       

     395,594 91.23 
Germany (Federal Republic of) 0% 23,457,000 € 21.06.2023  25,352 5.85 
Germany (Federal Republic of) 0% 23,518,000 € 19.07.2023  25,366 5.85 
Germany (Federal Republic of) 0% 35,016,000 € 20.09.2023  37,561 8.66 
US Treasury Bill 0% 18,654,000 US$ 06.04.2023  18,640 4.30 
US Treasury Bill 0% 30,691,500 US$ 13.04.2023  30,642 7.07 
US Treasury Bill 0% 27,590,700 US$ 20.04.2023  27,522 6.35 
US Treasury Bill 0% 30,735,000 US$ 18.05.2023  30,552 7.04 
US Treasury Bill 0% 39,066,900 US$ 25.05.2023  38,812 8.95 
US Treasury Bill 0% 40,835,800 US$ 15.06.2023  40,440 9.33 
US Treasury Bill 0% 34,096,000 US$ 22.06.2023  33,733 7.78 
US Treasury Bill 0% 17,570,000 US$ 13.07.2023  17,337 4.00 
US Treasury Bill 0% 17,558,000 US$ 20.07.2023  17,310 3.99 
US Treasury Bill 0% 11,510,700 US$ 03.08.2023  11,327 2.61 
US Treasury Bill 0% 41,745,700 US$ 17.08.2023  41,000 9.45 

       
       

US Ultra Bond Futures 352 US$ 21.06.2023 326 1,613 0.37 
       

     1,584 0.37 
     1,584 0.37 

Bought for BRL 55,196,392.18, Sold for  
US$ 10,589,801.62   27.04.2023  203 0.05 
Bought for INR 859,565,110.27, Sold for  
US$ 10,464,220.84   27.04.2023  (23) (0.01)   
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Bought for £ 702,626.92, Sold for US$ 862,591.74   28.04.2023  7 0.00 
Bought for HUF 3,810,030,500.00, Sold for  
US$ 10,404,802.28   28.04.2023  401 0.09 
Bought for MXN 179,540,734.48, Sold for  
US$ 9,388,241.71   28.04.2023  508 0.12 
Bought for PLN 43,485,533.33, Sold for  
US$ 9,978,758.44   28.04.2023  110 0.03 
Bought for TRY 203,868,757.62, Sold for  
US$ 10,286,601.62   28.04.2023  (3) 0.00 
Bought for US$ 12,530,776.86, Sold for CHF  
11,404,337.95   28.04.2023  69 0.02 
Bought for US$ 102,381,688.11, Sold for €  
94,565,101.78   28.04.2023  (554) (0.13) 
Bought for US$ 872,402.66, Sold for £ 702,626.92   28.04.2023  3 0.00 
Bought for US$ 13,474,521.06, Sold for  
¥ 1,731,505,053.00   28.04.2023  442 0.10 
Bought for US$ 12,454,761.75, Sold for THB  
404,132,109.13   28.04.2023  606 0.14 
Bought for US$ 10,380,282.97, Sold for TRY  
203,868,757.62   28.04.2023  97 0.02 
Bought for TRY 203,868,757.62, Sold for  
US$ 9,473,455.28   27.06.2023  (282) (0.06) 

     407,082 93.88 
       

     6,480 1.50 
Bought for CHF 5,947,210.00, Sold for  
US$ 6,558,915.85   19.04.2023  (66) (0.02) 
Bought for € 233,234,227.61, Sold for  
US$ 250,037,517.50   19.04.2023  3,709 0.86 
Bought for £ 108,320,317.94, Sold for  
US$ 131,143,181.21   19.04.2023  2,949 0.68 
Bought for ¥ 4,576,841.00, Sold for US$ 34,683.84   19.04.2023  0 0.00 
Bought for US$ 9,310,227.11, Sold for € 8,654,528.23   19.04.2023  (103) (0.02) 
Bought for US$ 449,458.04, Sold for £ 370,611.32   19.04.2023  (9) 0.00 

     413,562 95.38 
     20,074 4.62 

     433,636 100.00 
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