BlackRock.
Investment Stewardship

Global Engagement
Summary Report

Q1 -Q4 2020

cp i 2,110 758

Total Individual Companies
company companies engaged
engagements engaged multiple times

Engagements by region
America: 1,740] Europe, Middle East, and Africa (EMEA) : 801 | Asia-Pacific: 960

BlackRock Investment Stewardship (BIS) views engagement as a key mechanism for providing feedback or
signaling concerns to companies about factors that affect long-term performance. We define an engagement
as a meeting between BIS and a company where meaningful dialogue occurred.

The table below summarizes our global company engagement activity from 1 January 2020 to 31 December
2020. The data is broken down by region and sector, and includes the specific topics discussed with each
company engaged. We will update this report quarterly to show a rolling year of engagements, providing
transparency into the range of topics we discuss with the companies in which we invest on behalf of our
clients.

Points of note:

+ Company engagements may cover multiple topics within a single meeting and are focused on our
engagement priorities

* Sectors are defined by the Global Industry Classification Standard (GICS) sector level one breakdown. GICS
is a standardized classification system used to sort business entities by sector and industry groups


https://www.blackrock.com/corporate/about-us/investment-stewardship#engagement-priorities
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Company Name Sector =1elelrerelelelH Il @
1STUNITED CORP Financials 0 0 6 5 4 0] 0] 0 1 21-0Oct-20
3M CO Industrials 3 0 2 2 1 2 2 3 1 1 09-Dec-20
ABBOTT LABORATORIES Health Care 1 1 1 0 0] 0 1 0] 0] 1 1 1 02-Apr-20
ABBVIE INC Health Care 2 1 2 0 O O 2 o0 O 1 2 0 19-Oct-20
ACADIA PHARMACEUTICALS INC Health Care 1 1 0 0 0] 0] 1 0] 0] 0 0 0] 17-Jun-20
ACADIA REALTYTRUST Real Estate 1 1 0 0 1 1 0 0] 0] 0 0 0] 20-Feb-20
ACTIVISION BLIZZARD INC Communication 2 01 0 1 0 2 0 1 2 1 2 08Jun20
Services
ACUITY BRANDS INC. Industrials 1 1 0 0 [O ] 0 [O ] 0O O (o] 07-Jan-20
ADAMS RESOURCES Energy 1 0O O 1 1 0 O 1 O 1 1 O 01-Oct-20
ADTALEM GLOBAL EDUCATION INC Consumer Discretionary 1 1 0 O 0 o© 1 0 0O O 1 1 10-Aug-20
ADVANCED ENERGY INDUSTRIES INC Information Technology 2 2 0 0 0] 0] 0 0] 0] 0 0] 0 05-0ct-20
ADVANCED MICRO DEVICESINC Information Technology 2 O O O O O 2 0 O O 1 0 05-May-20
AECOM Industrials 2 2 0 O O o o 1 2 2 o0 O 18-Aug-20
Aecon Group Industrials 1 0O O O O O 0 1 0 0O O O 18-Aug-20
AENZA SAA Industrials 3 3 0] 1 2 2 1 1 1 2 1 1 24-Nov-20
AEROJET ROCKETDYNE HOLDINGS INC Industrials 1 1 0 0 1 0 0 1 1 0] o] 1 15-Apr-20
AES CORP Utilities 2 0] 0 0 1 0] 1 2 1 1 1 1 21-Apr-20
AES GENER SA Utilities 1 0O 0O 0O 1 O O O O o 0O O O05-Mar20
AES TIETE ENERGIASA Utilities 1 0 1 0 1 1 0 1 1 1 0 0] 20-Apr-20
AFFILIATED MANAGERS GRP INC. Financials 3 0 1 0 2 0 3 2 2 2 1 1 06-0ct-20
AFLACINC Financials 1 1 1 0 1 0O 1 1 1 1 1 1 13-Nov-20
AGCO CORPORATION Industrials 3 1 0] 1 1 1 2 3 3 2 0 1 15-0Oct-20
AGILENT TECH INC Health Care 1 1 1 0 0] 0] 0 0] 0] 1 1 0] 08-0ct-20
AGIOS PHARMACEUTICALS INC Health Care 2 2 1 0 0] 0 2 0] 0] 0 1 0] 16-Sep-20
AIR LEASE CORPORATION Industrials 1 0 1 0 0] 0] 0 0] 0] 1 0 1 25-Feb-20
ALAMOS GOLD INC Materials 1 1 0 1 (o] 0 1 1 1 1 0 (o] 06-May-20
ALASKA AIR GRPINC. Industrials 1 0 0 1 1 0 0] 1 1 1 1 1 28-Apr-20
ALBEMARLE CORP Materials 1 0 0] 0 1 0] 0 1 1 1 0 0] 20-0ct-20
ALCOA CORP Materials 1 0O o 0 0O O 0 1 1 1 0 0] 10-Sep-20
ALEXION PHARMACEUTICALS INC Health Care 4 3 1 0 1 1 0 0] 0] 1 1 1 03-Sep-20
ALFA SABDE CV Industrials 1 1 1 1 1 1 1 1 1 1 1 1 24-Aug-20
ALLEGHANY CORP Financials 1 0] 1 0 1 1 1 1 1 1 1 1 22-0ct-20
ALLEGHENY TECH INC Materials 1 0 0 0 o] 1 0] 1 o] 0] 1 o] 16-Nov-20
ALLETE INC. Utilities 1 1 1 1 1 0 0 1 1 1 1 1 24-Nov-20
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ALLIANT ENERGY CORP Utilities 1 1 0 1 0o O 1 1 1 1 O 21-Oct-20
ALLSTATE CORP Financials 3 2 0 3 2 3 3 2 3 04-Nov-20
ALMACENES EXITO SA Consumer Staples 1 1 0 0 0] 1 0 0O O 1 0 0] 05-Mar-20
ALPEK SABDE CV Materials 2 2 1 2 2 2 1 2 2 2 2 2 31-Aug-20
ALPHABET INC Communication 3 2 3 0 0 3 1 2 0 1 3 1 10-Dec-20
Services
ALSEA SAB DE CV Consumer Discretionary 1 (0] 1 0 1 0] 1 0O O 0 1 0] 08-Apr-20
ALTRIA GROUP INC Consumer Staples 5 0] 3 0 3 0 4 1 0] 2 0 3 10-Nov-20
AMAG PHARMACEUTICALS INC Health Care 3 0 1 0 1 0 2 0 o] 0] 1 (o] 21-May-20
AMAZON.COM INC Consumer Discretionary 3 1 3 0 0 1 1 3 1 1 3 2 18-Nov-20
AMBAC FINL GRP Financials 1 0O O 0 1 0 1 0O O 0O O (o] 03-Dec-20
AMC NETWORKS INC Communication 1 1 1 0 0 1 1 0 0 0 1 1 10-Jun-20
Services
AMER CMPS COMM Real Estate 1 0 1 O O O O O O 1 0 0 02-Nov-20
AMEREN CORPORATION Utilities 2 1 1 0 0] 0] 0 2 1 1 1 0] 05-May-20
AMERICA MOVIL SAB DE CV Communication 1 1 1 1 1 1 1 1 1 1 1 0 25Feb-20
Services
AMERICAN AIRLINES GROUP INC Industrials 3 0 1 0 1 1 1 2 1 1 1 0 03-Dec-20
AMERICAN AXLE & MANUFACTURING HOLDINGS INC  Consumer Discretionary 1 O 1 O O 1 0 1 1 1 1 1 09-Apr-20
AMERICAN EAGLE OUTFITTERS INC Consumer Discretionary 1 (0] 0] 0] 0] 1 1 1 1 1 1 0] 05-Feb-20
AMERICAN ELECTRIC POWER COMPANY INC. Utilities 2 1 1 0 1 0 1 2 o] 1 0 (o] 23-Mar-20
AMERICAN EQUTY INVESTMENT LIFE H Financials 1 0] 0] 1 1 0 0 0] 0] 0 0 0] 20-Nov-20
AMERICAN EXPRESS COMPANY Financials 3 2 1 0 2 1 1 3 3 3 2 2 19-Nov-20
AMERICAN HOMES 4 RENT Real Estate 1 1 0 0 0] 1 0 0] 0] 0 1 0] 17-Sep-20
AMERICAN INTERNATIONAL GROUPINC Financials 1 1 0 0 1 1 1 1 1 1 1 1 09-Sep-20
AMERICAN PUBLIC EDUCATION INC Consumer Discretionary 1 1 1 0 0] 0] 1 1 0] 1 0 0] 30-Nov-20
AMERICAN WATER WORKS COMPANY INC Utilities 1 1 1 1 1 0 0 1 1 1 1 1 16-Nov-20
AMERICAS CAR-MART INC. Consumer Discretionary 2 2 O O O O 2 O O 0 1 1  05-Nov-20
AMERIPRISE FINANCIALINC Financials 2 0 1 o] 1 1 1 1 1 1 1 1 18-Nov-20
AMGEN INC Health Care 3 1 1 0 1 0] 2 0] 0] 2 2 0] 14-Sep-20
AMICUS THERAPEUTICSINC Health Care 1 1 0 0 o] 0 0] 6] o] 0] 0 o] 22-May-20
AMNEAL PHARMACEUTICALSINC Health Care 1 1 0 0 0] 0 1 0] 0] 0 0 0] 29-Apr-20
AMPHASTAR PHARMACEUTICALS INC Health Care 1 0 1 0 0 0 o] 0 0 0] 0] o] 03-Jun-20
AMPHENOL CORP Information Technology 2 1 0 o O O 1 [O ) o 1 0 13-May-20
AMPLIPHI BIOSCIENCES CORP Health Care 1 1 0 0 0] 0 0 (0] 0] 0 0 0] 28-Jan-20
ANALOG DEVICES INC Information Technology 1 1 0 O 1 O O 1 o 1 1 O 08-Dec-20
ANI PHARMACEUTICALS INC Health Care 1 1 0] 0 0] 0 1 0] 0] 0 0 0] 04-Jun-20

Page 2



Americas Engagements

g -
2| g 4 | 8
2z HEIEIEE:
e|a |8 5 g Els|3|8|%
HHEIRIELE: gl E(El5]|8| =
o | s = & o S < = - = 2 a
slg|lE|ls|E|2|s|3|E|2]|8)|¢ £
o 213 = & @ = » = - ‘G » @
£ £ @ @ 14 [ = ] ] 3 = £
el s » - - £ sl = £ S|S| e @
s | © 8 s [ c 1S 2 S| s c 3 -
22| = c| 8| @ 2l | | - ] 2
w|Ele| 2| 5(5|E)|E|2|&|E|s &
Ele]|a|u|lo|o| e c|lu|o]lzxz]| & -
S 1 ] ] 1 ] ] 1 ] 1 1 fi 5
Company Name Sector =1elelrerelelelH Il @
ANIMA HOLDING SA Consumer Discretionary 1 0O 1 1 o O O o0 1 22-Apr-20
ANNALY CAPITAL MANAGEMENT INC Financials 1 1 0 1 O 0O O O 1 o 11-May-20
APACHE CORP Energy 2 2 2 0 2 O 1 2 2 2 1 2 11-Nov-20
APARTMENT INVEST & MGMT CO Real Estate 2 1 1 O 0 O 1 1 0 O 0 O 27-0Oct-20
APOLLO GLOBAL MANAGEMENT INC Financials 2 1 0 O 0 O 1 0 O o0 1 1 13-Nov-20
APPLEINC Information Technology 4 3 0 0 0O O 0 2 1 2 1 1 27-0ct-20
APPLIED MAT INC Information Technology 1 o 1 O O O 1 1 0 1 1 o] 30-Nov-20
APPLIED OPTOELECTRONICS INC Information Technology 2 2 0 0 0 1 2 1 0 1 0 O 17-Dec-20
ARAMARK Consumer Discretionary 2 2 1 0 2 1 2 2 1 2 2 (o] 09-Dec-20
ARCA BIOPHARMA INC Health Care 1 1 0 O O O O O O O O 0 o07-Dec-20
ARCA CONTINENTAL SABDE CV Consumer Staples 1 1 1 1 1 1 1 1 1 1 1 1 21-Mar-20
ARCH CAPITAL GRP LTD. Financials 2 1 0 o 1 1 1 1 1 1 1 1 12-Nov-20
ARCH RESOURCES INC Energy 1 1 O 1 1 0 O 1 1 1 0 O 15-Jan-20
ARCHER DANIELS MIDLAND CO Consumer Staples 2 1 2 0 1 O 1 2 2 2 1 1 12-Nov-20
ARCO PLATFORM LTD Consumer Discretionary 1 1 0 O O O O O O 0O O O 28-0Oct-20
ARCOSA INC Industrials 1 0o 1 o o o o 1 1 o0 1 O 01-Oct-20
ARGAN INC Industrials 1 0 0 (O] 1 0O O 0O O 0 18-Jun-20
ARGO GROUP INTERNATIONAL HOLDINGS LTD Financials 3 1 1 o 2 2 3 O O O o0 O 21-Oct-20
ARISTA NETWORKS INC Information Technology 1 1 0 O 0 1 1 [O ] 0O O O 22-May-20
ARMSTRONG WORLD INDUSTRIESINC Industrials 1 0O 0o o o o o 1 1 1 0 O 12-Nov-20
ARROW ELECTRONICS INC Information Technology 2 1 0 o O O 1 1 0 1 1 0 14-Jul-20
ARTHUR J GALLAGHER & CO Financials 2 2 1 0 2 O O 1 1 1 1 1 13-Nov-20
ASSERTIO THERAPEUTICS INC Health Care 1 0O 0O O 1 oO 1 0 O O 0O 0 08-May-20
ASSOCIATED BANC-CORP Financials 1 0O 0O O o0 o 1 0 O O O o 07-0Oct-20
ASSURANT INC Financials 2 2 1 1 1 0 1 1 1 1 1 1 07-Oct-20
ASSURED GUARANTY LTD Financials 2 0 1 0 1 O 1 1 1 1 1 1  01-Dec-20
AT&T INC Communication 2 1.0 0 0 2 2 0 0 0 2 0 09Nov-20
Services
ATHENE HOLDING LTD Financials 1 0O 0O O 1 1 O O 0O O O O O08-Feb-20
Atlantic Power Utilities 2 2 1 0 1 0 1 2 2 2 0 1 02-Dec-20
ATLAS AIR WORLDWIDE HLDGS INC Industrials 2 0 O 1 1 0 1 1 1 1 2 0 05-Jun-20
ATMOS ENERGY CORP Utilities 2 1 2 1 0 0O O 2 0O 2 0 O 18-Nov-20
AURINIA PHARMACEUTICALSINC Health Care 1 1 0 O 0 o© 1 0 O O O 0 21-May-20
AURORA CANNABISINC Health Care 1 1 1 1 0 O O o o o o 21-Oct-20
AUTOMATIC DATAPROCESSING INC Information Technology 1 0O o o 1 o O o o o o o 10-Feb-20
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AUTONATION INC Consumer Discretionary 1 0O o0 1 o O O o o o 13-Apr-20
AUTOZONE INC Consumer Discretionary 2 1 0 0O O 1 1 1 1 0 0] 06-Mar-20
AVANGRID INC Utilities 2 1 1 0 2 O 0 2 1 0 O 17-Nov-20
AVANTORINC Health Care 1 1 0 O O 1 O O O O O o0 08-May-20
AVERY DENNISON CORP Materials 1 0 0O O O 1 o0 o0 1 1 0 O 05-0Oct-20
AVIENT CORP Materials 1 0 0O O O O O0O 1 1 1 0 O 03-May-20
AVIS BUDGET GROUPINC Industrials 1 1 0 0 0O O 0 0O O 0O O 0] 30-Apr-20
AVISTA CORP Utilities 2 1 0 O 1 O O 2 0O 0 1 0 21-Mar20
AVNET INC Information Technology 1 1 0 O O O 0] 1 0 1 1 (o] 23-Jan-20
AVROBIO INC Health Care 1 1 0 O 0 1 1 0 O O O 0 20-May-20
AXCELIS TECHNOLOGIESINC Information Technology 1 1 0 0 1 0 0] 1 0 1 1 1 28-Jan-20
AXIS CAPITALHOLDINGS LTD Financials 2 1 0 O 1 o 2 2 2 2 2 2 09-Nov-20
AXOS FINANCIALINC Financials 1 0 0O 0O 1 0O 1 O O O O O 11-Dec-20
AXTEL SAB DE CV gommumcanon 1 1 1 1 0 1 1 1 1 1 0 1 24-Aug-20
ervices
AYTU BIOSCIENCE INC Health Care 3 2 0 O 2 O 2 0O O O O 0 31-Mar20
AZUL SA Industrials 1 1 1 1 1 1 1 1 1 1 1 1 01-Jul-20
AZZ Industrials 1 1 0 0 1 0 0 1 1 1 1 0 03-Dec-20
B2GOLD CORP Materials 1 1 0 O O O O O O O 0o 0 02-Jun-20
BAKER HUGHES CO Energy 4 1 1 O 1 0 2 4 2 0 0O 1 30-Sep-20
BALL CORP Materials 2 1 1 0 0O O O 0O O 1 0 O 13-Aug-20
BANCO DO BRASIL SA Financials 3 2 0 O 2 O 3 O O 3 0O O 23-Nov-20
BANCO SANTANDER MEXICO SAINSTITUCION DE . .
BANCA MULTIPLE Financials 1 0 0 1 0 O O O 1 0 O 21-May-20
BANCOLOMBIA SA Financials 2 1 o 1 1 2 1 1 1 1 1 24-Jan-20
BANK OF AMERICA CORP Financials 2 1 2 0 2 2 0 2 2 2 2 2 19-Oct-20
BANK OF MARINBANCORP Financials 1 1 0 O o0 1 1 0 0O O o o 28-Jan-20
BANK OF MONTREAL Financials 2 0o 2 0 2 0 1 2 1 2 2 1 03-Nov-20
BANK OF NOVA SCOTIA Financials 1 0 1 0 1 O O 1 1 1 1 1 25-Mar-20
BANK OF PRINCETON Financials 1 1 o 0O O O O O o o o o 24-Apr-20
BANK OzK Financials 1 1 1 0o 1 O O 1 1 1 1 1  03-Nov-20
BANKUNITED INC Financials 1 o o O 1 o o 1 1 1 1 1 11-Dec-20
BARNWELL INDUSTRIES INC Energy 1 1 0 O 1 O 1 O O O 1 o0 26-Mar20
BARRICK GOLD CORP Materials 1 1 0 O O o0 1 1 1 1 0 1 04-Dec-20
BAXTER INTERNATIONAL INC. Health Care 2 2 1 0 2 O o 1 2 2 2 01-Oct-20
BB SEGURIDADE PARTICIPACOES SA Financials 1 0 1 1 0 1 O O o 1 1 1 20-May-20
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BCO CREDITO INVS Financials 1 1 1 1 1 1 1 1 1 1 1 02-0Oct-20
BEACON HOLDINGS INC Consumer Staples 1 1 0 O 1 o0 1 o 1 1 O 12-Oct-20
BECLE SABDE CV Consumer Staples 1 1 0 (O] o O O 1 0 O 16-Jun-20
BED BATH & BEYOND INC Consumer Discretionary 1 1 0 1 1 0 1 0O O 1 1 1 17-Jul-20
BERRY GLOBAL GROUP INC Materials 1 0o 0 0 o 1 o 1 1 1 1 O 16-Dec-20
BEST BUY CO INC Consumer Discretionary 1 1 1 0 0O O 1 1 0] 1 1 0] 30-0ct-20
BIG LOTS INC. Consumer Discretionary 1 1 1 O O O 1 o 1 1 1 o] 23-Jan-20
BIOGEN INC Health Care 1 1 1 1 1 0 O O O O 1 0 09-Nov-20
BIOHAVEN PHARMACEUTICAL HOLDING COMPANY
LTD Health Care 1 0o o o o 1 o o o o o o 28-Apr-20
BIOMARIN PHARMACEUTICAL INC. Health Care 1 1 1 1 0 O 1 0 O O 1 o 16-Nov-20
BioSpecifics Health Care 1 0O O o 0 1 1 0O O 0O O O 10-Jun-20
BLACKROCK NY MUNI INCOME TRUST Financials 1 1 0 0 1 1 1 1 1 1 1 26-0ct-20
BLACKSTONE GROUP INC Financials 1 1 1 0o 1 O O 1 1 1 1 1 05-0ct-20
BLOOM ENERGY CORPORATION Industrials 1 1 0 O O O O o0 o 1 0 1 06-May-20
BLOOMIN BRANDS INC Consumer Discretionary 1 0O 1 o o0 1 1 1 0 1 1 0 27-May-20
BLUCORA INC Financials 2 1 0 2 0 1 1 1 1 1 1 16-Nov-20
BLUEBIRD BIO INC Health Care 2 0 O O O O 2 0 0O O 0O 0 02-Nov-20
BLUEPRINT MEDICINES CORP Health Care 1 1 o o o O O o o o o o 17-Jun-20
BOEING CO Industrials 3 2 1 1 2 0 1 0 O O 1 0 09-Nov-20
BOISE CASCADE CO Industrials 1 0O 0o o o o o 1 1 1 1 O 26-0ct-20
BOLSA MEXICANA DE VALORES SAB DE CV Financials 2 1 1 1 1 1 2 1 1 1 1 1 16-Jun-20
BOMBARDIER INC Industrials 1 0O 0O O O o 1 0 0O O o o 11-Jun-20
BOOKING HOLDINGS INC Consumer Discretionary 1 0O O O 0 1 1 0O O 1 1 (o] 30-0Oct-20
BOOZALLEN HAMILTON HOLDING CORP Information Technology 1 0O 0o o o o o 1 1 1 0 O 24-Jan-20
BORGWARNER INC Consumer Discretionary 1 1 1 0 1 0 1 1 0 1 1 o] 08-Dec-20
BOXINC Information Technology 1 1 0 6] 1 1 o O O 0O O O 13-Feb-20
BR MALLS PARTICIPACOES SA Real Estate 3 1 1 1 2 1 2 1 2 1 1 1 11-Mar-20
BR PROPERTIES SA Real Estate 1 0O 0O O O o 1 0 0O O o o 03-Apr-20
BRF SA Consumer Staples 3 1 2 3 2 1 2 1 2 3 2 29-0ct-20
BRIDGEWATER BANCSHARES INC Financials 1 0O 0O O o0 1 1 0 O O O O 03-Nov-20
BRIGHT HORIZONS FAMILY SOLUTIONS Consumer Discretionary 1 1 1 O 0 1 0 1 0 o 1 (o] 14-Dec-20
BRIGHTHOUSE FINANCIAL INC Financials 1 0O 1 o0 1 0o O 1 1 1 1 1 10-Dec-20
BRINKER INTERNATIONAL INC Consumer Discretionary 1 1 0 1 o0 1 1 0 1 1 O 20-0Oct-20
BRINKS CO Industrials 1 1 o 0O O O O O o o o o 20-Apr-20
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BRISTOL-MYERS SQUIBB CO Health Care 5 2 1 1 1 2 0 1 2 3 2 24-Nov-20
BRISTOW GROUP INC Energy 1 0O O 1 o 1 0 O 0O 1 09-Jun-20
BROADCOM INC Information Technology 1 1 1 o O O 1 0O O 1 0 O 19-Mar-20
BROOKFIELD ASSET MANAGEMENT INC Financials 3 1 1 o 1 O 2 1 1 1 2 2 09-0ct-20
BROOKS AUTOMATION INC Information Technology 1 0 1 0 O 1 o0 1 O 1 1 O 24-Feb-20
BUNGE LTD Consumer Staples 2 1 2 0 0O O 1 2 1 0 1 0] 16-Dec-20
BWX TECHNOLOGIES INC Industrials 1 0 0 0O O 1 O 1 1 0 0 O O04-Feb-20
CABLE ONE INC Communication 1 1 0 0 00O O OO O O O 08May-20
Services
CABOT OIL & GAS CORP Energy 1 1 0 O 1 ©O 1 1 1 1 1 1 17-Nov-20
CADENCE BANCORPORATION Financials 3 1 0o o 1 1 2 0 0O o0 1 o© 12-Nov-20
CADENCE DESIGN SYSTINC Information Technology 1 0 0O O o O O 0O O O 20-0Oct-20
CALAMP CORP Information Technology 2 2 0 0 1 0 1 1 0 1 1 0 09-0ct-20
CALAVO GROWERSINC. Consumer Staples 1 1 o o0 1 1 O O O OO 1 o 14-Apr-20
CALLAWAY GOLFCO Consumer Discretionary 1 0O O 0O 0 1 o O O o O O 28-Apr-20
Camil Alimentos Consumer Staples 1 1 1 1 1 1 1 [O ] 1 0 O 19-Jun-20
Canacol Energy Energy 1 0O O o O O 0 1 0 0O O O 07-Jul-20
CANADIAN PACIFIC RAILWAY LTD Industrials 1 0o o 1 1 o 1 1 1 0 O 16-Sep-20
CANADIAN SOLARINC Information Technology 1 1 O 0O 0 1 o O O o O O 19-Jun-20
CANNAE HOLDINGSINC Financials 1 1 0 O 0 O 1 0 O O O 0 08-Jun-20
CAPITAL ONE FIN CORP Financials 2 0 O o0 1 o0 1 1 1 1 1 1 25-Sep-20
CAPITAL POWER CORP Utilities 1 0 1 0 1 o 1 1 1 1 0 1 17-Aug-20
CARDINAL HEALTH INC Health Care 2 1 1 0 o0 1 2 0 0 o0 1 1 29-0Oct-20
CARDIOVASCULARSYSTEMS INC Health Care 1 1 0 O 1 0O 1 0 O 1 0 1 05-Nov-20
CARLYLE GROUPINC/THE Financials 1 1 1 0o 0 1 1 1 1 1 1 1 22-Sep-20
CARNIVAL CORP Consumer Discretionary 1 o 1 O O O 0] 1 1 1 1 o] 03-Nov-20
CARRIER GLOBAL CORP Industrials 1 o o o 1 o o o o o o o 16-Nov-20
CASTLIGHT HEALTH INC Health Care 2 1 0 1 2 2 2 0O O O 2 1 11-Dec-20
CATCHMARK TIMBER TRUST INC Real Estate 1 0O 1 o0 0 o© 1 0 O 1 0 O 11-Nov-20
CATERPILLARINC Industrials 2 0O O 0 1 0 0 2 1 0O O O 04-Nov-20
CATO CORP (THE) Consumer Discretionary 1 0 1 0 o0 1 1 0 O O 1 1 20-May-20
CBOE GLOBAL MARKETSINC Financials 2 2 2 0 2 1 1 2 2 2 1 1 14-Oct-20
CCRSA Industrials 1 0O 1 o0 0 1 1 0 O 1 1 0 31-Mar-20
CDW CORP Information Technology 1 0O O 0 1 0 0 1 0] 1 1 1 01-Sep-20
CELANESE CORP Materials 1 0O 0o o 1 o O 1 o 1 1 O 02-Nov-20
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CEL-SCI Health Care 3 0O 0O o 2 0 0O o0 o 21-Apr-20
CEMEX SABDE CV Materials 4 0 1 0 1 0 1 3 3 0 4 01-Jul-20
CENTENE CORP Health Care 3 1 1 0 O O 3 0O 0O O O 2 02-Nov-20
CENTERPOINT ENERGY INC Utilities 3 2 1 1 2 0 2 2 1 1 1 1 23-Nov-20
CENTERRA GOLD INC Materials 1 o0 1 o 1 O O O o o o0 1 20-Apr-20
CENTRAIS ELETRICAS BRASILEIRAS SA Utilities 1 1 1 1 0 1 0O 0 O 1 1 1 11-Dec-20
CENTRO DE IMAGEM DIAGNOSTICOS SA Health Care 1 0O 0O O O o© 1 0 O 1 0 O 15-Apr-20
CF INDUSTRIES HOLDINGS INC Materials 1 0O 0 o 1 o O 1 1 1 1 O 15-Apr-20
CHANNELADVISOR CORP Information Technology 1 1 0 O O O O O O 0O O O 15-Oct-20
CHARLES SCHWAB CORP Financials 2 2 1 0 1 1 1 2 2 2 1 1 16-Dec-20
CHARTER COMMUNICATIONS INC ommunication 1 1 1 0 0 0 1 0 0 1 1 1 020ct20
Chase Materials 1 1 0 0 (O] 0 (O] 0O O 0 31-Jan-20
CHEESECAKE FACTORY INC Consumer Discretionary 1 o 1 0 1 0 o 0 1 1 1 o] 04-Nov-20
CHEMOURS COMPANY Materials 1 0O 0o o 1 o O 1 1 1 0 O 17-Nov-20
CHENIERE ENERGY INC Energy 4 2 0 1 3 0 3 4 1 3 2 1 19-Oct-20
CHEVRON CORP Energy 9 3 4 1 4 0 1 7 5 3 5 03-Nov-20
CHILDRENS PLACE RETAILSTORES, INC. Consumer Discretionary 2 1 2 0] 1 0 2 1 0 1 2 (o] 11-Dec-20
CHIPOTLE MEXICAN GRILL INC Consumer Discretionary 3 1 2 0 1 0 3 1 1 1 2 0 08-Dec-20
CHURCHILL DOWNS INC Consumer Discretionary 1 1 1 0o O 1 o0 1 O 1 0 O 14-Apr-20
CIELO SA Information Technology 1 1 1 1 1 1 1 1 1 1 1 1 16-Jul-20
CIGNA CORP Health Care 1 1 1 0 0 O 1 0 O o0 1 1 13-Apr-20
CINCINNATI FINL CORP Financials 2 2 0 0 1 2 1 0 1 1 1  02-Dec-20
CIRCORINTL INC. Industrials 2 1 0 0 2 0] 1 0 1 1 (o] 07-Dec-20
CISCO SYSTEMSINC Information Technology 1 1 0 0 1 0 0 1 0 o 1 1 19-Aug-20
CITIGROUP INC Financials 1 0o 1 1 1 1 1 1 1 1 0 1 28-0Oct-20
CITIZENS FINANCIAL GROUP INC Financials 2 0 O o0 2 o© 1 2 2 2 2 2 24-Sep-20
CITIZENS INC/TX Financials 1 0O O O O O 1 0O O 0O O O 13-May-20
CLEARWAY ENERGY INC Utilities 1 1 1 0 1 oO 1 1 0 O O oO 14-Feb-20
CLOROX COMPANY (THE) Consumer Staples 1 1 1 1 1 0 0] 1 0 1 1 1 10-Sep-20
CME GROUP INC Financials 1 0O 1 o0 1 oO 1 1 1 1 0 1 24-Jan-20
CMS ENERGY CORP Utilities 5 2 3 0 2 O 1 5 2 4 1 11-Nov-20
CNO FINANCIAL GROUP INC Financials 3 2 1 0 1 O 1 1 1 1 1 1 17-Nov-20
CNX RESOURCES CORP Energy 1 1 1 0 1 O O 1 1 1 1 1 04-Nov-20
COCA-COLACO Consumer Staples 1 0O 1 o0 O O O o o o0 1 1 25-Mar-20
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COGENT COMMUNICATIONS HOLDINGS INC gg:gz:'cat'on 101 1 0 0 1 1 0O O 1 O 08-Dec-20
COGNEX CORP Information Technology 2 2 0 0 1 1 O O O 0O O 1 18-Dec-20
COHERUS BIOSCIENCES INC Health Care 1 1 0 0 0 O O O O O O O 20-May-20
COLGATE-PALMOLIVE CO Consumer Staples 2 2 1 o 1 o0 2 2 1 2 1 O 17-Dec-20
COLONY BANKCORP Financials 1 0 0 0 0 O 1 0 0O 0 O O 20-May-20
COLONY CAPITAL INC Real Estate 1 1 0o 1 1 O O O O O O O 19-Feb-20
COMCAST CORPORATION Communication 3 1 1 0 0 0 2 2 0 2 3 1 02-Dec20
Services
COMERICA INCORPORATED Financials 1 1 1 o 1 0O 1 1 1 1 1 1 28-0ct20
COMFORT SYSTUSAINC Industrials 1 1. 0 0 0 O O O O O O O 10-Mar20
COMMSCOPE HOLDING CO INC Information Technology 2 2 0 O O 1 2 1 0 1 0 O 01l-May-20
COMMUNITY BK SYST, INC. Financials 1 0O 1 1 1 0O 0 0 0 O O 18-Sep-20
COMPANHIA BRASILEIRA DE DISTRIBUICAO Consumer Staples 3 1 0 2 2 1 2 1 1 2 1 1 16-Dec-20
COMPANHIA DE LOCACAO DAS AMERICAS Industrials 1 0 0 I 1 0O 0O O O 1 0 0O 20-May-20
COMPANHIA ENERGETICA DE MINAS GERAIS CEMIG  Utilities 2 1 1 1 2 1 1 1 1 1 1 2 28-Feb-20
COMSCORE INC Communication 1 1. 0 0 0 O O O O O O O 23-Jun-20
Services
CONCENTRADORA FIBRADANHOS SA DE CV Real Estate 1 0 0O O 1 O O O O O O O 18-Mar20
CONCHO RESOURCES INC Energy 5 1 1 0 2 0 1 5 1 2 1 1 24-Aug-20
CONNS INC Consumer Discretionary 1 1 0 O O O 1 o 1 0O O O 21-Feb-20
CONOCOPHILLIPS Energy 6 2 0 O 4 0 2 6 2 2 1 1 23-0ct-20
CONSOL ENERGY INC Energy 4 3 0 O 1 1 2 3 3 3 0 1 23-Nov-20
CONSOLIDATED COMMUNICATIONS HOLDINGS INC ggsm;‘g‘icat“’” 1 1 0 0 0 O O O O O O O 22-Apr-20
CONSOLIDATED EDISON INC Utilities 2 0 0 0 1 0O 2 0 1 0 0 11-Nov-20
CONTROLADORA VUELA COMPANIA DE AVIACION Industrials T o o 1 1 O 0 0 1 0 0 08Sep-20
SABDE CV
CORCEPT THERAPEUTICS INC Health Care 1 1 0 0 0 O O O O O O O 22-May-20
CORELOGICINC Industrials 5 4 0o o 3 1 O O o o0 o0 o 12-Nov-20
CORMEDIX INC Health Care 1 1 0 0 0 O O O O O O O 03-Dec-20
CORNING INC Information Technology 1 1 0 0 1 0 1 0O O 1 1 1 03-Nov-20
CORTEVA INC Materials 3 2 0 0 1 O 1 2 1 2 1 0 19-Nov-20
COSAN LOGISTICASA Industrials 1 1 0o o O 1 1 0 O 1 O O 20-Jul-20
COSAN SA INDUSTRIA E COMERCIO Energy 3 3 2 2 3 3 2 3 3 3 2 3 24-Nov-20
COSTCO WHSLE CORP Consumer Staples 2 2 1 0 0 1 1 1 0 1 1 1 15-Dec-20
COWEN INC Financials 2 0 0 0 O 0O 2 0O O O O O 02-Sep-20
CRACKER BARREL OLD COUNTRY STORE INC Consumer Discretionary 5 5 0O 2 0 2 0 O 1 1 1 17-Nov-20
CRANE CO Industrials 1 1 0 0 0 O O O O O O O 31-Mar20
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Credicorp Financials 2 2 1 1 2 1 1 1 1 1 02-Dec-20
CREDITO REAL SAB DE CV SOFOM ENR Financials 1 0O 0O 1 O 0O O O O O 19-Mar-20
CRESCENT POINT ENERGY CORP Energy 3 1 1 0 1 0 1 3 1 1 1 09-Dec-20
CROWN CASTLE INTERNATIONAL CORP Real Estate 2 2 1 1 2 0 1 O O o0 o0 o 28-0ct-20
CSX CORP Industrials 2 2 0 1 0 0 1 1 1 1 1 O 27-Apr-20
CULLEN/FROST BANKERS INC Financials 1 1 0 O 1 o O 1 1 1 1 1 16-Nov-20
CUMMINS INC Industrials 4 0 1 0 2 0 0 4 2 3 2 1 21-Sep-20
CVS HEALTH CORP Health Care 3 2 1 1 31 2 1 1 1 1 1 14-Dec-20
CYMABAY THERAPEUTICS INC Health Care 1 1 0 O 1 0O O O O O 0O 0 12-Feb-20
CYRUSONE INC Real Estate 1 1 0 0 O o O O o o o o 21-Apr-20
CYTOMX THERAPEUTICS INC Health Care 1 1 0o 0O O 1 O O O O O 0 1l1-Jun-20
DANA INC Consumer Discretionary 1 o 1 O 0 1 1 1 0 1 0 O 23-Nov-20
DANAHER CORPORATION Health Care 1 1 0 O 1 o0 1 1 0 1 0 O 08-Apr-20
DARLING INGREDIENTS INC Consumer Staples 1 0 1 O 0 o0 1 1 0 1 1 1 15-Sep-20
DAVE & BUSTERS ENTERTAINMENT INC Consumer Discretionary 1 o 1 O O O 1 [O ] o 1 0 15-Jun-20
DAVITA INC Health Care 2 2 0 1 2 O 2 O O O 2 1 O05Jun-20
DEERE & CO Industrials 1 0O O o O O 1 1 1 1 0 O 04-Aug-20
DELEK US HOLDINGSINC Energy 1 1 1 o 1 1 1 1 1 1 0 1 08-0Oct-20
DELL TECHNOLOGIESINC Information Technology 2 0O O 0 1 2 0 1 0 o 1 1 13-Nov-20
DELTA AIRLINES INC Industrials 1 o0 1 o0 O 1 o0 1 1 1 1 O 05-Jun-20
DELTA APPARELINC Consumer Discretionary 1 1 0 o O O 0 1 1 1 1 0 24-Jan-20
DELUXE CORP Industrials 1 0 0 0O O O 1 O O 1 0 O 04-Nov-20
DESIGNER BRANDSINC Consumer Discretionary 1 1 0 0] 1 0 0O O 0O O 0] 30-Jun-20
DEVON ENERGY CORPORATION Energy 8 5 3 2 4 0 3 8 5 4 5 1 28-Dec-20
DHI GROUP INC gom.m“”'cat'o” 1 0 0 0 1 0 1 0 0O O O O 08-Apr20
ervices
DIAMONDBACK ENERGY INC Energy 2 0 1 o o0 1 2 2 2 0 2 09-Oct-20
DIEBOLD NIXDORFINC Information Technology 1 1 0 O O O O O O 1 1 0 05-0ct-20
DIODES INC Information Technology 1 1 0 o O O 0 1 0 1 1 0 14-Jan-20
DISCOVER FINANCIAL SERVICES Financials 1 1 1 0 O 0 1 1 1 1 1 1 12-Oct-20
DISCOVERY INC gom.mun'cat"’” 2 2 1 0 0 1 2 0 0 0 2 0 12Jun20
ervices
DIVERSIFIED GAS &OIL PLC Energy 1 1 o0 0O O O O O o o o o 13-Apr-20
DOLBY LABS Information Technology 1 1 0 O 0 1 1 0 O O O o 16-Jan-20
DOLLAR GENERAL CORP Consumer Discretionary 1 1 1 o 0 1 O O O 1 1 (o] 13-Oct-20
DOLLARTREEINC Consumer Discretionary 1 o 1 o O O 0] 1 1 1 0 O 27-May-20
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DOMINION ENERGY INC Utilities 6 1 0 4 O 3 6 1 2 2 1 11-Nov-20
DOMMO ENERGIASA Energy 1 1 0 O 1 O O O 1 o0 1 20-Apr-20
DONNELLEY FINANCIALSOLUTIONS INC Financials 2 1 0 0 2 1 1 1 1 1 0 06-May-20
DORMAN PRODUCTSINC Consumer Discretionary 1 1 0 o O O o O O o O O 07-May-20
DOVER CORP Industrials 4 o0 O O o 1 2 1 2 1 1 O 28-0ct-20
DOWINC Materials 1 0 O O 1 o0 1 1 1 1 1 1 15-Dec-20
DRAFTKINGS INC Consumer Discretionary 1 1 0 0 1 0 0] 1 0 1 1 o] 11-Dec-20
DRIL-QUIP INC Energy 1 1 1 0 0 o0 1 1 1 0 1 1 16-Nov-20
DTE ENERGY COMPANY Utilities 6 2 1 2 3 0 1 6 4 4 3 2 14-Dec-20
DUKE ENERGY CORP Utilities 5 2 3 0 2 O 2 4 2 3 2 2 10-Nov-20
DXCTECHNOLOGY CO Information Technology 1 0O O O O O 1 0O O 0O O O 06-Aug-20
DYNAVAX TECHNOLOGIES CORP Health Care 2 2 0O O 1 o 2 0 0 o0 1 1  20-May-20
EAGLE BANCORP INC Financials 3 o1 o 1 O 3 O O o0 1 o 13-Oct-20
EAGLE PHARMACEUTICALS INC Health Care 2 2 0 0 0 1 1 0 O O 0O 0 18-Jun-20
EASTERLY GOVERNMENT PROPERTIES INC Real Estate 1 0 0o 0O O O 1 O O O 0O O O01-May-20
EASTGROUP PROPERTIES INC Real Estate 1 1 o o 1 o O O o o 1 o 21-Jul-20
EASTMAN CHEMICAL COMPANY Materials 1 0 1 O O O O 1 1 1 0 1 14-Sep-20
EBAY INC Consumer Discretionary 2 1 2 o 0 1 2 2 1 2 2 1 16-Dec-20
ECOLABINC Materials 2 1 0 O O O 0 1 1 2 0 O 04-Aug-20
ECOPETROL SA Energy 7 4 3 4 5 4 3 4 5 5 3 6 04-Nov-20
ECORODOVIAS INFRAESTRUTURAE LOGISTICASA Industrials 2 1 1 0 1 0O O 0O 0O 1 0 O 14-Sep-20
EDISON INTL Utilities 3 1.2 O 1 o 1 2 1 1 1 1 16-Dec-20
EDITAS MEDICINE INC Health Care 2 1 2 0 1 1 O O 0O 2 0 1 17-Apr-20
EDWARDS LIFESCIENCES CORP Health Care 2 2 0 1 o0 1 1 0 0O O 1 1  01-Dec-20
EIDOS THERAPEUTICSINC Health Care 1 1 0 O O O O O O O 0O o0 26-May-20
ELANCO ANIMAL HEALTH INC Health Care 1 0 o 1 o o 1 1 1 1 O 22-Jun-20
ELECTRONIC ARTS INC Communication 2 1 1 1 0 1 0 0 0 0 1 1 30-Jul-20
Services
ELEMENT SOLUTIONS INC Materials 1 1 o o O o 1 o O O O 0 11-Jun-20
ELF BEAUTY INC Consumer Staples 1 0O O O O O 1 [0 ] 0O O O 24-Aug-20
ELILILLY AND COMPANY Health Care 4 2 3 1 1 o 2 O 1 3 2 2 26-0Oct-20
EMBRAER SA Industrials 2 2 1 2 2 2 1 1 1 2 2 2 19-Nov-20
EMERGENT BIO Health Care 1 1 1 0 O O O O O O 1 0 02-Sep-20
EMERSON ELECTRIC CO Industrials 1 0o o 0O O o O O o 1 o0 o 10-Jul-20
EMPIRE STATE REALTY TRUST INC Real Estate 1 0 0 1 1 1 0O O O 1 0 O 28-Feb-20
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ENBRIDGE INC Energy 2 1 o 2 o o0 2 1 2 2 1 05-0ct-20
ENEL AMERICAS SA Utilities 2 6 2 2 1 1 1 1 2 1 1 15-Dec-20
ENERGIZER HOLDINGS INC Consumer Staples 2 2 0 O 1 o O O o o o o 17-Jan-20
ENERGOUS CORP Industrials 1 1 o0 o0 1 O 1 O O O 0O O 21-May-20
ENERPAC TOOL GROUP CORP Industrials 11 0 o O o0 O O o 1 o0 oO 16-Jan-20
ENNIS BUS FORMS INC. Industrials 1 0 0 0o 0O O 1 O O O O O 10-Nov-20
ENOVA INTERNATIONALINC Financials 1 1 1 o 1 O 1 1 1 1 1 O 12-Feb-20
ENPHASE ENERGY INC Information Technology 1 1 O O 0 1 6] 1 O 1 0 O 16-May-20
ENPRO IND INC Industrials 2 1 0 0 0O O 1 0 1 0O O 0] 13-Apr-20
ENTERGY CORP Utilities 3 0 o o 1 O O 3 1 1 0 O 09-Nov-20
ENZO BIOCHEM, INC. Health Care 4 2 2 2 4 2 1 0 O 0 1 0 29-Dec-20
EOG RESOURCES INC Energy 6 1 1 1 3 O 1 5 3 3 2 2 03-Dec-20
EPLUS, INC. Information Technology 1 1 1 O O O O O O 0O O O 27-Feb-20
EQT CORP Energy 1 o 1 o 1 O O O O O O O 18-May-20
EQUATORIAL ENERGIASA Utilities 1 1 o0 o 1 O O O 1 1 1 O O02-Jan-20
EQUIFAX INC Industrials 1 0 0O O O O O O 1 0 0 30-Nov-20
EQUITABLE HOLDINGSINC Financials 2 2 2 1 2 2 2 2 1 2 1 1 03-Nov-20
EQUITY COMMONWEALTH Real Estate 1 1. 0o 0 O O O O O O o 0 19-Jun-20
ESCO TECH INC. Industrials 1 0 0 0O 1 0O O 1 0 1 0 O 14-Feb-20
EVERBRIDGE INC Information Technology 1 1 0 O 0 O 1 0 O O O o 15-Oct-20
EVERCORE INC Financials 2 1 0 O 1 0 2 1 1 1 1 1 09-Nov-20
EVEREST RE GROUP LTD Financials 1 1. o 0 O O O 1 1 1 1 1 13-Feb-20
EVERGY INC Utilities 2 1 1 0 2 0 0 1 1 1 0 0 12-Nov-20
EVERSOURCE ENERGY Utilities 2 1 1 o 1 O O 2 O 1 1 O 21-Mar20
EVERTECINC Information Technology 2 2 1 0 1 2 o 0 1 2 2 1 11-Aug-20
EVOLENT HEALTH INC Health Care 1 o 0 o 1 0O O O O O 1 1 13-Nov-20
EXELIXIS INC. Health Care 2 1 1 0 0 1 1 0O O O O O 09-Nov-20
EXELON CORPORATION Utilities 2 0 1 0 1 O O 2 1 1 0 0 10-Nov-20
EXPEDIA GROUP INC Consumer Discretionary 1 o 1 o O O 1 0O O 1 1 o] 02-Jun-20
EXPEDITORS INTL OF WASHINGTON INC Industrials 2 1 0 0 1 O o 2 1 1 0 0 03-Dec-20
EXTREME NETWORKS INC Information Technology 1 0O O 1 0 0O O O o 1 0 O 16-Oct-20
EXXON MOBIL CORP Energy i 4 7 1 9 0 2 é 3 3 6 5 17-Dec-20
F.N.B CORP Financials 1 o0 1 0o O O O O O O 1 1 20-Nov-20
FACEBOOK INC Communication 4 3 4 0 1 2 1 1 0 2 2 4 15Dec-20

Services

Page 11



Americas Engagements

F .
2| g 4 | 8
2|3 HEIEIEE:
" g é E o qE, k] :‘;% % ]
B EIE: g 2| E|E| 5 2
oc|l=|2| | e E S| E| 8] = s 8
e8| 8|5|8(&|s|2|E|3]|E]| 5 £
2 213 =| & @ = ] S | = a ) o
£ £ @ @ ] [ = ] ] [ = £
el s » - - £ sl = £ S|S| e @
s | © 8 s [ c 1S 2 S| s c 3 -
2| | = sl 8] 2l &1 =] ¢ [ ] 2
| 8|lg|e|5|s|E|E|2|8|58)|% b
Ele]|a|u|lo|o| e c|lu|o]lzxz]| & -
S 1 ] ] 1 ] ] 1 ] 1 1 fi 5
Company Name Sector =1elelrerelelelH Il @
FASTENAL CO Industrials 4 1 O O O O o o o 1 2 14-Apr-20
FEDERAL AGRICULTURAL MORTGAGE CORPORATION  Financials 1 0 1 o0 1 1 1 1 1  01-Dec-20
FEDEX CORP Industrials 3 0 0O o o0 1 1 1 1 1 0 1 02-Sep-20
FIBRA UNO ADMINISTRACION SA DE C Real Estate 1 1 1 1 1 1 1 1 1 1 1 1 14-Jul-20
FIDELITY NATIONAL FINANCIAL INC Financials 2 2 0 0 1 1 1 0 O O O O 19-Nov-20
FIFTH THIRD BANCORP Financials 2 2 0 1 1 1 2 2 2 2 2 26-0ct-20
FINANCIAL INSTITUTIONS INC. Financials 1 0 0O O 1 o0 1 1 1 1 0 O 13-Mar-20
FIRST FINL CORP Financials 1 1 0 O 1 O 1 0O O O O 0 19-Nov-20
FIRST HAWAIIAN INC Financials 2 0 1 o 1 o 2 1 1 1 1 1 01-Oct-20
FIRST HORIZON CORP (TENNESSEE) Financials 1 0 0 1 1 0 O 1 1 1 1 1 14-Dec-20
FIRST MIDWEST BANCORP INC/ IL Financials 1 0 1 1 1 0 O 1 1 1 1 1 24-Jan-20
FIRST NORTHWEST BANCORP Financials 1 o o 0o o o 1 O O O o o 23-Apr-20
FIRST REPUBLIC BANK Financials 2 1 0 1 1 1 2 1 1 1 1 1 23-0Oct-20
FIRSTENERGY CORP Utilities 3 1 1 o 1 1 O 3 2 2 1 1 09-Nov-20
FIVE PRIME THERAPEUTICS INC Health Care 1 1 0 0O O O O O o o o o 13-Oct-20
FIVE9 INC Information Technology 1 0 o O O 1 0O O 0O O O 14-Feb-20
FLEXION THERAPEUTICS INC Health Care 1 0 0O 0O 1 1 O O O 1 0 1 27-Feb-20
FLEXSTEEL Consumer Discretionary 1 1 0 0 1 0 o O O 0O O O 04-Jan-20
FLOOR &DECORHOLDINGS INC Consumer Discretionary 1 1 1 O 0 1 0 1 0 1 1 0 01-Dec-20
FLOWSERVE CORPORATION Industrials 1 o o o0 1 o O 1 1 O O O 28-Jan-20
FMC CORP Materials 1 0O O 0 1 0 0O O 1 1 1 0 07-Feb-20
FOOT LOCKERINC Consumer Discretionary 1 1 1 0O 0 O 1 1 0 1 1 1 30-Sep-20
FORD MOTOR COMPANY Consumer Discretionary 3 1 2 1 0O O 2 1 0] 3 3 1 20-Nov-20
FORMFACTORINC Information Technology 1 1 o o0 1 0 1 O 1 0 O 19-Feb-20
FORTINET INC Information Technology 1 0O O 0O 0 1 o O O o 1 o] 17-Jun-20
FORTIVE CORP Industrials 1 o o 0O o 1 O O O O O 0 21-Aug-20
FORWARD AIR CORP Industrials 1 1 0 O 0 1 1 0 1 O O O 18-Nov-20
FOX CORP gom.m“”icaﬁo” 1 0 1 0 0O O O O O O O O 21-Oct-20
ervices
FRANCO-NEVADA CORP Materials 1 1 0 1 O O O O 1 O O O 30-Mar20
FREEPORT-MCMORAN INC Materials 2 0 o o o o 1 2 2 2 2 0 16-Nov-20
FRESHPET INC Consumer Staples 1 o 1 O 0 1 0 1 0 1 0 O 01-Jun-20
FRONTDOOR INC Consumer Discretionary 2 1 2 0O 0 1 2 1 0 1 2 0 07-Oct-20
FRONTERA ENERGY CORP Energy 3 1 0o 2 o 3 2 3 2 1 16-0ct-20
FTI CONSULTING INC. Industrials 1 o o 0o o o o o o 1 o o 05-0Oct-20
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GAFISA Consumer Discretionary 2 2 2 1 [O ] 2 0 1 27-Jul-20
GALECTIN THERAPEUTICS INC Health Care 1 0] 0 0] 0] 0O O 0 0] 30-Nov-20
GAMESTOP CORP Consumer Discretionary 4 4 O 1 4 0 o O O o 1 0 04-Jun-20
GANNETT CO INC Communication 2 1 2 0 2 1 1 0 0 1 2 1 04Jun-20
Services
GAPINC Consumer Discretionary 1 0O 1 O 0 O 1 0 O 1 1 O 12-May-20
GATX CORP Industrials 1 (0] 1 0 0] 0] 0 1 1 1 0 0] 10-Dec-20
GCP APPLIED TECHNOLOGIES INC Materials 4 4 0 1 3 2 0] [O O] 0O O 0 20-May-20
GENERAL DYNAMICS CORP Industrials 1 0 0 0 o] 0 1 1 o] 0O O (o] 03-Dec-20
GENERAL ELECTRIC CO Industrials 2 1 o0 2 O O 2 2 2 2 2 O 14-Oct-20
GENERAL MILLS INC Consumer Staples 1 1 1 0 1 0 1 1 1 1 0 0] 10-Jan-20
GENERAL MOTORS CO Consumer Discretionary 1 0o 1 0 1 1 1 1 0 1 1 1 18-May-20
GENTHERM INC Consumer Discretionary 1 1 1 0 1 0 1 (O] 1 0 O 03-Dec-20
GENUINE PARTS CO Consumer Discretionary 2 0 0 1 0 0 1 0 2 2 o] 21-Sep-20
GEOSPACE TECHNOLOGIES CORP Energy 1 0] 0 0] 0 0 0O O 0O O 0] 05-Feb-20
GIBSON ENERGY INC Energy 2 2 1 0 1 0] 0 2 2 2 0 2 21-Dec-20
G-Il APPAREL GROUP LTD Consumer Discretionary 1 1 0 0 1 0 1 o 1 1 0 O 19-Feb-20
GILEAD SCIENCESINC Health Care 5 3 4 0] 4 0 3 2 1 1 2 3 13-Oct-20
GLAUKQOS CORP Health Care 2 2 0] 1 2 1 2 (0] 1 0] 1 1 08-Dec-20
GLOBAL BLOOD THERAPEUTICS INC Health Care 1 1 0 0] o] 1 1 [O ] 0O O 1 09-Jan-20
GOGO INC Sommunication 1 00 0 1 0 1 0 0O O O O 23Apr20
ervices
GOLDMAN SACHS GROUPINC/THE Financials 4 1 2 2 4 1 1 3 3 4 4 2 19-Oct-20
GOODRICH PETRO Energy 1 1 1 0 0] 0] 0 1 1 0O O 0] 14-Oct-20
GOODYEARTIRE & RUBBERCO Consumer Discretionary 1 0O 1 0O 0 O 1 1 0 1 1 O 14-Dec-20
GOOSEHEAD INSURANCE INC Financials 1 0] 0] 0 0] 1 0 0O O 0O O 0] 02-Dec-20
Graham Industrials 1 1 0 O o o0 1 1 0 O O O 03-Aug-20
GREENBRIER CO INC Industrials 1 0O O 1 (O] 1 0O O 0O O (o] 08-Jan-20
GRENDENE Consumer Discretionary 1 1 0 0 1 0 O O O 0O O O 09-Jun-20
GRID DYNAMICS HOLDINGSINC Information Technology 1 0] 0 0 0] 0 1 0O O 0O O 0] 18-Mar-20
GRIFFON CORP Industrials 2 0 1 0o 0O 0 1 1 0 O 1 O 04-Dec-20
GROUPON INC Consumer Discretionary 1 1 1 0O 0 1 1 [O ) o 1 0 08-Jan-20
GRUBHUB INC Consumer Discretionary 1 1 0 1 1 O 0 1 1 0 O 25-Feb-20
GRUMA SAB DE CV Consumer Staples 2 1 1 1 2 1 1 1 1 1 1 1 09-Jun-20
Grupo Aero Industrials 1 1 1 0 1 1 1 1 0 1 1 0] 14-Jan-20
GRUPO AEROPORTUARIO DEL PACIFICO SAB DE CV Industrials 2 2 2 2 2 2 0 0O O 2 2 2 01-Apr-20
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GRUPO ARGOS SA Materials 1 1 1 1 1 1 1 1 1 1 1  03-Dec-20
GRUPO DE INVERSIONES SURAMERICANASA Financials 4 1 1 1 2 3 1 3 3 3 1 1 11-Aug-20
GRUPO ELEKTRA SAB DECV Financials 1 0 O O 1 o0 1 1 0 1 O O 18-Mar20
GRUPO FINANCIERO BANORTESAB DE CV Financials 1 0 0O O 1 O O O O 0O 0O 0 O05-Feb-20
GRUPO GIGANTE SAB DE CV Consumer Staples 1 1 0 1 1 1 0 O O 1 O 1 30-May-20
GRUPO HERDEZ SAB DECV Consumer Staples 1 o o 0O 1 O O O o o o o 08-Apr-20
GRUPO HOTELERO SANTA FE SAB DE CV Consumer Discretionary 2 0O O 1 2 0 1 0O O 1 0 O 17-Sep-20
GRUPO LALA SABDE CV Consumer Staples 2 1 1 0 2 1 1 1 1 1 1 1 25-Nov-20
GRUPO MEXICO SAB DE CV Materials 2 2 0 1 1 2 1 2 2 2 2 2 18-Aug-20
GRUPO NUTRESA SA Consumer Staples 1 1 1 1 1 1 1 1 1 1 1 1  07-Dec-20
GRUPO ROTOPLAS SAB DE CV Industrials 3 2 2 1 3 2 1 2 2 3 2 2 09-Nov-20
GRUPO SECURITY SA Financials 2 1 1 2 2 2 1 1 2 1 1 01-Jul-20
GRUPO SPORTS WORLD SABDE CV Consumer Discretionary 2 o 1 1 2 1 O O O 1 0 O 17-Jul-20
GRUPO TELEVISASAB gom.mun'cat"’” 4 4 4 3 3 4 2 2 1 4 2 3 16-Dec-20
ervices
GUIDEWIRE SOFTWARE INC Information Technology 1 0O 0O O o0 o 1 0 O O O o 11-Dec-20
GULF KEYSTONE PETROLEUM LTD Energy 1 0o 0o 0O O 0O 1 O O O 0O 0 16-Jun-20
GULFPORT ENERGY Energy 1 1 0 1 1 o0 1 O O o0 1 oO 08-Apr-20
H&R BLOCK INC Consumer Discretionary 1 1 1 0 1 0 o O O 1 1 1 04-Sep-20
HAEMONETICS CORP Health Care 1 1 0o o 1 1 1 0 O O 1 o 14-Jan-20
HALLIBURTON COMPANY Energy 5 1 0 0O 2 O 1 4 1 2 2 1 30-Nov-20
HAMILTON LANEINC Financials 1 1 0 O o0 1 1 0 O O O O 31-Aug-20
HANCOCK WHITNEY CORP Financials 1 1 1 o 1 o0 o0 1 1 1 1 15-Dec-20
HANMI FINL CORP Financials 1 0O o 0 0O O 1 0O O 0O O 0] 24-Sep-20
HARLEY-DAVIDSON INC Consumer Discretionary 1 o 1 o O O 1 1 1 1 O 1 11-May-20
HARTE HANKS INC Sommunication 1 1 1 0 1 0 1 0 0 0 1 1 16-Jul-20
ervices
HASBRO INC Consumer Discretionary 1 1 1 o] 1 0 1 1 0 1 1 1 01-Dec-20
HAWAIIAN ELEC INDS INC Utilities 4 3 O O 1 2 1 4 1 2 1 2 12-Oct-20
HAWAIIAN HLDG Industrials 1 1 0 O O O O O O O 0O 0 12-May-20
HEICO CORP Industrials 1 1 0 0O O O O O O O o 0 16-Jun-20
HELBOR EMPREENDIMENTOS SA Real Estate 1 0 1 1 1 0 1 O O 1 0o O 19-Jun-20
HELMERICH AND PAYNEINC Energy 1 0 1 1 1 0 O 1 1 1 1 1 29-0Oct-20
HERITAGE CRYSTAL CLEAN INC Industrials 1 1 o 0 o o 1 O O O o o 08-Apr-20
HERITAGE FINL CORP Financials 1 1 0 O o0 1 1 1 1 1 1 1 02-Dec-20
HERITAGE INSURANCE HOLDINGS INC Financials 2 0 0O O O O 2 0 o o o o 05-0Oct-20
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HERSHEY COMPANY THE Consumer Staples 2 2 0 O O O 2 1 2 O 1 09-Nov-20
HESS CORPORATION Energy 5 1 0 2 0 2 4 1 2 1 09-Dec-20
HEWLETT PACKARD ENTERPRISECO Information Technology 2 2 O O 1 O O 1 1 1 2 0 24-Mar-20
HEXCEL CORP Industrials 1 1 o0 O O 1 O 1 O 1 0 0 26-May-20
HEXO CORP Health Care 1 1 1 0 O O O O O O o o 07-Jan-20
HIGHPOINT RESOURCES CORP Energy 1 1 0 O 1 1 1 1 0 O 0 O 29-Jan-20
HILTON WORLDWIDE HOLDINGSINC Consumer Discretionary 1 0O O O O O 0] 1 1 1 1 o] 31-Jan-20
HISCOX LTD Financials 1 0 0O O 1 0O O O O O 0O o0 o07-May-20
HISTOGEN INC Health Care 1 1 0 0 1 0 1 [O ] 0O O O 04-May-20
HNI CORP Industrials 1 0 0 0O O O O O O 1 0 O O07-Feb-20
HOLLYFRONTIER CORP Energy 1 0O O 1 0 1 1 1 1 1 1 17-Nov-20
HOLOGICINC Health Care 1 0 0 O 1 o 1 o0 1 1 1 1 06-Nov-20
HOME BANC Financials 2 1 0 1 0O O 2 0O O 0O O O 02-0Oct-20
HOME DEPOT INC Consumer Discretionary 1 o 1 0O 0 1 1 0O O o 1 1 29-Apr-20
HOMESTREET INC Financials 1 0O O 0 1 0 0O O O 0O O O 14-Dec-20
HONEYWELL INTERNATIONAL INC Industrials 2 2 1 o 1 o0 2 2 2 1 2 2 18-Sep-20
HOSTESS BRANDS INC Consumer Staples 1 o 1 o O O O O O 1 0 O 15-Oct-20
HOTELES CITY EXPRESS SAB DE CV Consumer Discretionary 1 1 0 1 1 1 1 1 1 1 1 1  25-Aug-20
HOULIHAN LOKEY INC Financials 1 0 0O 0O 1 O O O O O O O O01-Dec-20
HOWMET AEROSPACE INC Industrials 1 o o 0o o o 1 O O O O O 18-Jun-20
HP INC Information Technology 4 1 2 0 3 2 O O O o 1 0 07-May-20
HUBBELL INC Industrials 1 1 0 O o0 1 1 0 O 1 0 0 17-Nov-20
HUMANA INC Health Care 1 1 1 0 1 O O O O o0 1 1 27-0Oct-20
HUNTINGTON BANCSHARES INC Financials 1 o0 1 o0 1 o O 1 1 1 1 1 16-Oct-20
HUNTINGTON INGALLSINDUSTRIESINC Industrials 1 0 O O 1 o0 1 1 0 1 0 0 23-Nov-20
HUNTSMAN Materials 1 0 0O O 1 o o0 1 1 1 0 O 25-Jun-20
HURCO COMPANIES INC Industrials 3 30 1 2 1 O O O O O O O07-May-20
HURON CONSUL Industrials 1 0O O 0O O O 0 1 0O O O 04-Mar-20
IA FINANCIAL CORPORATION INC Financials 3 0 2 1 2 O O 3 3 3 2 2 30-Nov-20
IAC/INTERACTIVECORP (DELAWARE) gg:gz:icaﬁon 1 1.0 0 1 1 0 0 0O O O O 17-Jun-20
ICHORHOLDINGS LTD Information Technology 1 1 0 O O O 0 1 0 o 1 (o] 14-Feb-20
IDACORPINC Utilities 3 2 0 1 2 0 1 3 1 0 O 17-Sep-20
Iguatemi Empresa Real Estate 1 0O O 0 0O O 1 0O O 0 1 0] 30-Mar-20
ILLINOIS TOOL WORKS INC Industrials 2 0 o0 o o o o 1 1 2 o0 O 09-Apr-20
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ILLUMINA INC Health Care 2 0 1 O O O 1 0O O 1 0 1 O06-May-20
IMMERSION Information Technology 1 1 0] 0 0O O 1 0O O 0O O 0] 11-Jun-20
IMMUNOGEN INC Health Care 1 o o o0 1 o 1 O O o o o 29-Jan-20
IMMUNOMEDICS INC Health Care 1 0O o o o 1 o O O O 0 15-Jun-20
IMPERIAL OILLTD Energy 1 0 0O O 1 o O 1 1 1 1 O 02-Dec-20
INCYTE GENOMICS INC Health Care 2 2 2 o0 1 1 2 1 0 O 1 O 07-0Oct-20
INDUSTRIAS PENOLES SAB DE CV Materials 1 1 1 1 1 1 1 1 1 1 1 1 30-Jan-20
INMUNE BIO INC Health Care 2 2 0 O O O O 0O o o o 0 18-Mar-20
INPHI CORP Information Technology 1 0O O o 0 1 1 [O ] 1 0 O 29-Feb-20
INSTRUCTURE INC Information Technology 1 1 O 0 1 1 o O O 0O O O 12-Feb-20
INSULET CORP Health Care 1 1 o O 1 1 O 1 1 1 1 O 30-Sep-20
INTEL CORP Information Technology 3 o 1 o O O 3 [O O] o 1 0 04-Nov-20
INTELLIA THERAPEUTICSINC Health Care 3 2 1 0 0 1 1 0 O 1 1 1 28-0Oct-20
INTERACTIVE BROKERS GROUP INC Financials 1 1 0o O 1 1 O 1 1 1 1 1 28-May-20
INTERCONTINENTAL EXCHANGEINC Financials 1 1 o0 O 1 O O 1 1 1 1 1 11-Dec-20
INTERDIGITAL INC Information Technology 1 0O 0O O 1 o 1 0 O O O 0 28-May-20
INTEVACINC Information Technology 1 0 0 1 0 1 0O O 0O 0O O 09-Jan-20
INTUIT INC. Information Technology 1 0O O o 0 1 o O O 0O O O 22-Jan-20
INTUITIVE SRGCAL Health Care 1 1 1 0 O O O O O 1 o o 06-Apr-20
INVACARE CORP Health Care 1 1 1 0 1 0 1 1 0 1 1 1  20-Mar-20
INVESCO LTD Financials 3 2 0 0 1 0 1 1 1 1 1 1 12-Nov-20
IPG PHOTONICS CORP Information Technology 1 1 o0 O O O O 1 0o 1 1 0 21-May-20
IQVIA HOLDINGS INC Health Care 5 0 1 O 2 O 4 O O 1 1 2 05-Aug-20
IRB BRASIL RESSEGUROS SA Financials 2 1 1 2 2 2 0 1 2 1 1 21-Jul-20
IRIDIUM COMMUNICATIONS INC Communication 1 1 1 0 1 0 1 1 0 1 1 0 09-Mar-20
Services
IROBOT CORP Consumer Discretionary 1 1 1 o O O 0] 1 0 1 1 0 22-Sep-20
IRSA PROPIEDADES COMERCIALES SA Real Estate 1 0 1 1 0 0O 1 O O 1 o0 o 16-Oct-20
ITAUSA SA Financials 2 2 2 2 2 2 2 1 1 2 1 1 01-Jun-20
ITERIS Information Technology 1 0O O O O O 1 [0 ] 0O O O 05-Jun-20
ITRON INC Information Technology 1 O O O O O 1 1 0 1 1 0 13-Nov-20
ITTINC Industrials 1 0O O o] (O] 0 1 1 o 1 (o] 23-Nov-20
IVANHOE MINESLTD Materials 1 o 1 o0 O O 1 0O O o 1 o 01-Oct-20
IVERICBIO INC Health Care 31 1 O 1 1 2 O O 2 1 O 14-Dec-20
JACOBS ENGR GRP INC. Industrials 1 o 0o O 1 o o 1 1 1 1 O 15-Oct-20
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JAPAN GOLD CORP Materials 1 1 o 0O 0O o o o o o o 16-Oct-20
JBHUNT TRANSPORT SERVICESINC Industrials 4 O 1 O O O O 4 3 4 0 O 07-Apr-20
JBS SA Consumer Staples 8 5 7 6 8 7 0 3 3 8 4 8 23-Nov-20
JEFFERIES FINANCIAL GROUP INC Financials 1 0O 0O O 1 o 1 0 O O O o 18-Mar-20
JHSF Real Estate 2 1 0o o O 2 2 0 O 1 0 O 03-Nov-20
JOHN BEAN TECHNOLOGIES CORP Industrials 1 1 0 o O O O O 1 O 1 0 30-Nov-20
JOHNSON &JOHNSON Health Care 4 1 3 0 1 O 1 2 1 2 1 3  04-Nov-20
JONES LANG LASALLE INC Real Estate 1 1 0 O 1 oO 1 0 O 1 0 O 19-Oct-20
JPMORGAN CHASE & CO Financials 2 2 2 0 2 2 1 2 2 2 2 2 18-Nov-20
KAMAN CORP Industrials 1 0O 0O O o0 o 1 0 1 1 0 0 23-Mar-20
KELLOGG COMPANY Consumer Staples 1 0 1 0 0] 1 0 0O O 0 1 0] 02-0Oct-20
KEYCORP Financials 2 2 1 1 1 1 1 2 2 2 1 1 27-0ct-20
KILROY REALTY CORP Real Estate 1 0O 0O O 1 o 1 0 1 O 1 0 O07-Feb-20
KINDER MORGANINC Energy 5 2 1 0 1 0 2 5 2 4 2 3 04-Nov-20
KINSALE CAPITAL GROUPINC Financials 1 1 0o o O O o 1 1 1 0 O 18-Mar-20
KIRKLAND LAKE GOLD LTD Materials 2 2 O 1 0 0 0O O O O O O 20-Aug-20
KKR & CO INC Financials 1 1 1 o 1 1 0 1 1 0 1 05-0ct-20
KLABIN SA Materials 5 4 5 5 4 5 3 3 2 5 1 2 03-Nov-20
KNOWLES CORP Information Technology 2 0O O 0 1 0 1 o 1 1 2 0 01-Dec-20
KOHLS CORP Consumer Discretionary 2 o 2 0] 1 0 0] 1 0 2 1 1 16-Dec-20
KRATON CORP Materials 1 0O 0O O o0 o 1 0 O 1 0 O 16-Jul-20
KROGER CO Consumer Staples 2 1 2 0 1 0] 1 2 1 2 2 1 10-Nov-20
L BRANDS INC Consumer Discretionary 1 0 1 0 1 0] 1 1 0] 0 1 0] 07-Dec-20
LABORATORY CORP OFAMER HLDGS Health Care 1 1 1 1 1 0 O O O O o0 1 17-Dec-20
LAM RSRCH CORP Information Technology 1 1 0 0 1 0 1 o 1 1 1 o] 21-Aug-20
LANNETT CO INC Health Care 3 2 1 0 0 O 1 0 O O 1 2 30-Jan-20
LANTHEUS HOLDINGSINC Health Care 1 1 o o 1 O O O o o o o 10-Jun-20
LAREDO PETROLEUM INC Energy 1 1 0 1 1 1 1 1 1 1 0 O 15-Dec-20
LAWSON PRODUCTS, INC. Industrials 1 1 o o o 1 o O o o o o 10-May-20
LAZARD LTD Financials 3 1 3 0 2 1 2 2 2 2 2 2 25-Sep-20
LCI INDUSTRIES Consumer Discretionary 2 2 1 0O 2 0 2 2 1 2 2 0 03-Dec-20
LEAR CORP Consumer Discretionary 1 o 1 O O O 0] 1 0 1 1 1 29-0Oct-20
LENDINGCLUB CORP Financials 1 0O o o 1 o O o o o o o 02-Apr-20
LEVEL ONE BANCORP INC Financials 1 1 o o o O O o o o o o 27-Apr-20
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LIBERTY OILFIELD SERVICESINC Energy 2 o 1 o 1 2 1 2 1 18-Nov-20
LIFEVANTAGE CORP Consumer Staples 1 0] 1 0O O 1 0O O 0] 09-Nov-20
LINCOLN NATIONAL CORPORATION Financials 2 1 1 0] 2 0 1 2 2 2 2 2 14-Oct-20
LINX SA Information Technology 3 2 0 2 2 2 1 0O O 3 1 1 03-Nov-20
LIONS GATE ENTER Sommunication 1 1 1 0 0 0O 1 0 O O 1 0O 09-Sep-20
ervices
LIQUIDITY SERVCS Consumer Discretionary 1 0O O 0 0O O 1 0O O 0O O 0] 13-Feb-20
LIVENT CORP Materials 1 0 0O O 1 o0 o0 1 1 1 0 O 10-Sep-20
LKQ CORP Consumer Discretionary 1 1 0 1 0 0 1 1 1 1 1 16-Jan-20
LOBLAW COMPANIES LTD Consumer Staples 1 1 1 0 O O O 1 1 1 1 1 08-Apr-20
LOCALIZA RNT CAR Industrials 1 1 1 1 1 1 1 1 1 1 1 1 21-Jan-20
LOCAWEB SERVICOS DE INTERNET SA Information Technology 1 0O 0O O o0 o 1 0 O O O o 15-Jul-20
LOCKHEED MARTIN CORPORATION Industrials 1 0 0 0 0 0 0 1 1 1 1 0 02-Dec-20
LOEWS CORPORATION Financials 1 0o o 0O 1 1 O O O O O O O06-May-20
Loma Negra CIASA Materials 1 0O O 0 1 0 o O O o O O 31-Mar-20
LOWES COMPANIESINC Consumer Discretionary 1 1 1 0] 1 1 o 1 1 1 0 08-Jan-20
LULULEMON ATHLETICA INC Consumer Discretionary 1 0O 1 0O O O 0 1 1 1 1 0 27-May-20
LUMEN TECHNOLOGIES INC gom.m“”icat“’” 1 0 0O 1L 0 1 0 0O 0 O O 11-May-20
ervices
LUMENTUM HOLDINGS INC Information Technology 1 1 0 o] 1 1 1 1 0 1 0 O 15-Feb-20
LUMINEX CORP Health Care 1 1 1 0] 1 0 1 [O ] 0 1 0 25-Aug-20
M DIAS BRANCO SA INDUSTRIAE COMERCIO DE
ALIMENTOS Consumer Staples 1 0O O 0 0O O 1 0O O 1 0 0] 21-Mar-20
M&T BK CORP Financials 1 1 1 6] 1 0 1 1 1 1 1 1 27-Oct-20
MACK-CALI REALTY CORP Real Estate 5 2 0 0 5 3 0] 0O O 0O O (o] 08-Jun-20
MACQUARIE INFRASTRUCTURE CORPORA Industrials 1 0 0] 0 1 0] 0 0O O 0O O 0] 16-Jan-20
MACROGENICS INC Health Care 2 1 0 0 0 1 1 0 O O o0 o 30-Apr-20
MACYS INC Consumer Discretionary 1 o 1 6] 1 0 1 0O O 1 1 1 09-0Oct-20
MADISON SQUARE GARDEN ENTERTAINMENT CORP gzx;’;::'cat”’" 1 1 1 0 0 1 1 0 O O 1 O O07-Dec-20
MADISON SQUARE GARDEN SPORTS CORP ggsmg:‘cat“’” 1 0 1 0 1 O 0O 0O O 0O 1 0 14-Dec20
MAG SILVER CORP Materials 1 1 0 0O O O O O O O o 0 12-Jun-20
MAGAZINE LUIZASA Consumer Discretionary 2 2 2 2 2 2 2 2 2 2 2 2 01-May-20
MAGELLANMIDSTREAM PARTNERS LP Energy 1 0 0 6] 1 0 0] 1 1 1 0 1 16-Nov-20
MAGENTA THERAPEUTICS INC Health Care 1 1 0 0 0] 0 0 0O O 0O O 0] 04-Jun-20
MANNKIND Health Care 1 1 1 0 0 0 1 [O ] 0] 1 0 27-Aug-20
MANULIFE FINANCIAL CORP Financials 2 1 1 0 0] 0 1 0O O 0 2 1 09-Dec-20
MARATHON PETROLEUM CORP Energy 6 1 2 0 3 0 o] 5 1 1 1 (o] 13-Nov-20
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MARISA LOJAS SA ConsumerDiscretionay 1 0 O 1 O O 1 O O O O O 02-Apr-20
MARKEL CORP Financials 1 1 0 O O O O O O O 0O 0 19-May-20
MARKETAXESS HOLDINGS INC Financials 1 0 0O O 1 O 1 0O O O 0O O 04-Nov-20
MARRIOTT INTERNATIONAL INC ConsumerDiscretionay 2 0 2 0 O O O O O O 2 0 20-Nov-20
MARSH & MCLENNAN COMPANIES INC Financials 1 0 1 o0 1 o0 1 1 1 1 1 1 12-Oct-20
MARVELL TECH GRP LTD Information Technology 1 O O O O O 1 O O O O O 20-Jul-20
MASCO CORPORATION Industrials 1 1 0 O O0O o0 1 1 1 1 O 10-Dec-20
MASIMO CORPORATION Health Care 1 1 0 O 1 O 1 O O O 0O 0 22-May-20
MATCH GROUP INC Communication 1 00 0O 1 1 0O O O O O O 22-Jun-20
Services
MATSON INC Industrials 2 1 0 0O O O 0 1 1 1 0 O 27-Mar-20
MATTEL INC Consumer Discretionary 2 2 0 0 2 0 1 1 1 2 2 1 13-Nov-20
MATTHEWS INTL CORP Industrials 1 1 0o O O o 1 O O 1 o o 07-Jan-20
MAXIMUSINC Information Technology 1 o 1 o O O o O O 0O O O 12-Mar-20
MBIA Financials 1 1 1 0 O O O 1 1 1 1 1 10-Aug-20
MCDONALDS CORP Consumer Discretionary 2 1 2 0 1 0 2 2 1 1 2 1 13-May-20
MCKESSON CORP Health Care 32 2 0 2 1 3 O 0 2 2 o0 20-Jul-20
MDCHOLDINGS INC Consumer Discretionary 2 0 1 2 0 1 1 1 1 1 (o] 03-Apr-20
MEDICAL PROP Real Estate 1 1 0 O 1 0O O O O 0O 0 0 22-Feb-20
MEDNAX INC Health Care 2 2 0 1 O O 2 0O O 0 1 O 09-Sep-20
MEDPACE HOLDINGS INC Health Care 1 1 0 O O O 1 O O O 0O 0 14-May-20
MERCADOLIBRE INC Consumer Discretionary 1 1 0 O 1 1 1 1 1 1 0 O 26-Feb-20
MERCK & CO INC Health Care 2 1 1 1 1 1 2 0 1 o0 1 1  05-Nov-20
MEREDITH CORP Communication 1 1 0 0 1 1 1 1 0 1 1 0O 06-Nov-20
Services
MERITAGE HOMES CORP Consumer Discretionary 1 o 1 o O O o O O o 1 o] 24-Nov-20
MERRIMACK PHARMACEUTICALS INC Health Care 1 o0 0o O 1 1 O O O O 0O O 28-May-20
META FINANCIAL GROUPINC Financials 1 0 O O 1 1 1 0 O O O 0 13-Aug-20
METHANEX CORP Materials 1 0 0O O 1 O O O 1 0 O O 25-Feb-20
METHODE ELECTRONICS INC. Information Technology 1 1 0 O O O O O O O O 0 13-Mar20
METLIFE INC Financials 2 1 1 0O 1 O o0 2 2 1 1 10-Nov-20
MGE ENERGY INC. Utilities 2 0 O O 1 O O 2 0 0O 0O 0 21-Mar20
MGIC INVESTMENT CORPORATION Financials 1 1 1 0 1 o0 1 1 1 1 1 1 21-Feb-20
MGM RESORTS INTERNATIONAL Consumer Discretionary 1 1 1 O 0 1 1 1 0O O O 1 13-Nov-20
MICROCHIP TECH INC Information Technology 1 1 0 O O O [0 ] 0O O 13-Aug-20
MICRON TECHNOLOGY INC Information Technology 1 O O O O O O 1 1 1 1 O 20-Nov-20
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MICROSOFT CORP Information Technology 1 1 1 0 1 O 1 O O O O O 18-Aug-20
MICROVISION INC Information Technology 1 0O O 0 0O O 1 0] 0O O 0] 15-May-20
MIDDLEBY CORP Industrials 1 0 0O O o o o0 1 0O O O 04-Jun-20
MIDLAND STATES BANCORPINC Financials 1 0 O O 1 o0 1 1 1 1 0 O 10-Jan-20
MKS INSTRUMENTS INC Information Technology 1 1 0 O 1 1 1 1 1 1 1 1 08-Jan-20
MOBILE MINI INC Industrials 1 0o 0O 0O 1 O O O O 0O 0O 0 22-Jun-20
MODERNA INC Health Care 1 1 1 0 1 O 1 0O O 1 1 O 24-Sep-20
MOLSON COORS BEVERAGE CO Consumer Staples 1 1 1 0 1 1 1 1 1 1 0 O 08-Feb-20
MOMENTA PHARM Health Care 4 2 1 O O O 1 o O 3 0 3 17-Jun-20
MONDELEZ INTERNATIONAL INC Consumer Staples 2 2 2 o0 O o0 2 2 1 2 2 2 18-Nov-20
MONOLITHIC POWER Information Technology 1 1 0 O O O 1 0O O 0O O O 02-Jun-20
MONRO INC Consumer Discretionary 1 1 1 o O O 0] 1 0 1 1 0 02-Sep-20
MONTAGE RESOURCES CORP Energy 1 0 0O O 1 0O O O O 0O 0O 0 28-Sep-20
MOODYS CORP Financials 2 1 2 0 2 1 1 2 2 2 2 2 13-0ct-20
MORGAN STANLEY Financials 3 1 2 0 3 (0] 1 2 2 2 2 2 21-Sep-20
MOSAIC CO Materials 2 0 O o 1 1 O 1 2 O O 0 11-Nov-20
Motorcar Parts Consumer Discretionary 1 0O O 0 1 0 1 1 0 1 1 1 24-Aug-20
MOTOROLA SOLUTIONSINC Information Technology 3 3 0 0 1 O O 1 O 1 1 O 11-Dec-20
MR COOPER GROUP INC Financials 1 0O O O O O 1 [O ] 0O O O 12-May-20
MSCIINC Financials 1 1 1 o 1 1 O 1 1 1 1 1  07-Dec-20
MSG NETWORKS INC Sommunication 1 1 1 0 0 0 0 0 0 O 1 0O 30-Nov-20
ervices
MURPHY OIL CORP Energy 1 1 1 0o 1 0 1 1 1 1 1 1 13-Nov-20
MVB FINANCIAL CORP Financials 2 1 0 0 2 1 1 0 O O O O 18-Nov-20
MYRIAD GENETICS INC Health Care 2 1 0 0 0 1 1 0 O 1 o0 1 11-Feb-20
NACCO INDS INC Energy 1 1 o0 O 1 O O 1 1 1 1 O 07-0Oct-20
NANOSTRING TECHNOLOGIESINC Health Care 1 0 1 1 0 O 1 O O O O O 11-Nov-20
NATIONAL BANK HOLDINGS CORP Financials 2 1 0 O 2 O 1 0O 0O 0O O O 16-Dec-20
NATIONAL FUEL GAS CO Utilities 5 2 1 o0 2 2 1 5 1 4 1 2 06-0ct-20
NATIONAL INSTRUMENTS CORP Information Technology 2 0O O O 0 1 1 1 0 1 1 (o] 09-Nov-20
NATIONAL VISION HOLDINGS INC Consumer Discretionary 1 1 1 0 O 1 O 1 O 1 1 O 19-Nov-20
NCR CORP Information Technology 2 1 0 O 0 1 1 1 0 1 1 (o] 08-Dec-20
NEKTAR THERAPEUTICS Health Care 4 1 1 0 0 0 1 1 0 4 O 1 O07-Mar20
NEMAK SABDE CV Consumer Discretionary 1 1 1 1 1 1 1 1 0] 1 1 1 24-Aug-20
NETFLIX INC Communication 3 3 2 1 1 3 1 1 0 2 3 2 07-Dec-20

Services
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NETGEAR Information Technology 1 1 o0 1 1 O 1 O 1 O 0 27-Feb-20
NEVRO CORP Health Care 1 0O 0 1 1 0 O 1 o0 O 23-Jan-20
NEWHOME COMPANY INC Consumer Discretionary 2 2 0 o 0 1 1 0O O 0O O O 21-Oct-20
NEW YORK COMMUNITY BANCORP INC Financials $1 0 1 0 1 O 1 O O O 1 o 02-Apr-20
NEWMONT CORPORATION Materials 3 0 0 o O o o 2 3 3 1 1 14-Dec-20
NEWPARK RES INC Energy 2 1 1 1 1 0 O 2 2 2 0 0O 13-Nov-20
NEWS CORP Communication 1 1 1 0 1 1 0 1 0 1 1 0 06-0Oct-20
Services
NEXTERA ENERGY INC Utilities 31 0 O 2 1 O 2 O 1 1 1 10-Nov-20
NICOLET BANKSHARES INC Financials 1 o o 0O 1 0O 1 O O O O O 16-Nov-20
NIKE INC Consumer Discretionary 2 1 2 0 1 0 2 1 0 1 0 1 29-0Oct-20
NISOURCE INC. Utilities 1 1 1 o 1 O O 1 1 O O 1 26-Aug-20
NMI HOLDINGSINC Financials 1 0 0O O O O O 1 1 1 1 1  04-Feb-20
NOBLE ENERGY INC Energy 5 2 1 0 3 0 2 4 2 0 0 25-Sep-20
NORDSTROM INC Consumer Discretionary 1 o 1 0 1 0 1 0O O 1 1 1 24-Apr-20
NORFOLK SOUTHERN CORPORATION Industrials 1 o o O 1 o o 1 1 1 0 O 02-Nov-20
NORTHEAST BANK Financials 1 0O O 0 1 0 1 0O O 0O O O 09-Nov-20
NORTHERN OIL AND GAS INC Energy 1 1 0 O O o o0 1 1 0 O 26-0Oct-20
NORTHERN TRUST CORPORATION Financials 1 0 O O 1 o0 1 1 1 1 0 O 24-Jan-20
NORTHROP GRUMMAN CORP Industrials 3 0 0 1 1 1 0 3 3 1 2 09-Dec-20
NORTHWESTERN CORP Utilities 1 1 0 O 1 o O 1 O 1 1 0 27-Mar20
NOTRE DAME INTERMEDICA PARTICIPACOES SA Health Care 1 1 1 1 1 1 1 1 1 1 1 1 12-Feb-20
NOVAGOLD Materials 1 0 O O o0 1 1 0 1 1 0 1 08-Sep-20
NOVAVAX INC Health Care 1 1 1 0 0 1 0 0O O 0 1 0] 21-Sep-20
NOW INC Industrials 1 1 0 O O O 1 O O 1 0 0 20-Feb-20
NRG ENERGY INC Utilities 1 1 0 O 1 o0 1 1 1 1 1 1 19-Nov-20
NUANCE COMMUNICATIONS INC Information Technology 1 1 0 o O O o O O 0O O O 20-Jan-20
NUCOR CORP Materials 3 0O O 1 0O O 1 1 3 2 0 O 21-Dec-20
NVIDIA CORP Information Technology 1 1 0 O 1 O O 1 O 1 1 0 09-Dec-20
NVRINC Consumer Discretionary 1 o 1 O O O 1 [0 ] o 1 (o] 28-Apr-20
NYMOX PHARMACEUTICAL CORP Health Care 1 o0 0o 0O O 1 O O O O O O 16-Dec-20
OCCIDENTAL PETROLEUM CORPORATION Energy 5 3.0 0 3 1 2 3 1 0 2 1 O07-Dec-20
OCEANEERING INTL INC. Energy 3 3 2 0 1 1 1 3 3 3 2 2 07-0Oct-20
OCEANFIRST FINL CORP. Financials 1 0 1 O 1 1 0 1 1 1 1 22-0Oct-20
OCWEN FIN CORP Financials 1 1 1 O 0O 1 0O 0o o o0 o 08-Jan-20
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OFFICE DEPOTINC Consumer Discretionary 1 0O 0 o0 1 1 1 1 1 04-Mar-20
OFG BANCORP Financials 1 0O 0O 1 O 0O O O O O 01-Dec-20
OGE ENERGY CORPORATION Utilities 3 2 1 o 1 o 1 3 1 2 2 1 10-Dec-20
OIL-DRI Consumer Staples 1 1 0] 0 0O O 1 0O O 0O O 0] 04-Dec-20
OMEGA GERACAO SA Utilities 1 0O 0O 1 0O O 1 0O 1 0 O O04-Feb-20
OMNICOM GROUP INC Communication 1 1 1 1 0 0 1 1 0 1 1 0O 11-Dec-20
Services
ON DECK CAPITAL INC Financials 4 1 o O 3 1 3 0O o0 o0 o0 o 05-0Oct-20
ONCOSEC MEDICAL INC Health Care 2 0 0O 2 O O O 0O o o o o 17-Jan-20
ONE STOP SYSTEMS INC Information Technology 1 1 0 0O O O O O O O O 0 13-May-20
ONEOK INC Energy 2 1 1 o 2 O 2 2 2 2 2 2 30-0Oct-20
ORACLE CORPORATION Information Technology 1 0O O o O O 1 0O O o 1 0 30-0Oct-20
ORBIA ADVANCE CORPORATION SAB DE CV Materials 3 2 1 1 1 3 3 2 3 3 2 1 13-Nov-20
OREILLY AUTOMOTIVE INC Consumer Discretionary 1 1 1 0 O O O o0 1 1 1 0 07-May-20
ORGANIZACION SORIANASAB DECV Consumer Staples 2 2 1 0 0 1 1 0 O O 0O 0 03-Jun-20
ORGANOVO HOLDINGSINC Health Care 6 1 2 3 2 0 1 0O O O O 0 11-Sep-20
ORGENESIS INC Health Care 1 1 0 0O O 1 1 0O O 0O O O 16-Nov-20
ORIGIN BANCORP INC Financials 1 1 0] 0 0O O 0 0O O 0O O 0] 20-Apr-20
ORMATTECHNOLOGIESINC Utilities 1 1 1 0 O O O O O O 0O 0 02-Jun-20
ORRSTOWN FINANCIAL SERVICES INC Financials 2 0 O O 2 O 2 0O O 0O O O 10-Sep-20
OSISKO GOLD ROYALTIES LTD Materials 1 1 0 0O O O O O O O 0o 0 16-Jun-20
OTELCO Communication 1 1 0 0O 0O O O O O O O O 07-May-20
Services
OVERSTOCK.COM INC. Consumer Discretionary 3 0 2 0 3 0] 0 0O O 0O O 0] 02-May-20
OVINTIV INC Energy 4 2 0 1 2 0 1 4 2 2 1 0 06-Nov-20
OWENS CORNING Industrials 2 0 0O 0O 2 O O 2 2 2 1 O 16-Dec-20
PAC MERCANTILE Financials 1 0 0o 0O O O 1 O O O O 0 18-May-20
PACCARINC Industrials 1 o 1 O O O 0O O 1 0 O 03-Apr-20
PACIFIC PREMIER BANCORP INC Financials 1 1 o0 O 1 o O 1 1 1 1 1  08-Dec-20
PACWEST BANCORP Financials 1 1 0 O 0 o0 1 1 1 1 1 1 17-Dec-20
PALO ALTO NETWORKSINC Information Technology 1 0O O o 0 1 1 0O O o 1 0 08-Dec-20
PARTECHNOLOGY CORP Information Technology 1 1 0 O 0 O©O 1 0 O O O 0 O01-Jun-20
PARKER HANNIFIN CORPORATION Industrials 1 0 O O o0 1 1 1 1 1 0 1 22-Sep-20
PATTERN ENERGY GROUP INC Utilities 2 0 2 O 2 O 1 0O 0O O O 0 o07-Mar20
PDC ENERGY INC (DELAWARE) Energy 1 1 0 O 1 o0 1 1 1 1 1 1 04-Mar-20
PDL BIOPHARMA INC Health Care 1 1 o0 O 1 0O O O o o o o 28-Jan-20
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PEABODY ENERGY CORP Energy 1 1 o 1 O 1 1 1 1 1 30-Jun-20
PENNS WOODS BANC Financials 2 0 0O 0 O 2 0 0O 0o 0 o 20-0Oct-20
PEPSICO INC Consumer Staples 1 0] 1 0 0] 1 0 0O O 0O O 1 23-Apr-20
PERDOCEO EDUCATION CORP Consumer Discretionary 1 1 1 o O O 1 0O O o 1 o] 07-Dec-20
PETMED EXPRESS Consumer Discretionary 1 0O 0O O o0 1 1 0 O 1 1 1 12-May-20
PETRO RIO SA Energy 1 0O O 1 o 1 O O O o o0 o 03-Apr-20
PETROBRAS DISTRIBUIDORASA Consumer Discretionary 3 2 1 3 2 2 1 1 1 3 2 2 18-Nov-20
PETROLEO BRASILEIRO SAPETROBRAS Energy 8 3 2 3 7 4 3 6 5 6 4 5 13-Nov-20
PFIZERINC Health Care 6 1 2 0 1 0 2 2 1 2 1 2 12-Nov-20
PG&E CORP Utilities 2 0 O 1 1 0o o 2 1 1 0 O 10-Nov-20
PHIBRO ANIMAL HEALTH CORP Health Care 1 0 1 0 O o O O o o o o 28-0ct-20
PHILIP MORRIS INTERNATIONAL INC Consumer Staples 1 0 1 o O o O 1 o 1 0 1 24-Nov-20
PHILLIPS 66 Energy 6 0O O 0 2 0 0] 6 2 1 0 1 08-Dec-20
PHOTRONICS INC Information Technology 1 1 0 o O O o O O o O O 09-Mar-20
PILGRIMS PRIDE CORP Consumer Staples 1 0] 1 0 0O O 0 1 1 1 1 1 27-Apr-20
PINNACLE WEST CAPITAL CORPORATION Utilities 4 3 2 3 0 3 4 2 2 2 2 19-Nov-20
PIONEER NAT RES CO Energy 2 0 O 1 2 0 1 1 1 0 1 O 25-Aug-20
PIPER SANDLER COMPANIES Financials 2 1 1 o 1 1 2 2 2 2 2 1 26-0ct-20
PITNEY BOWES INC Industrials 3 3 0 O O O O O O 0O O O 05-Aug-20
PJT PARTNERS INC Financials 3 2 1 0 2 1 2 2 2 2 2 2 13-Nov-20
PLANTRONICS INC Information Technology 1 0 0 1 0 O O O o 1 0 21-Jul-20
PLUG POWER INC Industrials 1 1 o o o o o 1 1 o0 o o 11-Feb-20
PNC FINANCIAL SERVICES GROUP INC (THE) Financials 1 0o 1 o0 1 1 o0 1 1 1 1 1  02-Dec-20
PNM RESOURCES INC Utilities 3 1 0 O O o o0 3 1 0 1 06-May-20
POPULARINC Financials 1 0o 1 o0 1 o O O o o o0 o 04-Jan-20
PORTLAND GENERAL ELECTRIC COMP Utilities 2 1 1 0 1 © 1 2 1 1 0 O 21-Dec-20
POTBELLY CORP Consumer Discretionary 1 1 0 0O O 1 1 0] 1 1 0] 17-Jun-20
POWER FINL CORP Financials 1 0 1 o0 1 1 1 0 O O O O 29-Feb-20
POWER INTEGRATIONS INC Information Technology 1 1 0 O 1 O O 1 o 1 0 1 26-Feb-20
PPG INDUSTRIESINC Materials 2 0 O o 1 o o0 1 1 2 0 O 18-Nov-20
PPL CORP Utilities 4 2 0O O 2 0O O 4 2 3 0 0 09-Nov-20
PRINCIPAL FINANCIAL GROUP INC Financials 1 0 1 0O O o O 1 1 1 1 1  08-Dec-20
PROASSURANCE CORPORATION Financials 1 0O 0 o 1 O O O O O O O 30-Nov-20
PROCTER & GAMBLE CO Consumer Staples 3 1 2 0 0O O 0 3 1 3 2 0] 16-Dec-20
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Pro-Dex Health Care 1 1 o o o 1 0O O o o o o 19-Nov-20
PROGENICS PHARMACEUTICALS, INC. Health Care 1 0O 0 0 1 o O O O o O 0 09-Jun-20
PROLOGIS PROPERTY MEXICO SA DE CV Real Estate 1 o o o 1 o o O o o o o 31-Jan-20
PROMIGAS SAESP Utilities 2 0 1 1 0 1 0 O o 1 0 O 07-Sep-20
PROMOTORAY OPERADORADE INFRAESTRUCTURA Industrials > 2 1 1 1 2 2 11 11 1 02-Jul-20
SABDECV
PROOFPOINTINC Information Technology 1 1 (0] 0 0O O 0 0O O 0O O 0] 29-Jan-20
PROPETRO HOLDING CORP Energy 2 2 0 1 2 0 1 2 2 2 1 O 20-0Oct-20
PROS Information Technology 1 0O O O O O 1 [O ] 0O O O 11-Feb-20
PRUDENTIAL FINANCIALINC Financials 1 1 1 1 0 O O 1 1 1 1 1 22-0Oct-20
PTCINC Information Technology 1 0O O O O O 1 0O O 0O O ©O 07-Feb-20
PUBLIC SERVICE ENTERPRISE GROUP s
INCORPORATED Utilities 2 1 0 1 1 0 0 2 0 1 1 0 21-Mar-20
PULTE GROUP INC Consumer Discretionary 1 1 1 0 1 0 0] 1 1 1 1 o] 25-Feb-20
QUALCOMM INC Information Technology 4 0O O 0 1 0 3 1 1 1 0 O 30-Jun-20
QUALICORP CONSULTORIAE CORRETORADE
SEGUROS SA Health Care 3 2 1 0 2 2 1 0 O 1 0 O 16-Dec-20
QUANTA SERV INC. Industrials 2 2 0 O O O 0 1 2 2 0 1 14-Dec-20
QUEST DIAGNOSTICS INC Health Care 1 1 0 o 1 O O 0 o 1 1 1 23-Nov-20
QUOTIENT TECHNOLOGY INC Consumer Discretionary 1 (0] 1 0] 0] 1 1 0O O 0O O 0] 01-Jun-20
RAIA DROGASIL SA Consumer Staples 2 1 1 1 1 1 2 1 1 1 1 0] 12-Feb-20
RALPH LAUREN CORP Consumer Discretionary 1 1 1 0 1 0 1 1 0 1 1 o] 14-Dec-20
RAMBUS INC Information Technology 1 1 o o 1 1 O O O O 1 o 19-Feb-20
RANGE RESOURCES CORP Energy 2 1 0o O 1 o0 2 1 2 2 1 1 16-Nov-20
RAPID7 INC Information Technology 1 1 0 O O O O O O o 1 (o] 07-Jan-20
RAYMOND JAMES FINANCIAL INC. Financials 1 0o 1 o0 1 o O 1 1 1 1 1 17-Dec-20
RAYONIER ADVANCED MATERIALS INC Materials 1 1 0 o O O o 1 1 1 0 O 05-Nov-20
RAYTHEON TECHNOLOGIES CORPORATION Industrials 3 1 o 0 2 O 2 2 2 3 1 0 02-Dec-20
REALOGY HOLDINGS CORP Real Estate 1 1 0 O 0 O 1 0 O O O o 14-Dec-20
REALTY INCOME CORP Real Estate 1 o 1 o o o o 1 o o o o 19-Nov-20
REATA PHARMACEUTICALSINC Health Care 1 1 0 O o0 1 1 0 O O O O 08-Jun-20
REGENERON PHARMACEUTICALS INC. Health Care 3 1 1 0o O O 3 1 1 O 2 2 07-Dec-20
REGIONS FINANCIAL CORPORATION Financials 2 1 2 0 2 1 1 2 2 2 2 2 15-Dec-20
REGIS CORP. Consumer Discretionary 1 1 0 1 0O O 1 [O ) o 1 0 19-Oct-20
RENAISSANCERE HOLDINGSLTD Financials 1 0 1 o0 1 o o 1 1 1 O 1 0O1-Dec-20
REPLIGEN CORP Health Care 1 1 0 O 0 O 1 0 O O O 0 o08-May-20
REPUBLIC SERVICESINC Industrials 1 0O 0 0O 1 o O o0 1 1 0 O 07-0Oct-20
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RESIDEO TECHNOLOGIES INC Industrials 2 1 o 1 o o 2 1 1 0 18-Aug-20
RESTAURANT BRANDS INTERNATIONAL INC Consumer Discretionary 1 0 1 o O O o o0 o 1 1 O 28-May-20
REVANCE THERAPEUTICSINC Health Care 1 0O 1 O0O 0 o 1 0 O O O 1 o08-May-20
REYNOLDS CONSUMER PRODUCTS INC Consumer Staples 2 0 1 O O O O O o 2 o0 o 05-0Oct-20
RGC RSRCE Utilities 1 0o o o o o o 1 o o o o 28-Jul-20
RH Consumer Discretionary 1 (0] 1 0 1 1 1 1 1 1 1 0] 24-Apr-20
RHYTHM PHARMACEUTICALS INC Health Care 1 1 o0 0O O O O O o o o o 14-Feb-20
RIGNETINC Energy 1 1 O 1 1 0 O 0 1 1 0 O 18-Jan-20
RIOCAN REAL ESTATE INVESTMENT TR Real Estate 1 1 o O 1 1 O O O O o o 13-Feb-20
RITE AID CORP Consumer Staples 2 1 2 0 1 O 2 1 0 2 2 1 27-Oct-20
RLI CORP Financials 1 0O O 0 1 0 1 1 1 1 O o] 25-Jan-20
RLJ LODGINGTRUST Real Estate 1 1 o o O O O o o o o o 20-Apr-20
ROCKWELL AUTOMATIONINC Industrials 1 0O 0O O o0 o 1 1 1 1 0 O 29-Oct-20
ROGERS COMMUNICATIONS INC g‘e’:;‘;z:'cat"’” 1 0 0 0 01 0 0 O O O O 24Sep-20
ROGERS CORP Information Technology 1 1 0 0] 1 0 0 1 1 1 1 0 09-Mar-20
RRDONNELLEY & SONS COMPANY Industrials 1 0o o o 1 1 O O O O O 0 23-Mar20
RUMO SA Industrials 2 1 0] 1 1 1 2 0 1 1 1 2 06-Apr-20
RUTHS HOSPITALITY GROUP INC Consumer Discretionary 1 1 1 0 1 O 1 0 O 1 1 O 01-Oct-20
RYDER SYSTEMINC Industrials 1 0O o o o o o 1 o o o0 o 17-Sep-20
RYMAN HOSPITALITY PROPERTIES Real Estate 1 0O o 1 o O o o o 1 o 21-Apr-20
S&P GLOBAL INC Financials 2 1 2 0 1 1 2 2 2 2 1 1 14-Oct-20
SABRA HEALTH CAREREIT INC Real Estate 1 1 1 0o O O O 0 o 1 0 O 21-Oct-20
SAGE THERAPEUTICS INC Health Care 1 1 0 O O O 1 0 O O O 0 08-Jun-20
SANDERSON FARMS, INC. Consumer Staples 2 0 2 0O O 1 0 2 1 2 2 2 16-Sep-20
SANMINA CORP Information Technology 1 0O O 1 [O ] 1 1 0 1 1 o] 15-Dec-20
SANTANDER CONSUMER USAHOLDINGS INC Financials 1 0O 0o 0O O O O O O o O 1 O01-Jun-20
SAPUTO INC Consumer Staples 1 1 0] 0 0O O 0 1 1 1 0 0] 11-Feb-20
SAREPTA THERAPEUTICS INC Health Care 1 1 0 O 1 oO 1 0 O O o0 1 11-Jan-20
SCANSOURCE, INC. Information Technology 1 1 0 0 1 0 O O O 1 1 (o] 04-Mar-20
SCHLUMBERGER NV Energy 3 1 0 O 1 O 1 3 1 0 1 0 25-Feb-20
SCHNITZER STEEL INDUSTRIES INC Materials 1 0O 0 o o o o 1 1 1 0 O 06-Jan-20
SCULPTOR CAPITAL MANAGEMENT INC Financials 2 0 O o O o 2 o0 o o0 o o 12-Oct-20
SEAGEN INC Health Care 1 1 0 O O 1 0o 0 o 1 0 1 10-Nov-20
SEALED AIR CORPORATION Materials 2 0 O O O o o 2 o 1 0 O 21-Oct-20
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SEAWORLD ENTERTAINMENT INC Consumer Discretionary 1 1 1 0 O O 1 0 1 1 1 15-Dec-20
SELECT MEDICALHOLDINGS CORP Health Care 1 1 0 O 1 o O o0 o 1 09-Sep-20
SELECTIVE INS GRP INC. Financials 1 o o O 1 o o 1 1 1 1 1 21-Oct-20
SEMPRA ENERGY Utilities 6 2 1 0 3 0 1 3 2 2 1 3 09-Nov-20
SEREDUCACIONALSA Consumer Discretionary 1 0 0 1 1 1 0 O O 1 o0 O 30-0ct-20
SERVICE CORPORATION INTERNATIONAL Consumer Discretionary 2 1 2 0 1 1 1 2 2 2 2 1 16-Apr-20
SHAKE SHACK INC Consumer Discretionary 1 o 1 O O O 1 0O O 1 1 12-May-20
SI-BONE INC Health Care 2 0 0O O 2 1 0O O 0o o0 o0 1 08-0Oct-20
SIGNET JEWELERSLTD Consumer Discretionary 1 1 0 0 1 0 1 o 1 1 1 1 05-Feb-20
SILICON LABS INC. Information Technology 1 0O 0O O o0 1 1 0 O O O 0 09-Nov-20
SIMMONS FIRST NTL CORP Financials 1 0O 1 0O O O 0O O O 0O O O 10-Dec-20
SIMPLY GOOD FOODS CO Consumer Staples 1 1 o0 0 O O O O o o o o 17-Jan-20
SIMPSON MFG CO INC Industrials 3 3 0 0O O O 0 2 1 0O O O 14-Dec-20
SITEONE LANDSCAPE SUPPLY INC Industrials 1 1 0 1 0O O O O O 1 1 0 18-Nov-20
SIX FLAGS ENTERTAINMENT CORP Consumer Discretionary 1 1 0 0 1 0 1 o 1 1 1 0 24-Jan-20
SJWGROUP Utilities 1 0o o 0o o o O 1 o O o o 15-Jan-20
SKECHERS U.S.A. INC. Consumer Discretionary 1 1 o 0 1 O O O o 1 1 02-Jun-20
SKYWORKS SOLUTIONS INC. Information Technology 1 0O O o 0 1 1 [O ] 1 0 O 20-0Oct-20
SMILES SA Conjﬂunicaﬁon 2 0 0O 1 2 O O O O 1 0O O 11-Aug-20
Services
SMITH & WESSON BRANDS INC Consumer Discretionary 1 1 1 0 O O 1 0 1 1 0 O 02-0Oct-20
SONICAUTOMOTIVE INC Consumer Discretionary 2 2 2 0 1 2 0 0 O 2 2 1 04-Aug-20
SONOCO PRODUCTS COMPANY Materials 1 o o 0o o 1 O O O O o o 02-Apr-20
SORRENTO THERAPEUTICSINC Health Care 1 o o 0o o o 1 O O O o o 09-Oct-20
SOUTH JERSEY IND INC Utilities 1 1 0 O O O O 1 1 1 1 1 18-Aug-20
SOUTHERN COMPANY (THE) Utilities 3 1 1 O 1 O 1 3 2 2 1 1 10-Nov-20
SOUTHWEST AIRLINES CO Industrials 1 o 1 o0 1 O 1 O O o0 1 1 08-May-20
SOUTHWESTERN ENERGY CO Energy 5 2 0 O 1 0 2 4 1 1 1 O 02-Nov-20
SPECTRUM BRANDS HOLDINGSINC Consumer Staples 1 1 1 o 1 1 1 0o 0O 1 1 1  26-May-20
SPROUTS FARMERS MARKETS INC Consumer Staples 1 0O o 0 0O O 0 0 1 1 0 1 02-Mar-20
STANDEX INTL CORP Industrials 2 2 0 O O O O 0O 0O 1 0 0 22-Sep-20
STANLEY BLACK& DECKERINC Industrials 3 0 0 o o1 O 2 O 2 1 1 08-Sep-20
STARBUCKS CORP Consumer Discretionary 1 1 1 0 1 O 1 1 1 1 1 1  06-Mar-20
STARWOOD PROPERTY TRUST INC Financials 1 1 0 O O 0O O O O O O 13-Feb-20
STATE STREET CORP Financials 1 1 0 O 1 o0 1 1 1 1 1 1 12-Nov-20
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Company Name Sector =1elelrerelelelH Il @
STEEL DYNAMICS INC Materials 1 1 0 O 1 0O O O O 06-0Oct-20
STERICYCLE INC Industrials 1 0] 0] 1 1 1 1 0O O 0] 15-May-20
STERLING BANCORP Financials i1 1 1 1 1 O O O O O O O 09-Dec-20
STONECOLTD Information Technology 1 0O O 1 1 1 o O O 1 1 o] 04-Nov-20
STONERIDGE INC. ConsumerDiscretionay 1 1 O O O O O O O O O O 13-May-20
STRIDEINC Consumer Discretionary 1 0O O 0 1 0] 1 0O O 0O O 1 08-Dec-20
STRONGBRIDGE BIOPHARMA PLC Health Care 1 1 0 0 o] 0 0] 0O O 0O O o] 12-May-20
SUMMITHOTEL PROPERTIES INC Real Estate 1 1 0] 0 0] 0] 0 0O O 0O O 0] 18-Aug-20
SUN LIFE FINANCIAL INC Financials 1 0 0 1 1 0 0] 1 1 1 1 1 07-Dec-20
SUNCOR ENERGY INC Energy 1 0 1 1 1 0 0] 1 1 1 1 0 02-0Oct-20
SUNRUN INC Industrials 1 1 0 O O O 1 1 1 1 0 O 19-May-20
SUNSTONE HOTEL Real Estate 1 1. o 0 0O o O O O o o 0 o07-Jan-20
SUPER MICRO COMPUTER INC Information Technology 1 1 1 O O O 1 [O ] 0O O O 01-Jun-20
SUPERIOR INDUSTRIES INTERNATIONALINC Consumer Discretionary 1 1 1 0 1 0 1 1 1 1 1 0] 05-Mar-20
SUZANO PAPEL E CELULOSE SA Materials 1 1 1 1 1 1 0 1 1 1 1 1 19-Feb-20
SVB FINANCIAL GROUP Financials 1 1 6] 1 1 1 1 1 1 1 1 24-Sep-20
Synalloy Corp Materials 4 4 2 1 3 0 O O O 0O 0O O 10-Sep-20
SYNAPTICS INC Information Technology 3 1 0 1 1 0 2 [O ] o 1 o] 26-0Oct-20
SYNCHRONY FINANCIAL Financials 2 0 1 0 2 0 0 1 1 1 1 1 08-Dec-20
SYNEOS HEALTH INC Health Care 1 1 1 0] 1 0 0] [O ] 1 1 0 21-Sep-20
SYNNEX CORP Information Technology 2 1 0 o O O 1 1 0 1 0 O 13-Aug-20
SYNOVUS FINANCIAL CORP. Financials 2 0 1 0 1 2 0 2 2 2 2 2 18-Nov-20
SYSCO CORP Consumer Staples 1 1 0 0O O 1 1 0] 1 1 0] 12-Nov-20
T ROWE PRICE GROUP INC Financials 1 1 0] o] 0 1 1 1 1 1 1 16-Nov-20
TAKE-TWO INTERACTIVE SOFTWARE INC. ggsi@::'cat'o” 2 2 2 0 1 0 1 0 1 2 2 0 20-Aug-20
TAPESTRY INC Consumer Discretionary 1 1 1 1 1 0 1 1 0 O O o©O 15-Oct-20
TARGA RESOURCES CORP Energy 2 0 0 2 2 0 2 2 1 2 0 02-Oct-20
TAUBMAN CENTERS INC Real Estate 1 o o 0O 1 o O O O O o 0 23-Jun-20
TC ENERGY CORP Energy 2 2 1 1 [O ] 1 2 1 2 1 1 10-Dec-20
TECH DATA CORP Information Technology 1 O O O O O 1 O O O O O O07-Feb-20
TEGNA INC Sommunication 4 4 3 0 4 0 3 0 1 1 3 1 01-Dec-20
ervices
TELECOM ARGENTINASA gg:?g;‘:'cat'on 1 0 0 1 1 0O 1 0 O 1 0O O 06-Nov-20
TELEPHONE AND DATASYSTEMS INC ommunication 2 2 0 1 0 1 0 2 1 2 2 0 20-Nov-20
TEMPUR SEALY INTERNATIONALINC Consumer Discretionary 2 0 2 0 1 0 2 1 0 1 2 1 10-Nov-20
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TENET HLTHCR CORP Health Care 1 1 0O 1 o 1 O O o0 1 22-May-20
TENNECO INC Consumer Discretionary 1 1 1 0 1 0] 0] 0] 1 1 1 0] 12-Mar-20
TESLAINC Consumer Discretionary 2 o 2 0] 1 0 0] 1 1 1 1 16-Sep-20
Tessco Tech Information Technology 5 4 1 O 4 O o O O o O O 03-Dec-20
TETRA TECH INC. Energy 1 o o 0 1 o 1 O 1 O 1 O 22-Jan-20
TEXAS INSTRUMENTS INC Information Technology 1 1 0 1 0O O 1 1 o] 1 0 0] 03-Aug-20
TEXTRON INC Industrials 1 0O 0O O o o o 1 1 1 1 0 11-Dec-20
THERMO FISHER Health Care 4 3 1 0 0O O 1 2 0 1 1 ] 05-0ct-20
THERMON GROUP HOLDINGSINC Industrials 1 1 0 0 0O O 0 1 0 0O O 0 13-Jul-20
THIRD POINT REINSURANCE LTD Financials 1 0O O 0 1 0 0] [O ) 0O O 0 19-Nov-20
THOMSON REUTERS CORPORATION Industrials 1 0 1 0 [O ) 0 0O O 0O O 1 13-May-20
TIDEWATER INC Energy 1 1 1 0 1 0 0] [O O] 0] 1 1 29-Jun-20
TIM PARTICIPACOES SA gom.m“”icatio” 2 0o 1 1 1 0 1 0 0 2 0 0O 19-Aug-20
ervices
TIMKEN CO Industrials 1 0O O 0 ] 1 0 0O O 0O O o] 21-Apr-20
TITAN MINING CORP Materials 1 0 0O O O O 1 O O 0O O 0 02-Sep-20
TJX COMPANIES INC Consumer Discretionary 2 1 1 o O O 1 1 0 1 2 1 17-Dec-20
T-MOBILE US INC gom.m“”icat“’” 1 0 0 0 O 1 1 1 0 1 0 1 03-Dec20
ervices
TOLL BROTHERS INC Consumer Discretionary 1 1 1 o] 1 0 1 0O O 1 1 0 10-Nov-20
TOREX GOLD RESOURCES INC Materials 1 1 0 0] 0O O 0] [O ] 0O O 0 27-Jul-20
TORONTO-DOMINION BANK/THE Financials 4 2 1 1 3 1 2 4 4 4 2 2 17-Sep-20
TOTVS SA Information Technology 2 1 1 1 1 1 1 0 O 1 0 O 03-Sep-20
TPG RE FINANCE TRUST INC Financials 1 0O O 0] 1 0 0 [O ) 0O O o] 19-Mar-20
TPI COMPOSITES INC Industrials i1 o 0 o 1 O O 1 1 1 O O 08-Dec-20
TRANSDIGM GROUP INC Industrials 2 1 0 0 o] 1 0] o] 1 1 0] o] 25-Mar-20
TRANSMISSORA ALIANCA DE ENERGIA Utilities 1 o 1 1 O 1 1 O O O O O 08-Dec-20
TRANSUNION Industrials 1 0O O O 1 0O O O 1 0 O 18-Dec-20
TRAVELERS COMPANIES INC Financials 1 0 1 0 1 0 1 1 1 1 1 1 03-Nov-20
TRAVERE THERAPEUTICS INC Health Care 1 1 1 0] 0O O 1 0O O 0O O 0] 09-May-20
TREDEGAR CORP Materials 1 1 o0 1 O O 1 O O O 0O O 18-May-20
TREEHOUSE FOODSINC Consumer Staples 1 0 0 0O O 1 1 1 1 6] 0 24-Apr-20
TRONOX HOLDINGS PLC Materials 2 1 o0 1 O O 1 1 1 1 1 O 08-Dec-20
TRUECAR INC gOm.mun'cat'O” 1 1.0 0 1 1 1 0 O 1 0 O 09-Nov-20
ervices
TRUIST FINANCIAL CORP Financials 1 1 1 0 1 0 1 1 1 1 1 1 10-Nov-20
TRUSTCO BK CORP NY Financials 1 0O O 0 1 0 0] 0O O 0O O ] 14-Dec-20

Page 28



Americas Engagements

F .
2| g 4 | 8
2z HEIFEIEAE
w 2 € £ = @ ]
gla]|S| ¢ g s| 85| 8| ¢
2ls|2| 8| 5|2 sl ElEls| & 2
oc|l=|2| | e E S| E| 8] = s 8
tlglé|ls|E|3|s|2|E|d|E| 5 £
o 213 = & @ = » = - ‘G » @
£ £ @ @ ] [ = ] ] [ = £
el s » - - £ sl = £ S|S| e @
s | © 8 s [ c 1S 2 S| s c 3 -
22| = c| 8| @ 2l | & e - ] 2
w|Ele| 2| 5(5|E)|E|2|&|E|s &
Fle|a|u|lo|lo|lxlo|ufo]=x 3 -
S 1 ] ] 1 ] ] 1 ] 1 1 fi 5
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TURNING POINT THERAPEUTICS INC Health Care 1 1 0 1 O 1 O O O o0 o 22-0Oct-20
TV AZTECA SAB DE CV Communication 1 1 1 1 1 1 1 1 1 1 1 1 14-Dec-20
Services
TWIST BIOSCIENCE CORP Health Care 1 1 0] 0 0] 0 0 0] 0] 0 0 0] 24-Jan-20
TWITTERINC Communication 2 2 1 1 1 1 2 0 0 0 2 2 18-Dec-20
Services
TYSON FOODS INC Consumer Staples 2 1 0 0 0O O 1 0 1 0O O 2 03-Feb-20
UBER TECHNOLOGIES INC Industrials 2 0 1 1 2 0 0] 1 o] 1 2 1 09-Nov-20
UGI CORP Utilities 1 1 0 0 0] 0] 1 1 1 0 1 0] 10-Sep-20
ULTA BEAUTY INC Consumer Discretionary 1 o 1 O O O 1 1 0 1 1 o] 21-0Oct-20
ULTRAPAR PARTICIPACOES SA Energy 2 2 1 2 2 2 2 2 2 2 2 0] 09-Mar-20
UMPQUA HLDGS CORP Financials 1 0 1 O 1 1 0 1 1 1 1 1 22-Sep-20
UNIFIN FINANCIERASAB DE CVSOFOM ENR Financials 1 1 0 0 1 1 1 0] 0] 1 0 0] 29-May-20
UNIFIRST CORP Industrials 1 1 0 O O O O O o o o o 13-Jan-20
UNION PACIFIC CORPORATION Industrials 2 0] 0] 0 1 0] 0 1 1 1 0 0] 22-Sep-20
UNIPAR CARBOCLORO SA Materials 1 1 0 1 1 1 0 1 1 1 1 1 09-Jul-20
UNISYS CORP Information Technology 1 1 0 o O O o O O o O O 20-Apr-20
UNITED BANKSHARES, INC. Financials 1 1 0 0 0 1 1 1 1 1 1 02-Sep-20
UNITED CONTINENTAL HOLDINGSINC Industrials 2 0] 1 0 1 0 0 1 1 2 0 0] 02-May-20
UNITED INSURANCE HOLDINGS CORP Financials 1 0 0 1 1 1 1 0 o] 0] 0 0 11-Nov-20
UNITED NATURAL FOODS INC Consumer Staples 1 1 1 0 0] 0] 1 1 0] 1 1 1 18-Aug-20
UNITED PARCEL SERVICE INC Industrials 5 1 1 1 2 0 0 3 2 4 3 1 19-Nov-20
UNITED RENTALS INC Industrials 1 0] 0 0 0] 0] 0 1 1 1 0 0] 05-Mar-20
UNITED STATES STEEL CORP Materials 1 0 0] 0 0] 0] 0 1 1 1 0 0] 09-Nov-20
UNITED THERAPEUTICS CORP Health Care 3 1 1 0 0] 0] 3 0] 0] 0 0 0] 18-Sep-20
UNITEDHEALTH GROUP INC Health Care 1 0] 1 1 0] 0 0 0] 0] 1 0 1 15-Dec-20
UNIVERSAL CORP Consumer Staples 1 0 0O 0O O O 1 O 1 0 0 19-Nov-20
UNIVERSAL DISPLAY CORP Information Technology 1 o 1 O O O 1 1 0 1 1 (o] 18-Mar-20
UNUM GROUP Financials 2 0 1 0 1 0 1 2 2 2 2 2 19-Oct-20
US BANCORP Financials 1 0] 1 0 1 0 0 1 1 1 1 1 03-Nov-20
US SILICA HOLDINGS INC Energy 1 0] 0 0 0] 0 1 1 1 0 0 0] 25-Sep-20
VAALCO ENERGY INC Energy 1 1 0 0 1 0] 1 0] 1 0 0 0] 13-Mar-20
VALE SA Materials 1 7 6 1 8 7 5 5 ! 9 8 02Dec20
3 1 1 2
VALERO ENERGY CORP Energy 7 2 1 0 3 0 0 7 3 5 1 1 19-Nov-20
VALLEY NTL BANCORP Financials 1 0] 1 0 1 0 1 1 1 1 1 1 15-Sep-20
VALMONT INDUSTRIES INC Industrials 2 1 1 0 0] 0 0 2 1 2 0 1 07-Dec-20
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VANDA PHARMA Health Care 1 1 0 1 1 0 1 0 1 O 0 o 16-Dec-20
VECTOR GRPLTD Consumer Staples 2 2 1 0 0] 0] 1 0 0] 26-May-20
VEEVA SYSTEMS INC Health Care 1 0] 0 0 0] 1 1 0] 1 0 0 0] 07-0ct-20
VERA BRADLEY INC Consumer Discretionary 2 1 o 0 1 1 o 2 2 1 1 21-May-20
VERICEL CORP Health Care 1 1 o0 O O O O o o o o o 22-Apr-20
VERINT SYSTEMS INC Information Technology 1 1 0 0 0] 0] 0 0] 0] 0 0 0] 18-Jun-20
VERIZON COMMUNICATIONS INC ggsg:icaﬁ"” 4 1 0 0 O 0 2 2 0 0 2 2 29-0ct-20
VERSO CORP Materials 3 3 0 0 2 0O O O 1 0 0 o 31-Jan-20
VERTEX PHARM INC Health Care 2 0 1 o O O 2 0o 0o o0 o0 1 21-May-20
VERTIV HOLDINGS CO Industrials 1 1 1 0 0 1 o] 1 1 1 0] (o] 11-Dec-20
VIAVAREJOSA Consumer Discretionary 1 1 0 6] 1 1 o O O 0O O O 20-May-20
VIACOMCBS INC Communication 1 1 0 1 1 1 1 1 1 1 22-Jan-20
Services
VIASATINC Information Technology 2 0O O 0 1 0 2 0O O o 1 ] 01-Sep-20
VICI PROPERTIES INC Real Estate 1 1 0 0 o] 1 1 (o] o] 0] 0 0 14-Jan-20
VINA CONCHA Y TORO SA Consumer Staples 1 1 0 0 1 0] 0 0O O 0O O 0] 09-Apr-20
VIRGIN GALACTIC HOLDINGS INC Industrials 1 1 0 0 0 0 0 0 0 o] o] 0 01-Jun-20
VIRIDIAN THERAPEUTICS INC Health Care 1 1 0 0 0] 0 0 0] 0] 0 0 0] 19-May-20
VIRTUSA CORP Information Technology 4 4 3 3 3 0 O O O 0O O O 24-Sep-20
VISAINC Information Technology 2 1 0 1 1 0 O O O 0O O O 22-Sep-20
VISTRA CORP Utilities 2 1 1 0 1 0 0 2 2 2 2 1 13-Oct-20
VITAMIN OLDCO HOLDINGS INC Consumer Discretionary 1 0O O o O O 1 0O O o 1 1 14-May-20
VIVARA PARTICIPACOES SA Consumer Discretionary 1 1 1 1 1 1 1 1 1 1 1 08-Jun-20
VOCERA COMMUNICATIONS INC Health Care 1 1 0] 0 1 0] 0 0] 0] 0 1 18-Dec-20
VONAGE HOLDINGS CORP Communication 1 1 1 0 1 0 0 0 0 1 1 0 19-Mar20
Services
VOYA FINANCIALINC Financials 1 1 1 0 1 0] 0 1 1 1 1 1 13-0Oct-20
VULCAN MATERIALS COMPANY Materials 1 1 0 o] (o] 0 0 0 1 1 1 (o] 08-Jan-20
WAL MART DE MEXICO SAB DE CV Consumer Staples 1 0] 0] 0 0] 1 0 0] 0] 0 0 0] 02-Mar-20
WALGREENS BOOTS ALLIANCE INC Consumer Staples 1 1 1 1 0O O 1 0O O 0 1 1 20-Nov-20
WALKER & DUNLOP INC Financials 2 1 1 0 1 0 2 1 1 1 1 1 05-0ct-20
WALMARTINC Consumer Staples 3 1 2 0 1 0 2 1 1 2 3 3 30-Nov-20
WALT DISNEY CO gom.m“”'cat"’” 3 2 2 2 1 0 1 1 1 2 2 1 01-Dec-20
ervices
WARRIOR MET COAL LLC Materials 2 1 0 0 o] 0 1 o] 1 0] 0 o] 06-Apr-20
WASTE MANAGEMENT INC Industrials 1 1 0] 0 0] 0 0 0] 0] 0 0 0] 30-Apr-20
WATERS CORP Health Care 2 1 1 1 0O O 0 0O O 2 1 1 29-Sep-20
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WEC ENERGY GROUP INC Utilities 4 2 2 2 0 O 4 2 3 0 2 09-Nov-20
WELLS FARGO & COMPANY Financials 1 1 1 1 1 1 1 1 1 1 1 1 30-Sep-20
WEST BANCORPORATION INC. Financials 1 0 0O O O O 1 O O 0O 0O 0 22-Sep-20
WESTERN DIGITAL CORP Information Technology 2 1 1 0 1 O 1 2 0 2 1 1 20-Jul-20
WESTROCK CO Materials 1 0 0O O 1 o O 1 1 1 0 O 15-Oct-20
WHITE MOUNTAINS INS GRP LTD Financials 1 0 O O 1 o0 1 1 1 1 1 1 16-Dec-20
WILLIAMS COMPANIESINC Energy 6 3 1 0O 3 2 3 5 2 3 0 2 20-Aug-20
WILLIAMS-SONOMAINC Consumer Discretionary 3 2 O 0 1 2 2 1 3 2 ] 14-Oct-20
WINGSTOP INC Consumer Discretionary 2 o 2 0 0O O 1 1 0 2 2 2 27-0Oct-20
WISDOMTREE INVESTMENTS INC Financials 1 o 1 o0 1 o0 1 1 1 1 1 1 06-0ct-20
WORLD ACCEPTANCE CORP Financials 1 1 1 0 O O O O O O O O 14-Sep-20
WPX ENERGY INC Energy 1 1 0O 1 0O O O O 0O O 0 29-Dec-20
WR BERKLEY CORP Financials 1 0 O O o0 1 1 1 1 1 0 O 16-Oct-20
WYNDHAM DESTINATIONS INC Consumer Discretionary 1 1 o0 O O o0O 1 O O o0 1 1 07-Jan-20
WYNN RESORTS LTD Consumer Discretionary 1 1 1 O O O 0 1 0 1 1 0 18-Nov-20
XCEL ENERGY INC Utilities 3 1 0 1 o0 1 3 2 1 0 0 09-Nov-20
XEROX HOLDINGS CORP Information Technology 3 2 0 0 1 1 2 0O O 0O 0O O 20-May-20
XPERI CORP Information Technology 1 1 0 0 1 0 1 [O ] 0O O O 27-May-20
XPO LOGISTICS INC Industrials 1 o 1 O O O 0 1 1 1 1 1 03-May-20
YAMANA GOLDINC Materials 1 o o 0o o o 1 O O O O 0 O02-Mar20
YELPINC Sommunication 1 1 1 0 1 1 1 1 0 1 1 1 15Dec-20
ervices
YPF SA Energy 1 1 1 1 1 1 1 1 1 1 1 1  20-Feb-20
YUM!BRANDS INC. Consumer Discretionary 1 o 1 0 1 0 0] 1 1 1 1 (o] 08-May-20
ZAGG INC Consumer Discretionary 1 1 0 o O O o O O o O O 10-Jun-20
ZEBRA TECH CORP Information Technology 2 1 0 0 o 1 O O O 1 1 o] 30-Nov-20
ZIMMER BIOMET HOLDINGS INC Health Care 2 2 0 1 0O O 2 0 0 o0 1 1 20-Nov-20
ZIOPHARM Oncology Health Care 4 4 2 3 2 1 O O O 0O O O 18-Dec-20
ZOETIS INC Health Care 3 1. o o O 2 2 O O 3 0 2 27-Feb-20
ZSCALERINC Information Technology 1 0O O 0 0O O 1 [0 ] 0O O O 17-Dec-20
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G - Executive Management

G - Corporate Strategy

G - Governance Structure

G - Remuneration

E - Climate RiskManagement

E - Environmental Impact Management

E - Operational Sustainability

S - Human Capital Management

S - Social Risks and Opportunities

Last Engagement Date

51JOBINC Industrials 1 0 1 1 0 O O O O 25-Nov-20
77 BANKLTD/THE Financials 1 1 o o 1 o0 0O 1 o O o0 1 17-Apr-20
ABC Financials 2 2 1 1 1 0 0 2 0 1 0 1 28-Sep-20
ADANI ENTERPRISES LTD Industrials 1 0O 0 0 o o O O 1 o O O 09-Jun-20
ADVANEX INC Industrials 2 0 O O 0O 2 O 0O 0O 0O O O 09-Ssep-20
ADVANTEST CORP Information Technology 1 0O O 0 1 1 0 0O O 0O O 0] 13-Feb-20
AEON COLTD Consumer Staples 1 0O O 0 0O O 0 1 0] 1 0 1 20-Jan-20
AGL ENERGY LTD Utilities 6 2 4 2 4 2 3 6 6 5 2 5 01-Dec-20
AIA GROUPLTD Financials 1 o 1 o 1 1 o0 1 1 1 0 O 12-Nov-20
AICHI BANK LTD/THE Financials 1 1 0 1 1 0 O O O O 1 0 21-Feb-20
AISIN SEIKI CO LTD Consumer Discretionary 1 0O O 0 1 1 0] 1 1 0O O O 28-0Oct-20
AJINOMOTO CO INC Consumer Staples 1 0O O 0 1 1 O O O o 1 0 03-Apr-20
ALFRESA HOLDINGS CORP Health Care 1 1 1 0 0 O O O O O O O 31-May-20
ALPS ALPINE CO LTD Information Technology 2 0O O o 0 2 o 0 1 o O O 27-Sep-20
ALSLTD Industrials 1 1 0 O 1 1 1 0 O o0 1 1 10-Jun-20
ALUMINUM CORP OF CHINA LTD Materials 1 0 1 o O o o 1 1 1 0 1 11-Oct-20
AMOREPACIFIC CORP Consumer Staples 1 0 1 0O O o O 1 1 1 0 1 18-May-20
AMPLTD Financials 3 1 1 1 0 1 1 2 2 1 2 3 25-0ct-20
AMPOL LTD Energy 1 1 1 O 0 1 0 1 0 o 1 0 05-Apr-20
ANA HOLDINGSINC Industrials 2 2 0O O 2 O O 2 0 0 2 0 31-Aug-20
ANGANG STEELCOLTD Materials 1 0O O 1 1 0 o 1 1 1 1 0 08-Nov-20
ANSELL LTD Health Care 1 1 1 o 1 1 1 1 0 1 1 O 07-Jul-20
ARISAWA MANUFACTURINGCO LTD Information Technology 3 0o 3 0 2 0 O O O 0O O O 22-Jun-20
ARISTOCRAT LEISURE LTD Consumer Discretionary 1 1 0] 1 0 1 0O O o 1 0 04-Feb-20
ASAHI GLASS CO LTD Industrials 1 0O O 0 1 1 0 1 0 0O O O 13-Dec-20
ASAHI GROUP HOLDINGS LTD Consumer Staples 1 1 0 O 1 o 1 0 O 1 1 O 25-Feb-20
ASAHI KASEI CORPORATION Materials 3 0 1 o 1 2 O 2 1 O 1 0 20-Dec-20
ASANUMA CORP. Industrials 1 1 0 0O 1 O O O O O O 0 25-Mar20
ASIA CEMENT CORP Materials 1 1 1 o0 1 0O 1 1 1 1 1  07-Sep-20
ASICS CORP Consumer Discretionary 1 1 0 0 1 0 o O O 0O O O 28-Feb-20
ASM PACIFIC TECHNOLOGY LTD Information Technology 1 1 0 0 1 0 o] 1 1 0O O ©O 08-May-20
ASMEDIA TECHNOLOGY INC Information Technology 1 1 0 0 1 0 O O O 0O O O 19-May-20
ASXLTD Financials 1 0O 0o 0O o o o 1 1 1 0 1 26-Feb-20
ASYMCHEM LABORATORIES TIAN JIN CO LTD Health Care 1 1 0 O 1 O O O O O 0O O 24-Feb-20
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ATSUGI COLTD Consumer Discretionary 1 0 1 0 o O O 0O O 02-Apr-20
AU OPTRONICS CORP Information Technology 3 1 0 0] 3 0 3 0] 11-Jun-20
AURIZON HOLDINGS LTD Industrials 1 1 1 0o 1 1 1 1 0 0 1 1 14-May-20
AUSTAL LTD Industrials 1 0o 1 1 1 0 O O O O 1 0 03-Jun-20
ﬁTl:JSTRAUA AND NEW ZEALAND BANKING GROUP Financials 2 1 0 1 2 2 1 2 2 2 1 2 18-Nov-20
AVEX GROUP HOLDINGS INC gzxgz:icaﬁ"” 1 0 0 0O 0 I O 0O O O 0O O 19-Apr20
AVIC INTERNATIONAL HOLDINGSLTD Information Technology 1 o o o 1 o o O o o o o 10-Jan-20
AVICHINA INDUSTRY & TECHNOLOGY CO LTD Industrials 1 0o 0 o 1 o O O o o o o 16-Jan-20
AXIS BANK LTD Financials 2 0 0O O 0O O O O 2 0 1 0 24-Aug-20
AZBIL CORP Information Technology 1 0O O O 0 1 O O O 0O O O 27-Mar-20
BANGKOK DUSIT Health Care 1 1 o0 O 1 1 O 0 O 1 1 1 16-Sep-20
BANK OF EASTASIALTD Financials 1 1 1 1 1 1 0o O O O o0 o 08-Apr-20
BANK OF QUEENSLANDLTD Financials 1 1 1 o 1 1 1 1 0 o0 1 1 07-Jul-20
BANPU PCL Energy 1 1 0 0 1 1 0 1 1 1 0 O 18-Aug-20
BAOSHAN IRON & STEEL CO LTD Materials 1 1 o o 1 1 o0 1 1 1 0 O 12-Nov-20
BEACH ENERGY LTD Energy 2 1 2 0 2 2 1 2 1 1 1 2 21-Oct-20
BEIJING CAPITALINTERNATIONALAIRPORT CO LTD Industrials 1 0O O 1 1 0 O O o o o o 16-Dec-20
BEIJING ENTERPRISES WATER GROUP LTD Utilities 1 1 o o 1 O O O O O O 0 O01-Jun-20
BENDIGO BKLTD Financials 2 1 1 0o 1 1 2 0 0 0 1 1 13-Aug-20
BGI GENOMICS CO LTD Health Care 1 1 1 0o O O O o0 o 1 1 1  08-Sep-20
BHARTI AIRTEL LTD g‘e’:ng‘icaﬁo” 1 01 0 0 0 0O 0 O O O O 03-Jan-20
BHP GROUP LTD Materials 1 0O O 1 1 0 O 1 © 1 1 O 09-Jul-20
BLOOMBERRY RESORTS CORP Consumer Discretionary 1 1 0] 0 0] 1 0O O 0O O 0] 01-Jun-20
BlueScope Steel Materials 4 1 2 1 1 2 2 2 2 3 2 2 26-0ct-20
BOC AVIATION LTD Industrials 1 0O o o 1 1 1 0 0O O o o 17-May-20
BOC HONG KONG HOLDINGS LTD Financials 1 0 1 o0 1 o o0 1 1 1 0 O 15-Dec-20
BORAL LTD Materials 3 2 2 1 3 2 1 1 1 2 2 0 14-Oct-20
BRAMBLES LTD Industrials 1 1 1 o 1 1 1 0 O 1 0 1 21-Sep-20
BRAVURA SOLUTIONS LTD Information Technology 1 1 1 o O O o O O 0O O O 20-Apr-20
BRICKWORKS LTD Materials 1 1 1 o 1 1 1 1 0 O 1 © 20-Apr-20
BRIDGESTONE CORP Consumer Discretionary 2 0O O 0 2 2 o O O o O O 21-Oct-20
BTS GROUP HLDG PCL Industrials 1 0 1 1 o 1 1 1 0 O 22-Sep-20
BUDWEISER BREWING COMPANY APAC LTD Consumer Staples 2 1 o O 2 1 O 2 2 1 1 1  08-Sep-20
CANONINC Information Technology 1 1 0 1 1 0 o O O 0O O O 02-Mar-20
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CAPCOM CO LTD Services 1 0O I 1 0 0 0 1 0O O 18-Nov-20
CAPITALAND LTD Real Estate 2 2 2 0 0] 0 2 2 2 0 0] 16-Jan-20
CARINC Industrials 1 1 0 0 1 O O 1 0 O 1 0O 20-Apr-20

CARSALES.COM LTD ggsrs::icaﬁon 2 2 2 0 1 2 2 0 0 0 2 0 14-Jul-20

CATCHERTECH Information Technology 1 0O O 0 1 0 O O O o 1 (o] 21-Sep-20
CENTRAL JAP RAILWAY CO Industrials 1 1 0 0 1 1 O O O O O O 08-Dec20
CENTURIA CAPITAL GROUP Real Estate 1 0 0 1 0 0O O 1 0 1 1 0 06-0Oct-20
CHALLENGERLTD Financials 1 1 1 0 1 1 1 0 0 0 1 O 30-Sep-20
CHANG HWA COMMERCIAL BANKLTD Financials 3 3 2 1 3 3 1 1 0 1 1 0 27-May-20
CHEUNG KONG PROPERTY HOLDINGS LTD Real Estate 1 0o 1 1 1 1 0O 1 1 1 0 0O 13-Aug-20
CHICONY Information Technology 1 o 1 o O O o O O 0O O O 01-Jun-20
CHINA AGRI-INDUSTRIES HOLDINGS LTD Consumer Staples 1 0 0 0 1 O O O O O O O 24-Feb-20
CHINA AIRCRAFT LEASING GROUP HOL Industrials 1 0 0 0 0 O 1 0O O O O O 03-Apr-20
CHINA COMMUNICATIONS CONSTRUCTION COLTD  Industrials 1 0 1 0 1 O O O O O O O 29-May-20
CHINA CONSTRUCTION BANK CORP Financials 5 1 4 0 3 1 1 5 1 0 2 0 15-Dec-20
CHINA EASTERN AIRLINES LTD Industrials 1 1 1 0 1 0O 0O 1 0 0 1 0 20-Oct20
CHINA LIFE INSURANCE CO LTD Financials 2 0 1 1 2 1 2 2 0 0 2 1 14-May-20
CHINA MENGNIU DAIRY CO LTD Consumer Staples 1 0 o] 1 0 O O O 0O O O 22-May-20
CHINA MERCHANTS BANK CO LTD Financials 1 01 0 0 O O 1 1 1 0 0O 03-Jun-20
CHINA MERCHANTS PORT HOLDINGS CO LTD Industrials 1 1 1 0 1 0O 1 1 1 0 0 0 09-Jun-20
CHINA MOBILE LTD g‘e’:ng‘icaﬁo” 2 00 0 1 0 1 1 0 1 0 0 O07-May-20
CHINA MOLYBDENUM CO LTD Materials 1 0 1 0 1 O O O 0O O O O 26-May-20
CHINA NATIONAL BUILDING MATERIAL Materials 2 1 0O 2 0 0O 2 1 1 0O 0O 03-Nov-20
CHINA OVERSEAS LAND & INVESTMENT LTD Real Estate 2 2 0 1 1 1 0 2 2 0 1 0 28Jun20
China Petrochem Materials 2 0 1 1 2 0 0O 0 0O 0O 0 0 21-Jul-20

CHINA PETROLEUM & CHEMICAL CORP Energy 1 1 1 0 1 1 1 0 0 1 1 09-Jan-20
CHINA PETROLEUM ENGINEERING CORP Energy 2 2 0 1 1 0 O 1 0 1 0 1 15-Sep-20
CHINA RESOURCES LAND LTD Real Estate 1 1 1 1 1 1 1 1 1 0 O O 06-Jan-20
CHINA SHENHUA ENERGY CO LTD Energy 3 0 3 0 0 1 0O 2 2 1 0 1 19-Nov-20
CHINA SOUTHERN AIRLINES CO LTD Industrials 1 0 0 0 1 O O O O 1 O 0O 09-Jun-20
CHINA STEEL CORPORATION Materials 6 2 2 0 3 1 0 6 4 3 0 0 21-Oct20
CHINA UNICOM HONG KONG LTD ggmc‘g:icat‘o” 2 1 1 0 2 0 0 2 0 1 0 1 13-Aug-20
CHIPBOND Information Technology 1 0O O 0 1 0 o O O 0O O O 04-Jun-20
CHONGQING RURAL COMMERCIAL BANK Financials 1 0 1 0 0 0O O O O O O O 13-0Oct-20
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CHUBU ELEC PWR CO INC Utilities 2 0 o 1 1 0 2 O O O 0 03-Jun-20
CIMB GROUP HOLDINGS BHD Financials 1 1 1 o O 1 O 1 1 1 0 O 12-Oct-20
CITIC Securities Financials 1 0o 1 o o0 0O o o o o o o 14-Jun-20
CKHUTCHISON HOLDINGS LTD Industrials 3 1 1 0 2 o 3 3 3 1 2 26-0ct-20
CKINFRASTRUCTUREHOLDINGSLTD Utilities 1 1 0 1 1 1 0o O O O 1 o 24-Apr-20
CLEANAWAY WASTE MANAGEMENT LTD Industrials 1 1 1 1 0 1 1 0 0O O 1 1 05-0ct-20
CLPHOLDINGS LTD Utilities 2 0 o o 2 1 0 2 1 O 0 o 02-Apr-20
CNOOC ENERGY TECHNOLOGY & SERVICESLTD Energy 1 0 1 0O O O O O O o O 1 O07-Dec-20
CNOOCLTD Energy 4 3 3 0 3 0 0] 1 1 0O O 2 11-Nov-20
COCA-COLA AMATIL LTD Consumer Staples 1 1 1 o 1 1 1 0 1 1 1 O 23-Apr-20
COCOKARA FINE INC Consumer Staples 1 1 0 0 1 0] 0 0O O 0O O 0] 02-Sep-20
COLES GROUPLTD Consumer Staples 1 1 1 0 1 1 1 1 1 1 1 1 12-0Oct-20
COLLINS FOODSLTD Consumer Discretionary 1 1 1 o 0 1 1 [O ] o 1 (o] 11-Aug-20
COMMONWEALTH BANK OF AUSTRALIA Financials 1 1 0 1 1 1 1 0 0O O 1 1 21-Sep-20
CONCORDIA FINANCIALGROUP LTD Financials 1 1 o o 1 O 0O o o O o0 1 28-Jul-20
COSCO INTERNATIONAL HOLDINGS LTD Industrials 1 0 1 o O O O O o o 0O O 25-Jun-20
COSCO SHIPPING DEVELOPMENT CO LTD Industrials 1 0o o o 1 o o O o o o o 17-Dec-20
COSCO SHIPPING HOLDINGS CO LTD Industrials 2 0 1 0 1 o© 1 0 O o0 1 1  03-Dec-20
COSCO SHIPPING PORTS LTD Industrials 2 0 O 1 2 1 0 1 1 1 0 O 27-Aug-20
COSMO ENERGY HOLDINGSCO LTD Energy 2 2 0 O O O O 1 o 0 0O O 05-Aug-20
COUNTRY GARDEN HOLDINGS CO LTD Real Estate 1 0 1 o0 1 o O 1 1 1 0 1 20-Sep-20
COUNTRY GARDEN SERVICES HOLDINGSCO LTD Industrials 1 o o o 1 O O O O O O O 05-Jun-20
COWAY COLTD Consumer Discretionary 1 1 0] 0 1 1 0 1 0] 1 0 0] 24-Apr-20
CPALL PCL Consumer Staples 1 1 0 0] 1 1 o O O 1 1 1 28-Sep-20
CROMWELL PROPERTY GROUP Real Estate 4 4 2 0O 3 4 O O O O O O 09-sep-20
CRRC CORPLTD Industrials 1 0 0 o0 1 o o0 1 o 1 0 O 09-Jun-20
CSLLTD Health Care 2 1 1 1 0 1 1 1 1 2 1 2  01-Sep-20
CSPC PHARMACEUTICAL GROUP LTD Health Care 1 1 0 O 1 © 1 0 O O O O 08-Jun-20
ggSLCTSFFSHORE&MARINE ENGINEERING GROUP Industrials 1 1 1. 0 0 0 0o 0o 0 0 0 o© 20-Oct-20
CTBC FINANCIAL HOLDINGCO LTD Financials 1 1 0 o 1 O O 1 o 1 0 O 29-Oct-20
DAELIM INDUSTRIAL CO Industrials 2 0 2 1 2 0 O O O O O 0 28-May-20
DAI NIPPON PRINTINGCO LTD Industrials 1 1 1 0 0O O O O O O o o 11-Jun-20
DAICEL CORP Materials 1 o o o 1 1 O O o o o o 15-Mar-20
DAIFUKU CO. LTD. Industrials 1 1 0 0o O O O O O O O 0 03-Jun-20
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DAIHO CORP Industrials 1 1 0 0 1 1 0 [O ] 0O O o] 11-Nov-20
DAI-ICHI LIFEHOLDINGS INC Financials 1 1 0] 0 0] 0] 1 0] 0O O 0] 24-Jan-20
DAIKIN INDUSTRIESLTD Industrials 2 0 0 0] o] 2 0] 0 2 0] 1 0 09-Dec-20
DAITO TRUST CONSTRUCTION CO LTD Real Estate 1 0] 0] 0 1 1 0 1 0] 0O O 0] 24-Mar-20
DAIWA HOUSE INDUSTRY CO LTD Real Estate 1 1 1 0 0O O 0] [O O] 0O O 0 04-Jun-20
DAIWA SECURITIES GROUP INC Financials 2 2 0 0 2 0] 0 1 0] 0 2 0] 29-Nov-20
DBS GROUP HOLDINGSLTD Financials 1 1 1 0 o] 1 0] 0O O 0O O o] 21-Apr-20
DeNA gg:zz;“cat“’” 1 1. 0 1 1 0 0 0 0 O O 0O 25Mar20
DENKA CO LTD Materials 2 1 1 0 o 2 1 1 0 0O O o] 14-Jul-20
DENTSU GROUP INC Sommunication 1 1. 0 0 1 0 0 0 0O O 1 O 02Mar20
DIGICOM BHD Sommunication 1 1. 0 0 0 0 0 1 1 1 0O O 17-Jun-20
DKK CO LTD Information Technology 1 0O O o 0 1 o O O 0] o] 05-Mar-20
D-LINK CORP Information Technology 4 4 O 4 4 3 o O O o 1 0] 02-Jun-20
DOMINOS PIZZA ENTERPRISES LTD Consumer Discretionary 1 1 1 0 1 1 1 [O ] o 1 o] 10-Jun-20
DTS CORP Information Technology 2 1 0 o 0 1 O O O O O O 15-Dec-20
DUSKIN CO LTD Industrials 1 1 0 0 1 0 0] [O ] o 1 o] 10-Mar-20
DYDO GROUP HOLDINGS INC Consumer Staples 2 (0] 0] 0] 2 0 0 0] 2 0O O 0] 22-Sep-20
E.SUN FINANCIAL HOLDING CO LTD Financials 1 1 1 1 1 0 1 1 1 1 1 (o] 27-Mar-20
EBARA JITSUGYO CO LTD Industrials 1 0] 0] 0 1 1 0 0O O 0O O 0] 21-Dec-20
ELECTRICITY GENERATING PUB CO LTD Utilities 1 1 0 1 1 0 1 0 1 O o] 31-Aug-20
ENEOS HOLDINGSINC Energy 1 0O O 6] 1 1 0] 1 0 0O O 0 07-Dec-20
ENERGY ABSOLUTE PCL Utilities 1 1 0 0 1 1 0] 1 1 1 0 (o] 01-Jul-20
ENN ENERGY HOLDINGSLTD Utilities 1 0 0] 0 1 0] 0 1 1 1 0 0] 08-Jun-20
EVERGREEN MARINE CORP (TAIWAN) LTD Industrials 1 1 0 1 o] 0 0 1 1 0] 1 0 08-Dec-20
Fabrinet Information Technology 1 1 0 O 0 1 1 0O O 0O O O 08-Dec-20
FAMILYMART CO LTD Consumer Staples 2 0O O o] 1 2 O O O 1 0 O 12-Oct-20
FANUC CORP Industrials 1 0O O 0 1 1 0 [O ] 0O O o] 19-Mar-20
FELDA GLOBAL VENTURES HOLDINGS BHD Consumer Staples 1 0 1 0 o] 1 0] 6] 1 1 1 1 01-Nov-20
FinTech Global Financials 1 0O O 1 1 0 o O O 0O O O 09-Dec-20
FIRST PACIFIC CO LTD Financials 1 0 1 0 1 1 o] 0O O 0O O o] 29-Jun-20
FOCUS MEDIAINFORMATION TECHNOLOGY CO LTD ggsgz:icaﬁo” 1 0 1L 0 0O 0O O O O O O O 15Sep-20
FORMOSA PETRO Energy 1 1 1 0 1 0 0] 1 1 1 O 1 20-Sep-20
FORMOSA PLASTICS CORP Materials 1 1 0] 0 1 0 0 1 1 1 0 0] 21-Dec-20
FORTESCUE METALS Materials 2 1 1 0 1 1 1 2 1 2 1 2 13-Jul-20
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Foster Electric Consumer Discretionary 1 0 0 1 1 o O O 0O O O 12-Feb-20
FUBON FINANCIAL HOLDING CO LTD Financials 1 1 0 O O 1 1 0 1 O 0 26-Nov-20
FUJIFILM HOLDINGS CORPORATION Information Technology 2 1 0o o 1 1 O 1 O O 1 0 09-Jun-20
FUJIKURA LTD Industrials 1 0o o 0O 1 1 O O O o o o 30-Apr-20
FUJIMIINC Materials 1 o0 0O 0O O 1 O O O O 0O O O07-Feb-20
FUJITECCOLTD Industrials 4 0 1 O 4 2 0O O O O O O 14-Dec-20
FUJITSU LTD Information Technology 1 0O O 1 1 1 o 0 1 o 1 o] 31-Jan-20
FUKUOKA FIN GRP Financials 2 1 0 0O 1 1 O O O 0O 1 O 20-Feb-20
FUTABA CORP Industrials 1 0O O 0 1 0 0O O O 0O O O 24-Mar-20
FUTABA IND CO. LTD. Consumer Discretionary 1 1 0 o O O O O O O O 0 02-Jun-20
FUYO GENERALLEASE CO LTD Financials 1 1 0 O 0O 0 1 0O O O O 09-Mar-20
G Yangtze Power Utilities 1 1 0 o 1 o0 O 1 0O O O 0 21-Jun-20
GEELY AUTO Consumer Discretionary 1 0O O 0 1 0 O O O 1 0 O 12-Mar-20
GEMDALE CORP Real Estate 3 2 0 1 O 1 2 0 1 1 0 1 09-Dec-20
GLDN AGRI-RESLTD Consumer Staples 1 1 0 0 0O O 1 1 0] 1 1 0 28-Feb-20
GLOBALWAFERS CO LTD Information Technology 1 o 1 o O O o O O 0O O O 14-Jun-20
GLODONCOLTD Information Technology 2 0 o O O 1 1 0 1 0 O 15-Nov-20
GPT GROUP Real Estate 1 1 1 1 0 1 1 1 0 1 1 0 11-Mar20
GRASIM INDUSTRIES LTD Materials 1 1 0 O O O O O O O O 0 03-Sep-20
GREAT WALL MOTORCO LTD Consumer Discretionay 2 0 1 O O 1 1 0 O O 0O 0 03-Jun-20
GREE INC Sommunication 1 0 0 1 1 0 0 0 0 O 0 19-Feb-20
GUANGDONG INVESTMENT LTD Utilities 1 1 o0 O 1 o O 1 1 1 0 O 03-Jun-20
GUANGZHOU AUTOMOBILEGROUP CO LT Consumer Discretionary 1 1 0 0 1 0 1 1 0 1 1 (o] 03-Nov-20
GUANGZHOU BAIYUN INTERNATIONALA Industrials i1 o0 1 0 1 O 1 O O O 1 o 19-Jul-20
GUNZE LTD Consumer Discretionary 1 0O O 0 1 1 O O O O O O 14-Feb-20
HACHIJUNI BANK LTD THE Financials 1 1 1 0 1 O O 1 O O o0 o 13-Apr-20
HAITONG SECURITIESCO LTD Financials 1 o 1 O 1 O O O O O O 0 31-Mar20
HAMAMATSU PHOTONICS KK Information Technology 1 o o o o 1 o o o o 1 o 12-Nov-20
HANG LUNG GROUP LTD Real Estate 1 0 0O O 1 1 O0O 1 1 1 1 1 19-May-20
HANG LUNG PROPERTIES LTD Real Estate 1 1 1 o0 1 1 O 1 1 O 1 O 22-Apr-20
HANG SENG BANKLTD Financials 2 0 1 O 1 2 O 2 2 0 0 O 12-Oct-20
['_?SIGZHOU HIKVISIONDIGITAL TECHNOLOGY CO Information Technology 1 1 1 0 1 0 O O O 0O O 1 08-Dec-20
HANGZHOU TIGERMED CONSULTING CO LTD Health Care 1 o 1 0O O O O 1 O 1 0 0 25-Mar20
HANJIN KAL CORP Industrials 5 5 2 2 2 5 1 0 0O 0 0O O 11-Mar-20
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HANKYU DEPT STORES, INC. Consumer Discretionary 1 O 0O 1 0O O O O o0 o 08-Nov-20
HANON SYSTEMS Consumer Discretionary 1 (0] 1 0 0O O 0] 1 1 1 0 0] 28-Apr-20
HAZAMA ANDO CORP Industrials 3 0 2 O 3 O O 1 o0 1 o0 1 10-Jun-20
HEIWA REAL ESTATECO LTD Real Estate 1 1 1 O 1 1 O O O 0O 0O O 26-Feb-20
HENGAN INTERNATIONAL GROUP COMPANY LTD Consumer Staples 1 0 0O 1 0O O O O O 0O 0 15-May-20
HINDALCO INDS LTD Materials 1 1 0 O O O O O O O O 0 27-Aug-20
HINDUSTAN UNILEVER LTD Consumer Staples 1 o 1 O O O o 0 1 o 1 o] 24-Aug-20
HISAMITSU PHARMACEUTICAL CO INC Health Care 1 0o o 0O 1 1 O O O O O 0 17-Mar20
HITACHI ZOSEN CORP Industrials 1 0O O 0 1 1 0O O O 0O O O 31-Mar-20
HK ELECTRICINVESTMENTSLTD Utilities 1 0 1 ©O 0O 0O 1 1 0O O O 04-May-20
HKT TRUST AND HKT LTD gzx;‘c‘::icat“’” 1 1 0 1 1 0 0O 1 0 O 1 0O 29-Apr-20
HOKKAIDO ELECTRIC POWER CO INC Utilities 1 0 0O 0O O 1 O 1 O O O 0 1l1-May-20
HOKKOKU BANK LTD Financials 2 2 1 0 2 0O O O O 2 0 25-Nov-20
HOKURIKU ELEC PWR CO Utilities 1 0o 0O 0O O 1 O 1 O O 0O 0 02-Jun-20
HOME PRODUCT CENTER PCL Consumer Discretionary 1 1 0 0] 1 1 O O O 1 0 O 13-Aug-20
HON HAI PRECISION INDUSTRY CO LTD Information Technology 3 1 1 0 2 0 2 1 1 1 3 1 25-Nov-20
HONDA MOTORCO LTD Consumer Discretionary 1 0O O 1 o 1 0] 1 1 0O O O 19-May-20
HONG KONG EXCHANGES AND CLEARING Financials 1 0 0O O 1 1 0O O O O 0O O 14-May-20
HOOSIERS HOLDINGS Consumer Discretionary 1 1 0 0] 1 0 o O O o 1 0 23-Mar-20
HOSHIZAKI CORP Industrials 1 0 1 O 1 0O O O O 0O 0O 0 24-Nov-20
HOTEL SHILLA COLTD Consumer Discretionary 1 1 0 O o o0 1 1 0 1 O O O05-Mar20
||:|'|(')DUSING DEVELOPMENT FINANCE CORPORATION Financials 1 00 0 0 0 0 0 1 0 1 0 25Aug-20
HU GROUP HOLDINGS INC Health Care 1 1 o0 0 1 o O O O O 1 o0 30-Mar20
HUADIAN FUXIN ENERGY CO LTD Utilities 1 0 0O 0O 1 O O O O O 0O 0 31-Aug-20
HUADIAN POWER INTERNATIONAL CORP Utilities 1 o 1 0O 1 O O 1 O 1 0 O 09-Nov-20
HUAKU DEVELOPMENT CO LTD Real Estate 1 0 1 O O O O O O O 0O 0 15-May-20
HUANENG POWER INTL INC Utilities 1 1 1 0 1 O O 1 O 1 O O 10-Nov-20
HUIFU LTD Information Technology 1 0O O 0 1 0 0 0O O 0O O 0] 18-May-20
HYUNDAI GLOVIS CO LTD Industrials 1 1 0 0O O O O O O O O o0 o06-Mar20
HYUNDAI MOBIS CO Consumer Discretionary 2 2 1 0 1 1 1 1 0O O O 1 30-Nov-20
HYUNDAI MOTOR CO Consumer Discretionay 3 2 1 O O 1 O 2 1 2 0 1 15-Dec-20
ICICI BANK LIMITED Financials 1 0 0 0 0O O O O 1 0o O 0 02-Aug-20
IDEMITSU KOSAN Energy 1 0O O o] 1 0 0 1 0 0O O O 07-May-20
IHI CORP Industrials 1 0 0O 1 O 1 O O O O o0 1 02-Apr-20
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IINO KAIUN KAISHALTD Industrials 2 1 0 2 1 0 2 0O 0 2 0 27-Sep-20
lluka Resources Materials 2 1 2 1 0 1 0O O 1 2 1 06-Dec-20
INABATA & CO LTD Industrials 1 0 O o0 1 0O 0O O O O O 12-Mar-20
INDOFOOD CBP SUKSES MAKMUR TBKPT Consumer Staples 1 1 0 1 1 O O O O O 0 25-Jun-20
Indusind Bank Financials 1 o o 0O 1 1 O O 1 0O O O 25-Aug-20
INDUSTRIAL AND COMMERCIAL BANK OF CHINALTD  Financials 1 1 0 1 o0 1 1 1 1 0 O 08-Jan-20
Industrial Bk Financials 1 0O 1 0O O O 0 1 1 1 0 O 15-Jun-20
INNER MONGOLIAYILI INDUSTRIALGROUP CO LTD Consumer Staples 1 1 1 0 O O O O O O O o0 18-May-20
INNOLUX CORP Information Technology 1 0O O O O O O O O o 1 (o] 09-Jun-20
INNOVENT BIOLOGICSINC Health Care 1 0 0o 0o o o 1 O O O o 0 O05-Jun-20
INPEX CORP Energy 1 0O O 0 1 0 0] 1 0 0O O O 09-Dec-20
INSURANCE AUSTRALIAGROUP LTD Financials 2 1 1 o0 1 1 1 2 2 1 1 2 21-Sep-20
INTERGLOBE AVIATIONLTD Industrials 1 o o o o 1 O O O O o o 14-Jan-20
:EEERNATIONAL CONTAINER TERMINAL SERVICES Industrials 1 1 0 0 0 1 0 0 0 0 O 0O 03-Jun20
INTOUCH HOLDINGS PCL Sommunication 1 0 1 1 1 1 0 0 0O 1 0 0 07-Sep-20
INUI WAREHOUSE CO LTD Industrials 4 3 0 O 3 4 0 O O O o0 o 18-0ct-20
INVENTEC CORP Information Technology 1 1 1 o O O o O O 0O O O 04-Jun-20
10l CORPORATION BHD Consumer Staples 1 0] 1 0 1 0 0 1 1 1 1 1 16-Nov-20
ISETAN MITSUKOSHI HOLDINGS LTD Consumer Discretionary 2 2 0 0] 2 0 O O O o 2 0 19-Nov-20
ISHIHARA SANGYO KAISHA LTD Materials 1 0 0O 0O 1 1 O O O O O O 15-Dec-20
ITOCHU CORPORATION Industrials 3 1 1 1 1 1 0 2 O O 1 0 17-Sep-20
J FRONT RETAILINGCO LTD ConsumerDiscretionay 1 O O O 1 O O 1 O 1 1 O 05-Feb-20
JAPSECFIN COLTD Financials 1 1 0 O 1 O O O O O O 0 03-Dec-20
JAPAN AIRLINES CO LTD Industrials 1 0 0O O 1 O O 1 O 0O 1 0 27-Sep-20
JAPAN POST HOLDINGS CO LTD Financials 1 o 1 O O O O O O O o0 0 16-Mar-20
JAPAN POST INSURANCE CO LTD Financials 1 1 1 0 1 O O O O O 0O 0 25-May-20
JAPAN STEEL WORKS LTD/THE Industrials 1 0 0O 0O 1 1 O O O O O O 29-Nov-20
JAPAN TOBACCO INC Consumer Staples 2 0 0O O 0O 2 O 1 O 0O 0 1 30-Aug-20
JAPARA HEALTHCARE LTD Health Care 1 1 0 1 1 1 1 0 0O 1 1 1 11-Oct-20
JCU CORPORATION Materials 1 1 0 0 O o O O o o o o 10-Apr-20
JFEHOLDINGSINC Materials 2 0 0O O 2 O O 2 O 0 0 O 09-Nov-20
JGCHOLDINGS CORP Industrials 1 1 o0 1 1 O 1 O O 1 O O02-Mar20
JIANGSU EXPRESSWAY CO LTD Industrials 1 o o 0O 1 O O O O O O 0 12-Jun-20
JIANGSU HENGLIHIGHPRESSURE OIL CYLINDER CO Industrials 1 0o 0o o 1 1 0 1 1 11 1 10-Jan-20

LTD
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JIANGSU ZHONGTIAN TECHNOLOGY CO LTD Industrials 1 0 O 0O 0 1 0O O O O O 15-Nov-20
JIANGXI COPPER CO LTD Materials 31 2 0 1 1 1 2 3 1 0 1 27-Dec-20
JVC KENWOOD CORP Consumer Discretionary 1 0O O 1 1 0 o O O 0O O O 16-Jan-20
KAGOME CO,, LTD. Consumer Staples 1 1 0 0 0 1 0 0 1 0 0 1 31-Jan-20
KAISA GROUPHOLDINGSLTD Real Estate 1 o0 1 o0 1 1 O 1 1 1 0 1 22-0Oct-20
KAJIMA CORP Industrials 2 2 0 O 2 0O o0 1 0o o0 2 o0 22-0Oct-20
KANEKA CORP Materials 2 0 O O 1 O O 1 2 0 0 O 27-Feb-20
KANSAI ELECTRIC POWER CO Utilities 7 5 1 0 1 6 O 2 0 0 2 0 13-Nov-20
KANSAI PAINT CO LTD Materials 1 0 0O 0O 1 1 O O O O O O 26-Feb-20
KASIKORNBANKPCL Financials 1 0 0 o 1 1 O 1 1 1 0 O 14-Sep-20
KAWASAKI KISEN KAISHALTD Industrials 1 o o 0O 1 o O 1 O 1 o0 O 11-Oct-20
KB FINANCIAL GROUP INC Financials 2 2 0 1 1 0 O 2 0 2 0 0O 20-Sep-20
KDDI CORP Sommunication 2 0 1 0 0 2 0 0 0 0 O 0O 16-Nov-20
KEIHANSHIN BUILDING CO LTD Real Estate 3 3 0 0 2 1 O O O O O O O01-Dec-20
KEIKYU CORP Industrials 1 1 1 0 1 O O O O O o o 20-Jan-20
KERRY PROPERTIES LTD Real Estate 1 1 0 O 1 0o 0 1 0O O 0 13-May-20
KEWPIE CORP Consumer Staples 2 0O o 0 1 1 0 1 0 0O O 1 07-Sep-20
KIA MOTORS CORPORATION Consumer Discretionary 1 0O O o O O 6] 1 1 1 0 O 05-May-20
KINGDEE INTERNATIONAL SOFTWARE G Information Technology 1 1 o 0O 1 o O O O O o o 28-Apr-20
KIRIN HOLDINGS CO LTD Consumer Staples 6 1 O O 4 4 1 0O 1 0 3 0 29-Sep-20
KOA CORP Information Technology 1 O O O O 1 O O O O O O 03-Feb-20
KOBE STEEL LTD Materials 3 0 o o 1 o O 3 0o o o o 12-Oct-20
KOHNAN SHOJI CO LTD Consumer Discretionary 1 1 0 O O O O O O 0O O O 28-Feb-20
KOMATSU LTD Industrials 3 1. 0 0 O 3 O 1 1 0 0 O 24-Nov-20
KOMORI CORP Industrials 1 0O O 0 1 0 0O O O 0O O O 21-Jan-20
KONICA MINOLTAINC Information Technology 2 1 0 o 1 1 O O 1 O 1 0 30-Nov-20
KOR ELEC PWR CORP Utilities 6 2 5 1 1 1 0 6 3 5 0 2 28-May-20
KT CORP Sommunication 1 00 1 1 1 0 0 0O O O 0 17-Jan-20
KT&G CORP Consumer Staples 3 3 0 0 1 2 0 1 0] 1 0 0] 23-Sep-20
KUBOTA CORP Industrials 2 0 o o 1 2 o0 O0 1 o o0 O 11-Oct-20
KUNLUN ENERGY COMPANY LTD Utilities 1 o o 0 1 o O O O O o o 13-Oct-20
KURARAY CO LTD Materials 1 0o o o 1 1 O O 0O O O 10-Dec-20
KYOCERA CORP Information Technology 1 0O O o] 1 1 O O O 0O O O 04-Mar-20
Kyokuto Boeki Industrials 1 1 0 0 1 0 0] 1 O 0O O O 23-Mar-20
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KYUSHU ELEC PWR CO INC Utilities 4 0 O O 1 3 0O 4 O O O O 30-Nov-20
KYUSHU RAILWAY CO Industrials s 5 1 0 0 1 0 0 1 2 14-Jul-20
LACTO JAPAN CO LTD Consumer Staples 1 0 0O O 1 1 O 1 O 0O 1 0 24-Nov-20
LARSEN & TOUBRO LTD Industrials 1 0O O O O O 1 0O O 0O O O 04-Aug-20
LENDLEASE GROUP Real Estate 2 1 1 1 1 1 1 1 1 1 0 1 05-Nov-20
LEOPALACE21 CORP Real Estate 3 3.2 0 3 O O O O 0 0O O 24-Nov-20
LG CHEM LTD Materials 2 0 1 1 0o o O 1 1 2 O 1 07-Jun-20
LG DISPLAYCOLTD Information Technology 1 0O O O O O 1 [O ] 0O O O 05-Mar-20
LI&FUNG LTD Consumer Discretionary 1 0O O 1 1 0 o O O 0O O O 29-Apr-20
LINK REAL ESTATE INVESTMENT TRUST Real Estate 2 0 0O 1 2 O O 1 1 O O O 08-Jun-20
LIXIL CORP Industrials 4 2 0 O 1 3 1 0 0 0 1 O 01-sep-20
LT GROUPINC Industrials 1 1 0 0O O 1 0O O O 0O O O 14-Jun-20
LUYE PHARMA GROUP LTD Health Care 1 o o 0 1 o O O O O o o 13-Jan-20
MAANSHAN IRON & STEELCO LTD Materials 1 1 0 1 1 0 1 1 0 1 1 0 11-Nov-20
MABUCHI MOTOR CO LTD Industrials 1 o o 0O 1 1 O O O O O O 11-Nov-20
MACQUARIE GROUP LTD Financials 2 2 2 1 1 1 2 1 0 1 1 1 25-Jun-20
MAEDA CORP Industrials 2 1 0] 0 2 1 0 0O O 0 1 0] 08-Apr-20
MAEDA ROAD CONSTRUCTION CO LTD Industrials 1 0 0O 0O 1 1 O O O O O O 09-Mar20
MAHINDRA AND MAHINDRALTD Consumer Discretionary 1 0O 0O O o0 o 1 0 O O O 0 02-Aug-20
MALAYAN BANKING BHD Financials i1 0 1 O 1 1 0 1 1 1 0 O 01-Oct-20
MANDOM CORP Consumer Staples 1 o o 0 1 o O O 1 o o0 o 05-0Oct-20
MARUBENI CORP Industrials 1 0 0 O 1 0O O 1 O 0 1 0 24-Sep-20
MARUHA NICHIRO CORP Consumer Staples 1 0O o 0 1 0 0 0O O 1 1 0] 30-Jan-20
MARUI GROUP CO LTD Consumer Discretionary 1 1 0 o O O 0 1 0 o O O 10-Mar-20
MATSUMOTOKIYOSHIHOLD CO LTD Consumer Staples 1 1 0 0 1 1 0 0O O 0O O 0] 26-Nov-20
MAXELL HOLDINGS LTD Information Technology 1 o o o 1 1 O O O o o o 14-Feb-20
MCUBS MIDCITY INVESTMENT CORP Real Estate 1 0 0O O 1 0O O O O 0O O 0 15-Sep-20
MEIJI HOLDINGS CO LTD Consumer Staples 1 0O O 0 1 1 1 o 1 o 1 0 17-May-20
MINEBEA MITSUMI INC Industrials 1 o o 0O 1 o O O O 1 o0 o 11-Oct-20
MINOR INTERNATIONAL PCL Consumer Discretionary 1 1 0 0 1 0o 1 1 0 O 15-Sep-20
MIRVAC GROUP Real Estate 1 0 0O O O O O 1 1 1 0 1 26-Feb-20
MITSUBISHI CHEMICAL HOLDINGS Materials 4 0 O O 4 2 O 1 2 0 1 O 25-Nov-20
MITSUBISHI CORP Industrials 4 0 2 O 3 O O 4 O 1 3 0 10-Nov-20
MITSUBISHI ELEC CORP Industrials 2 0 2 O O 1 O O O O O O 04-Jun-20
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MITSUBISHI ESTATE CO LTD Real Estate 1 0O 1 0 O 1 0 0 1 0 13-Sep-20
MITSUBISHI HEAVY IND LTD Industrials 3 0] 0 1 2 0] 2 0] 0O O 0] 20-Nov-20
MITSUBISHI LOG CORP Industrials 6 3 1 0O 5 3 O O O O O O 23-Nov-20
MITSUBISHI MAT CORP Materials 1 1 0] 0 1 0 0 0] 1 0O O 0] 14-Apr-20

MITSUBISHI UFJ FINANCIAL GROUP Financials 1 1 0 O O O O 1 O O 1 o0 08-Nov-20
MITSUBISHI UFJ LEASE & FINANCE CO LTD Financials 1 1 0 0 1 1 0 0O O 0O O 0] 09-Dec-20
MITSUI &CO LTD Industrials 1 1 0 0 0 0] 1 0 o 1 o] 27-May-20
MITSUI CHEMICALSINC Materials 1 0] 0] 0 1 0] 0 0] 1 0O O 0] 28-Jul-20

MITSUI E&S HOLDINGS CO LTD Industrials 4 0 O O 3 4 0 O O O O O 02-Dec-20
MITSUI FUDOSAN CO LTD Real Estate 1 1 o 0 1 O O O O o o o 22-0Oct-20

MITSUI MINING AND SMELTING CO LTD Materials 1 0 0 0 o] 1 0] 0O O 0O O o] 13-May-20
MITSUI OSK LINESLTD Industrials 3 0 1 2 1 0] 3 2 0] 2 0 15-Nov-20
MIZUHO FINANCIAL GROUP INC Financials 6 2 0 0 1 1 0] 5 (o] 0] 1 (o] 25-Jun-20

MONEX GROUP INC Financials 1 1 0] 0 1 0 0 0O O 0O O 0] 05-Mar-20
MS&AD INSURANCE GROUP HOLDINGSINC Financials 1 1 0 0 1 0 0 1 o] 0] 1 0 05-Nov-20
NANTO BANK LTD Financials 1 0 0 6] 1 0 0] 0O O 6] 1 0] 16-Jan-20
NANYA TECH CORP Information Technology 1 0 0 1 0 0 1 1 1 0 O 17-Jun-20
NATIONAL AUSTRALIABANKLTD Financials 3 2 1 1 1 1 2 2 1 1 2 2 17-Nov-20
NEARMAP LTD Information Technology 1 1 1 1 1 1 1 1 1 o 1 1 28-0Oct-20
NEC CORP Information Technology 3 1 1 1 2 O O O 0O O O 02-Dec-20
NEC NETWORKS & SYSTEM INTEGRATION CORP Information Technology 1 0O O 0 1 1 O O O 1 0 O 14-Dec-20
Net One Systems Information Technology 1 1 1 o O O o O O 0O O O 02-Apr-20
NETUREN CO LTD Materials 2 0 0] 0 1 1 1 1 0] 0O O 0] 14-Jun-20
NEW WORLD DEVELOPMENT CO LTD Real Estate 1 1 1 0] 1 0 0] 1 1 1 0 0 26-0Oct-20
NEWCREST MINING LTD Materials 2 1 0] 1 1 1 2 1 2 1 2 05-0ct-20
NEXTDC LTD Information Technology 1 1 1 0 1 1 1 1 1 1 1 1 11-Oct-20
NIDEC CORP Industrials 1 (0] (0] 0 1 0 0O O 0O O 0] 26-0ct-20
NIEN MADE ENTERPRISE CO LTD Consumer Discretionary 1 1 0 O O O O O O 0O O O 08-Jun-20
NIHON UNISYS LTD Information Technology 1 0O O o 0 1 o O O o 1 o] 02-Mar-20
NIKKON HOLDINGS CO LTD Industrials 1 1 0 O 1 1 1 0 O O O O 1l1-Mar20
NIKON CORP Consumer Discretionary 1 0O O 6] 1 1 o O O 0O O O 29-Nov-20
NINE ENTERTAINMENT CO HOLDINGS LTD gzxz::icaﬁ"” 2 o 1 1 1 1 1 1 0 1 1 0 13-0ct20
NINTENDO CO LTD Sommunication 1 1 1 0 1 0 0 0 0 0O 0 0 31-May-20
NIP PISTON RING CO LTD Consumer Discretionary 1 1 0 o O O o O O 0O O O 13-Feb-20
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NIPPON CHEMI-CON CORP Information Technology 1 1 o0 O 1 o O O O o0 o 03-Mar-20
NIPPON ELECTRIC GLASS CO LTD Information Technology 1 O O O 1 1 O 1 O O O O 14-Dec-20
NIPPON PAINT HOLDINGSLTD Materials 1 o o 0o o o o 1 1 o0 1 1 04-Jun-20
NIPPON PAPER INDUSTRIES CO LTD Materials 1 0 O o0 1 0O 1 0O O O O 17-Feb-20
NIPPON PILLAR PACKING CO., LTD. Materials 1 1 0 O O O O O O O O o0 o06-Mar20
NIPPON SHOKUBAI CO LTD Materials 1 0 0O O 1 1 O O O O 0O 0 27-Feb-20
NIPPON SODA CO LTD Materials 1 o o 0O 1 1 O O O O O O O02-Mar20
NIPPON STEEL CORPORATION Materials 1 0 1 0O 1 1 O 1 O O O O O04-Mar20
NIPPON TELEVISION HOLDINGS INC. gg”rv"i”c’;‘:icaﬁon 1 1 0 0 0 0O OO O O O O O07-Jun-20
NIPPON YUSEN KK Industrials 1 o 1 0 1 1 O 1 O O O O 11-Mar20
NISHIMATSU CONSTRUCTION CO LTD Industrials 1 1 0 O O 0O 1 0O O O O 06-Mar20
NISSAN MTR CO LTD Consumer Discretionary 2 o 1 0 1 2 1 (O] 0O 0O O 01-Sep-20
NISSHA CO LTD Information Technology 1 0O O 0 1 1 o O O 0O O O 10-Dec-20
NISSHIN SEIFUN GROUP INC. Consumer Staples 2 0 0O 0O 2 2 O 1 O O 0O O O07-Dec-20
NISSIN FOODSHOLDINGS CO LTD Consumer Staples 1 0 1 0 1 1 0 1 0] 0O O 0] 17-Jan-20
NITORI HOLDINGS CO. LTD. Consumer Discretionary 2 2 0 1 2 0 0 1 0 0O O O 01-Oct-20
NITTO DENKO CORP Materials 2 1 0 0 1 0 0O O 1 0O O O 01-Nov-20
NORTHERN STAR RESOURCES LTD Materials 2 1 o0 2 2 1 2 1 1 1 2 0 12-Nov-20
NSKLTD Industrials 2 0 0O O O 2 O 1 o O 0O O 05Mar20
NTT CORP gg:{’;gg“cat“’” 1 0 0 1 0 L O 1 1L O 0 O 09-Apr-20
NTT DATA CORP Information Technology 1 0O O O 0 1 0] 1 0 0O O O 02-Dec-20
OBAYASHI CORP Industrials 1 1 0 O 1 O O O O o o0 1 17-Feb-20
OCEANAGOLD CORP Materials 1 0 0 0O O o o 1 1 1 0 1 05-Jun-20
OFILM GROUP CO LTD Information Technology 1 0O O 0 1 0 o O O o 1 1 07-May-20
OIL SEARCH LTD Energy 1 0 0O O O o o 1 1 1 0 1 26-Feb-20
OJI HOLDINGS CORPORATION Materials 4 1 O O O 4 O O O O O O 10-Nov-20
OKI ELECTRICINDUSTRY CO LTD Information Technology 1 0O O 0 1 1 O O O 0O O O 25-Feb-20
OMRON CORP Information Technology 1 1 0 0 0] 1 0 0O O 0 1 1 03-Sep-20
ONBRIGHT ELECTRONICS INC Information Technology 1 0o o0 o 1 o O O O o O 0 20-Mar-20
ONWARD HOLDINGSCO LTD Consumer Discretionary 1 0O O 0 1 o O O o O O 11-May-20
ORICALTD Materials 1 1 1 0 1 1 1 1 0 O 1 1 29-Jul-20
ORIGIN ENERGY LTD Energy 3 2 2 1 2 3 2 3 2 2 1 3 28-Sep-20
ORIX CORP Financials 1 0 0 1 1 1 0 0 0 17-Feb-20
OVERSEA-CHINESE BANKING CORPORATION LTD Financials 2 1 1 o0 2 1 0 2 1 1 0O O O01-Dec-20
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OZMINERALS LTD Materials 1 o O O o0 1 1 0 26-Feb-20
PANASONIC CORP Consumer Discretionary 1 0] 0 1 0] 0] 1 0] 02-Jun-20
PCCW LTD ommunication 2 0 0 0 2 0 0 0 0O O O O 16Sep-20
PEGATRON CORP Information Technology 1 0O O 0 0 0] 1 0 1 1 1 15-Nov-20
PETROCHINA CO LTD Energy 6 2 3 O 5 0 2 6 1 2 1 O 21-Oct-20
PICC PROPERTY AND CASUALTYCO LT Financials 1 o o o 1 o o O O O O 0 08-Jun-20
PIGEON CORP Consumer Staples 1 0O O 0 0] 1 0 0O O 0O O 0] 23-Jan-20
PINDUODUO INC Consumer Discretionary 2 0O O 0 2 0 0 1 0 1 0 O 23-Jun-20
PIXART IMAGING INC Information Technology 1 1 0 o O O O O O O O 0 O04-Jun-20
POSCO Materials 3 2 1 o 1 2 1 2 3 3 0O 2 28-Jul-20
POSCO INTERNATIONAL CORP Industrials 2 2 0 0 o0 1 1 2 1 2 0 2 31-Mar20
POSTAL SAVINGS BANKOF CHINA CO Financials 2 2 1 0 2 1 1 1 0O O O O 15-Dec-20
POWERTECH TECHNOLOGY INC Information Technology 1 1 0 o 0 1 1 [O ] 0O O O 19-May-20
PREMIUM GROUP CO LTD Financials 1 1 0 0O O O O O O O O 0 17-Dec-20
PRESIDENT CHAIN STORE CORP Consumer Staples 1 1 1 1 1 1 0 o0 1 1 1 O 07-Oct-20
PTT GLOBAL CHEMICAL PCL Materials 1 1 o o 1 1 o0 1 1 1 0 O 17-Aug-20
PTT PCL Energy 1 o 1 1 1 1 0] 1 1 1 0 O 01-Oct-20
PUBLIC BANK BHD Financials 1 o o o 1 1 o 1 1 1 0 O 05-0ct-20
QBE INSURANCE GROUP LTD Financials 2 0 O o o 1 o 2 2 1 1 1  26-Feb-20
QINGDAO HAIER CO LTD Consumer Discretionary 2 0O O 0 2 0 0 2 0 2 0 O 03-Nov-20
QOL HOLDINGS CO LTD Consumer Staples 1 1 0 1 1 0 O O O O 0O 0 04-Mar-20
RECRUIT HOLDINGS CO LTD Industrials 3 2 3 0 2 1 O O O O 1 oO 20-Jul-20
RELIANCE INDUSTRIESLTD Energy 1 o0 0O O O O o O 1 O 0 0 24-Aug-20
RESONA HOLDINGS INC Financials 1 1 0 1 1 0 O O O O 0O 0 20-Dec-20
RICOH CO LTD Information Technology 2 0O O 0 2 2 O O O O O O 30-Nov-20
RIKEN VITAMINCO LTD Consumer Staples 1 o 1 0 O 1 O O O O o o 15-Oct-20
RINNAI CORP Consumer Discretionary 1 1 0 0 1 1 O O O o 1 0 29-Sep-20
RIOTINTO LTD Materials 5 1 1 2 1 0o 3 3 1 1 2 1 25-Sep-20
RYOSAN CO LTD Information Technology 2 o 1 0 2 0 O O O 0O O O 03-Jun-20
RYOYO ELECTRO CORP Information Technology 1 1 0 O 1 O O 0O O O O 0 O04-Feb-20
S-1 CORPORATION Industrials 1 0O O O O O 0 1 1 1 0 O 19-May-20
SAKURA SOGO REIT INVESTMENT CORP Real Estate 1 o o o 1 1 O O O O O O O09-Mar20
SAMSUNG BIOLOGICS CO LTD Health Care 2 1 1 0O O O O 1 0 1 0 0 24-Sep-20
SAMSUNG C&T CORP Industrials 3 2 1 O 2 O O 3 O 3 0 1 17-Aug-20
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SAMSUNG ELECTRONICS CO LTD Information Technology 3 0 3 0 1 0 1 0 0 26-Aug-20
SANAN OPTOELECTRONICS CO LTD Information Technology 1 0O o0 1 0O O O O O O 24-Feb-20
SANDS CHINALTD Consumer Discretionary 1 1 1 1 1 1 o O O 0O O O 14-Sep-20
SANKYO COLTD Consumer Discretionary 1 1 0 0 1 0 o O O o O O 02-Mar-20
SANRIO COLTD Consumer Discretionay 3 3 O O 3 O O O O O 2 O 25-Nov-20
SANSHIN ELECTRONICS CO LTD Information Technology 1 0 0O 1 o O O O O 0O 0 28-May-20
SANTEN PHARM CO LTD Health Care 4 O O O 3 1 o0 1 1 1 1 1 18-Nov-20
SANTOS LTD Energy 2 1 1 o 1 1 1 2 2 2 0 1 25-May-20
SANY HEAVY INDUSTRY CO LTD Industrials 1 o 1 0O O O o O O O o0 0 07-Dec-20
SANYO SHOKAI LTD. Consumer Discretionary 2 1 0 o 2 O O O o o o o 15-Nov-20
SAPPORO HOLDINGS LTD Consumer Staples 1 0O o 0 1 1 0 0O O 0O O 0] 21-Feb-20
SEGA SAMMY HOLDINGS INC Consumer Discretionary 1 0O O 1 1 0 o O O 0O O O 27-Mar-20
SEIBU HOLDINGSINC Industrials 1 1 1 o 1 1 O 1 O 1 1 O 17-Mar-20
SEIKITOKYU KOGYO CO LTD Industrials 2 2 0O O 2 O O 0O 0o 0O 0O 0 19-May-20
SEIKO EPSON Information Technology 1 0O O 0O O 0 1 0 0O O O 10-Nov-20
SEKISUIHOUSE LTD Consumer Discretionary 7 4 6 2 2 1 1 0 O O O o 17-Dec-20
SEMBCORP INDUSTRIES Utilities 2 2 1 o 2 1 0 2 1 1 1 1  02-Dec-20
IS’ET’\é:?C’\?A'\.Ir?g,\?;S(R:O’\ARA{DNUFACTURING Information Technology 1 1 1 0 1 0 0] 1 0 1 1 (o] 16-Nov-20
SENSHU IKEDAHOLDINGS INC Financials 2 1 0 0 2 O O 0O 0O 0 1 O 03-Dec-20
SERCOMM Information Technology 1 0O O 0 1 0 1 0O O o 1 o] 05-Jun-20
SEVEN & HOLDINGS CO LTD Consumer Staples 1 0 1 O 0O O O O O O O 08-Sep-20
SHANGHAI BAOSIGHT SOFTWARECO LTD Information Technology 1 O O O 1 O O O O O O O 23-Apr-20
SHANGHAI HAIXIN GROUPCO LTD Health Care 1 1 o o 1 O O o o o o o 16-Jan-20
SHENZHEN EXPRESSWAY CO LTD Industrials 2 0 2 0O 2 O O 1 0o 1 O 0 16-Jun-20
SHENZHEN SUNWAY COMMUNICATION CO LTD Information Technology 1 0O O O O O 1 [O ] o 1 o] 11-Aug-20
SHIBAURA MACHINE CO LTD Industrials 7 0 O O 1 7 O O O O O O 06-Dec-20
SHIKOKU ELEC POWER CO INC Utilities 2 0 1 o O 2 O 2 O O O 0 27-May-20
SHIMADZU CORP Information Technology 1 0O O 1 0 1 O O O O O O 21-Dec-20
SHIMAO GROUP HOLDINGSLTD Real Estate 1 1 1 o O 1 O 1 1 1 0 1 18-Oct-20
SHIMIZU CORP Industrials 1 1 0 O 1 1 0O 1 0 O O 0 21-Feb-20
SHIN KONG FINANCIAL HOLDING CO LTD Financials 1 1 o 1 o0 1 O 1 O 1 O O 10-Jun-20
SHIN ZU SHING CO LTD Industrials 1 o 1 O O O O O O o0 o 0 09-Jun-20
SHINHAN FINANCIALGROUP CO LTD Financials 1 o 1 o0 O O O 1 0O 1 0 0 12-Feb-20
SHINSEI BANK LTD Financials 3 2 0 O 2 1 O 2 O O 1 O 10-Dec-20
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G - Governance Structure
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S - Human Capital Management

S - Social Risks and Opportunities

Last Engagement Date

SHIONOGI &CO LTD Health Care 1 0 o 1 o O O o o 1 o 14-Jul-20
SHISEIDO CO LTD Consumer Staples 4 1 0] 0 2 3 1 0O O 0O O 0] 14-Oct-20
SHIZUOKA BANK LTD Financials 1 1 0 0] 1 0 0] 1 o] 0] 1 0 23-Aug-20
SHOWA DENKO KK Materials 1 0] 0] 0 1 1 0 0O O 0O O 0] 16-Dec-20
SHRIRAM TRANSPORT FINANCE COMPANY LTD Financials 1 0o o 0O O 0O O O 1 0 1 0 26-Aug-20
SHUI ON LAND LTD Real Estate 1 (0] 0 0 0] 1 0 1 1 1 0 1 19-Oct-20
SIHUAN PHARMACEUTICAL HOLDINGS GROUP LTD Health Care 1 0 0 0 1 0 0] 0O O 0O O o] 05-Jun-20
SILICON MTN TEC Information Technology 1 1 O o O O o O O 0O O O 20-Sep-20
SIME DARBY BHD Industrials 1 0 0 0 1 0 0] 1 1 1 o] (o] 11-Jun-20
SIME DARBY PLANTATION BHD Consumer Staples 1 o 1 0 1 O 0] 1 1 0O O 1 22-0Oct-20
SIMPLO TECHNOLOGY CO LTD Information Technology 1 1 1 0 1 1 O O O 0O O O 15-May-20
SINGAPORE AIRLINESLTD Industrials 1 1 0 0 0 0 0] 1 0 1 1 0 27-Mar-20
SINGAPORE TECHNOLOGIES ENGINEERING LTD Industrials 1 0 1 0 (o] 0 0] 1 1 1 0] (o] 03-Nov-20
SINGAPORE TELECOMMUNICATIONS LTD g‘e’:;‘;z:icam” 2 2 0 0 2 2 2 2 0 2 0O 0 17-Jan-20
SINO LAND CO LTD Real Estate 1 1 1 1 1 1 0 [O ] 0O O 0 12-Mar-20
SINOPAC FINANCIALHOLDINGS CO LTD Financials 2 1 1 0 2 2 1 2 0 2 1 0 05-May-20
SINOPEC SHANGHAI PETROCHEM CO LT Materials 1 0 1 0] 1 0 0] 1 o] 0] 1 (o] 22-Sep-20
SINOTRANS LTD Industrials 1 0] 1 0 0] 0] 0 0O O 0O O 0] 09-Dec-20
SKHOLDINGS CO LTD Industrials 3 0 2 1 1 1 0 2 1 2 1 3 19-Nov-20
SKINNOVATION CO LTD Energy 1 0] 0] 0 0] 1 0 1 0] 0O O 0] 03-Mar-20
SOJITZCORP Industrials 4 2 0 1 3 O 1 1 O O 1 O 21-Dec-20
SOLGOLD PLC Materials 3 3 0 0 1 0O 2 0 2 0 1 26-Dec-20
SOMPO HOLDINGS INC Financials 1 1 0 0O O O 0 1 0 0O O O 09-Jan-20
SONY CORP Consumer Discretionary 3 0O O 0 2 3 o O O 1 1 o] 01-Dec-20
SOUTH32 LTD Materials 2 1 0 1 1 1 1 2 2 2 1 1 30-Sep-20
SQUARE ENIX HOLDINGS CO LTD ggsm;‘g‘icat“’” 1 00 O I 1 0O 0O O O 1 O 14-Sep-20
STAR ENTERTAINMENT GROUP LTD Consumer Discretionary 1 1 1 1 1 1 1 0O O 1 1 1 12-Oct-20
STATE BANK OF INDIA Financials 2 0] 2 1 0] 0 0 (0] 1 0O O 0] 21-Dec-20
STOCKLAND CORPORATION LTD Real Estate 1 1 0 1 1 1 1 1 o] 0] 1 1 02-Sep-20
SUBARU CORP Consumer Discretionary 1 0O O 0O 0 1 o 0 1 0O O 1 18-Nov-20
SUMITOMO CHEMICALCO LTD Materials 1 0 O o0 1 0O O O O O O 01-Oct-20
SUMITOMO CORPORATION Industrials 1 0 0o 0O 1 O O 1 O O O O 04-0Oct-20
SUMITOMO ELEC INDUSTRIES LTD Consumer Discretionary 1 0O O o] 1 O O O 0O O O 19-Feb-20
SUMITOMO METALMNG CO LTD Materials 2 (0] 0] 0 1 2 0 0O O 0O O 0] 15-Jul-20
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S - Social Risks and Opportunities
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SUMITOMO MITSUI FIN GRP INC Financials 1 0 o 1 o O 1 O O 1 0 09-Jun-20
SUMITOMO MITSUI TRUST HOLDINGS Financials 1 0O 0 1 0O 1 0 O 1 o0 19-Oct-20
SUMITOMO REALTY&DEVCO LTD Real Estate 1 1 o 0 1 1 O O O O o0 O 05-Jul-20
SUMITOMO RUBBERIND LTD Consumer Discretionary 1 0O O 0 1 1 0O 0 1 o O O 13-Dec-20
SUNAC CHINA HOLDINGS LTD Real Estate 1 0 1 1 0 o 1 1 1 1 O 10-Aug-20
SUNCORP GROUPLTD Financials 2 2 2 0 1 2 2 0 O 0 2 1 28-Sep-20
SURUGA BANK LTD Financials 1 1 1 0 1 0 O O O 0O O O 23-Aug-20
SUZHOU MAXWELL TECHNOLOGIESCO LTD Industrials 1 0 0O O O O 1 O O 0O 0O 0 28-Sep-20
SUZUKI MOTOR CORP Consumer Discretionary 1 0O O o 0 1 0] 1 1 0O O O 03-Jun-20
SWCC SHOWA HOLDINGS CO LTD Industrials 1 1. 0o 0 0O 0O O O O O O 0 17-May-20
SWIRE PACIFICLTD Real Estate 32 o0 1 3 1 O 2 1 1 1 O 29-Apr-20
T&D HOLDINGS INC Financials 1 1 0 0O O 1 O 1 O 0O 1 O 14-Dec-20
TABCORP HLDGS LTD Consumer Discretionary 3 2 1 1 2 1 2 [O ] o 3 1 02-Dec-20
TADANO LTD Industrials 1 0 O o0 1 0O 0O O O O 0 27-Mar-20
TAISHIN FINANCIALHOLDINGCO LTD Financials 2 0 0O O 1 2 O O O 0O O O 09-Aug-20
TAIWAN CEMENT CORP Materials 4 1 3 2 4 1 1 4 4 4 3 2  30-Nov-20
TAIWAN COOPERATIVE FINANCIALHOLDINGCO LTD  Financials $1 1 0 O 1 1 O 1 O 1 O O 10-Jun-20
TAIWAN SEMICONDUCTOR MANUFACTURINGCO LTD  Information Technology 1 1 0 O 1 O O 1 O 1 O O 02-Dec-20
TAIYO HOLDINGS CO LTD Materials $1 1 0 0O 1 O O O O O o0 o 14-Apr-20
TAKEDA PHARMACEUTICALCO LTD Health Care 2 0 0 o o 1 2 0 O 0O 1 1 09Jun-20
TAMRON CO LTD Consumer Discretionary 1 0O O o 0 1 O O O 0O O O 28-Feb-20
TATA CONSULTANCY SERVICES LTD Information Technology 1 o o0 o o 1 o O 1 0o O 0 27-Aug-20
TATUNG CO LTD Consumer Discretionary 1 1 1 0 1 0] 0 0O O 0 1 0] 15-Jun-20
TBS HOLDINGS INC communication 1 00 0 1 1 0 0 O O O O 19-Jul-20
TCL ELECTRONICS HOLDINGSLTD Consumer Discretionary 1 o 1 O O O O O O O O O 07-Apr-20
TCL TECHNOLOGY GROUP CORP Consumer Discretionary 1 0O O o O O 1 0O O 0O O O 02-Sep-20
TDK CORPORATION Information Technology 1 0 O O O O O O 0O O O 03-Mar-20
TECH MAHINDRA LTD Information Technology 1 o o0 o o o o 1 1 o O oO 10-Aug-20
TECO ELECTRIC & MACHINERY CO. LTD Industrials 31 o O 3 1 1 O O O o0 oO 27-Apr-20
TEIJIN LTD Materials 1 o o 0o 1 1 O O O O O O 18-Mar20
TEIKOKU SEN-I CO LTD Industrials 1 0 O O 1 0 O O O O O 17-Mar-20
TELSTRA CORPORATION LTD ommunication 2 2 2 0 2 1 1 0 0 1 2 2 13-Sep-20
TENAGA NASIONAL BERHAD Utilities 2 1 1 o0 2 1 O 2 1 2 0O O 03-Nov-20
TENCENT HOLDINGS LTD Communication 2 1 1 0 0 0 0 2 2 1 2 0 30-Aug-20

Services
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S - Social Risks and Opportunities
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TENMA CORP Materials 7 0 o o 7 O O O 0O O 0 30-Nov-20
THAI UNION GROUP PCL Consumer Staples 1 0O o 1 1 o 1 1 1 0 1 01-Sep-20
THK COLTD Industrials 1 1 o 0 O o 1 O O O o o 21-Jan-20
TOKIO MARINE HOLDINGS INC Financials 1 1 1 0 1 0O 1 0O O O O 17-Dec-20
TOKYO DOME CORP Consumer Discretionary 4 4 O O 4 1 O O O O O O 13-Dec-20
TOKYO ELECTRIC POWER COMPANY HOLDINGS INC Utilities 1 0 0O 0O O 1 0O 1 O O 0O 0 26-May-20
TOKYO ELECTRON LTD Information Technology 1 0O O O 0 1 1 0O O 0O O O 25-Feb-20
TOKYO GAS CO LTD Utilities 1 0 0O O 1 1 O 1 O 0O O O 06-Sep-20
TOKYO OHKA KOGYO CO LTD Materials 1 1 0 O 1 1 O O O O O O 11-Nov-20
TOKYU CORP Industrials 1 1 o 0 1 O O O O o 1 o 08-Jan-20
TONG REN TANG TECHNOLOGIES CO LTD Health Care 1 0 1 O O O O O 1 0 O O O05-Feb-20
TOP GLOVE CORPORATION BHD Health Care 2 0 2 O O 1 o o0 o 2 2 2 15-Dec-20
TOPPAN PRINTING CO LTD Industrials 2 1 o O 1 1 O 1 O O o0 O 13-Oct-20
TOPSPORTS INTERNATIONAL HOLDINGS LTD Consumer Discretionary 1 1 o O 1 0O O O O o o o 05-Jul-20
TORAY INDUSTRIES INC Materials 1 1 1 0 O 1 O 1 O O o0 O 24-Jan-20
TOSHIBA CORP Industrials 4 0 2 1 1 3 0 1 0O 0O O O 20-Dec-20
TOTO LTD Industrials 2 1 0 0 2 0 0 1 2 0O O O 12-Nov-20
TOWNGAS CHINA COMPANY LTD Utilities 1 1 o o 1 1 o 1 1 1 0 O 07-Jan-20
TOYO SUISAN KAISHALTD Consumer Staples 1 0O o 0 1 1 0 0O O 0O O 0 18-Mar-20
TOYO TANSO CO LTD Industrials 1 o o 0O 1 1 O O O O 1 o0 O06-Mar20
TOYO TIRE CORPORATION Consumer Discretionary 1 0O O 0 1 1 O O O 0O O O 26-Feb-20
TOYODA GOSEICO LTD Consumer Discretionary 1 0O O 0 1 1 o O O 0O O O 11-Dec-20
TOYOTA MTR CORP Consumer Discretionary 2 0 1 0 2 1 0 1 0] 0O O 0] 20-May-20
TRANSURBAN GROUP Industrials 3 2 1 i1 2 2 2 1 1 2 2 2 14-Sep-20
TREASURY WINE ESTATESLTD Consumer Staples 4 2 3 3 2 2 3 0 0 1 4 o0 12-Oct-20
TREND MICRO INC. Information Technology 1 1 o0 0O O O O O o o o o 17-Jan-20
TV ASAHI HOLDINGS CORP ggs;’c“e‘:“at‘o” 2 0 0 1 2 1 0 0 0 0O O O 028ep-20
UBE INDUSTRIES LTD/JAPAN Materials 1 0o o 0O 1 1 O 1 O O O O 03-Feb-20
UCHIDA YOKO COLTD Industrials 1 0 0 1 1 0 0O O 0O O 0] 24-Sep-20
UNITED MICROELECTRONICS CORP Information Technology 1 O 1 O0 1 O 1 O O O 1 0 27-May-20
UNITED OVERSEAS BK LTD Financials 1 1 1 0 O 1 O 1 1 1 0 O 25-Nov-20
UNITED TRACTORS TBK PT Energy 1 1 0 o 1 1 1 0 O O 1 o 16-Apr-20
UNIZO HOLDINGS CO LTD Real Estate 3 0O 0 3 0O O O O O O 24-Mar-20
UPLLTD Materials 3 1 1 1 0 0 O O 1 0O O O 09-Dec-20
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G - Corporate Strategy

G - Governance Structure
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S - Social Risks and Opportunities
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USHIO INC Industrials 1 1 0 O O O O 0O 0 20-May-20
VEDANTA LTD Materials 1 0 O 1 0O O O O 0 02-Jun-20
VICINITY CENTRES Real Estate 1 1 0 1 1 1 1 0 O O 1 0 10-Sep-20
VILLAGE ROADSHOW LTD Sommunication 1 01 0 1 1 0 0 0 0 O O 08Nov-20
VITASOY INTERNATIONAL HOLDINGS LTD Consumer Staples 1 0 0 1 o 1 o 1 1 1 0 O 07-Apr-20
WEIMOB INC Information Technology 1 0O O 0 1 0] 1 0O O 0O O 0] 18-Jun-20
WESFARMERS LTD Consumer Discretionary 3 1 1 1 2 1 2 1 1 1 1 2 25-0ct-20
WESTPAC BANKING CORP Financials 3 3 2 o0 2 2 2 1 1 1 2 3 24-Nov-20
WHARF REAL ESTATE INVESTMENT COMPANY LTD Real Estate 1 0o 1 1 0o o 1 1 O 0 O 27-Apr-20
WHEELOCKAND CO LTD Real Estate 1 o o O 1 o o O O O O 0 10-Jun-20
WHITEHAVEN COAL LTD Energy 1 1 0 1 1 1 1 1 1 1 1 23-Sep-20
WILMAR INTERNATIONAL LTD Consumer Staples 3 2 0 o 0 1 1 3 3 3 0 O 28-Apr-20
WIN SEMICON Information Technology 1 1 1 0O O O O 1 o 1 0 O 14-May-20
WINBOND ELECTRONICS CORP Information Technology 1 1 1 0o O O O O O O O 0 O04-Jun-20
WISTRON CORP Information Technology 1 0 o O O O O O o 1 0 16-Dec-20
WOODSIDE PETE LTD Energy 6 2 3 1 3 3 2 6 5 5 1 3 09-Dec-20
WOOLWORTHS GROUP LTD Consumer Staples 2 1 1 2 2 1 2 2 2 2 1 2 18-May-20
WORLEY LTD Energy 1 1 0 1 1 1 O O O O O 0 28-Feb-20
WT MICROELECTRONICS CO LTD Information Technology 1 O O 0 1 1 1 0 O O O 0 1l1-Mar20
WUXI APPTEC CO LTD Health Care 2 1 o0 1 o 1 O O 1 2 0 20-Aug-20
WYNN MACAU LTD Consumer Discretionary 1 1 1 o O O O 1 0o O 1 1 19-Aug-20
XIAOMI CORP Information Technology 3 1 2 o0 1 O O 1 0 2 2 1 09-Aug-20
XP POWERLTD Industrials 1 0O O O O O 1 0O O 0O O O 29-May-20
YAMAHA CORP Consumer Discretionary 1 0O O 0 1 1 o O O o 1 o] 18-Nov-20
YAMAHA MOTOR CO. LTD. Consumer Discretionary 1 0O O 1 [O ] o 0 1 O O O 05-Mar-20
YAMATO HOLDINGS CO LTD Industrials 1 o o 0o 1 1 O O O O O O O05-Mar20
YANGZIJIANG SHIPBUILDING HOLDINGS LTD Industrials 1 o 1 o0 1 o O 1 O 1 1 O 23-Apr-20
YANZHOU COAL MINING CO LTD Energy 1 0o o 0O 1 o O 1 O O O 1 25-Nov-20
YEALINK NETWORKTECHNOLOGY CO LTD Information Technology 1 0O O O O O 1 [0 ] o 1 (o] 26-Aug-20
YOKOHAMA RUBBER CO LTD Consumer Discretionay 1 O O O 1 1 O O 1 0 O O 20-Dec-20
YUEXIU PROPERTY CO LTD Real Estate 1 1 o0 o 1 O O O 0O O O 0 19-May-20
YUEXIU TRANSPORT INFRASTRUCTURE LTD Industrials 1 0 1 1 1 0 O O O O O O 14-Dec-20
YUM CHINA HOLDINGS INC Consumer Discretionary 2 1 2 0 1 1 2 2 1 2 2 0] 30-Nov-20
ZHOLDINGS CORP Communication 1 00 0 0O 1 0 0 O O O 0O 02Mar20

Services
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G - Corporate Strategy
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ZAILABLTD Health Care 1 o0 0 o 1 0O O O O O O O 25-Aug-20
ZHAOJIN MINING INDUSTRY CO LTD Materials 1 0 0o 0O 1 O O O O O O O 28-May-20
ZHEJIANG EXPRESSWAY CO LTD Industrials 1 0 0 0o 1 0O O O O O O O 09-Dec-20
ZIJIN MINING GRP Materials 1 1 1 o0 1 O O 1 1 1 0 1 24-Sep-20
ZOJIRUSHI CORP ConsumerDiscretionary 3 O 0 1 3 2 0 0O O O O O 04-Feb-20
%gg_l\'/]NLégggfé\éY:_lr\lDDUSTRYSCIENCEAND Industrials 2 1 1 0 2 O O O 0O O 0O 0 02-Aug-20
ZTE CORP Information Technology 3 o 1 0] 2 0 2 [O O] o 1 0 22-0Oct-20
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S - Social Risks and Opportunities
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4IMPRINT GROUP PLC Services 1 1 1 1 0 1 0O O O 1 O 03-Nov-20
888 HOLDINGS PLC Consumer Discretionary 1 0O O o O O 1 [O O] 0O O O 12-Mar-20
AAPLC Consumer Discretionary 1 0O O o O O 1 0O O o O O 14-Mar-20
AAREAL BANK AG Financials 3 2 0 1 3 1 1 1 0 2 0 O 21-Oct-20
ABBLTD Industrials 2 1 1 0 1 0 1 [O ) 0O O O 04-Nov-20
ABCAM Health Care 1 o o 0O o o 1 O O O o o 12-Oct-20
ABSA GROUP LTD Financials 1 1 1 0 1 o0 1 1 0 0 1 1 21-May-20
ACCENTURE PLC Information Technology 1 1 0 O O O O O O 0O O O 24-Jan-20
ACCESSO TECHNOLOGY GROUP PLC Information Technology 1 1 1 1 1 0 O O O O 1 O 04-Sep-20
égs ACTIVIDADES DE CONSTRUCCIONY SERVICIOS Industrials 1 1 0 0 00 0 0O 0 0 O 0O O01-May-20
ADECCO GROUP AG Industrials 2 2 1 0 1 0 O O O 1 1 0 10-Sep-20
ADIDAS AG Consumer Discretionary 4 3 0 o O O 2 [O ] o 1 1 07-Dec-20
ADMIRAL GROUP PLC Financials 2 1 1 0 1 0O 2 0O 0O 0O 0O O 11-Nov-20
ADVANCED MEDICAL SOLUTIONS GROUP Health Care 1 1 0 0O O O O O O O o 0 02-Jun-20
ADYEN NV Information Technology 1 0 1 0 1 O O 1 O 1 1 1 10-Nov-20
AEGON NV Financials 1 o o 0O o o 1 O O O O 0 O05-Jun-20
AENA SME SA Industrials 2 0 1 O O 0O O 1 0O 0O 0O O O01-Dec-20
AGEAS SA Financials 1 0O O O O O 1 0O O 0O O O 27-May-20
AIR France-KLM Industrials 1 0 1 0 1 0 0 1 o] 1 1 o] 02-0Oct-20
AIRBUS SE Industrials 4 0 3 O 1 o0 o 3 0 2 2 o0 09-Oct-20
AIRTEL AFRICAPLC ggsm;‘g‘icat“’” 1 00 0O 0O 0O 1 0 O O O 0O 29-Jun20
AKBANK TAS Financials 1 1 0 o O O 1 1 0 1 0 O 30-Nov-20
AKZO NOBEL NV Materials 1 0 0O O O O 1 O O O 0O O 09-Dec-20
ALCONAG Health Care 1 1 1 0 1 1 1 0 1 1 1 0 18-Nov-20
ALKERMES PLC Health Care 1 1 1 0 o0 1 1 0 O O 1 0 14-Aug-20
ALPHA BK SA Financials 1 1 0 O o0 1 1 0 0O O o o 03-Jan-20
ALSTOM SA Industrials 2 2 0 1 1 1 1 1 0 1 0 O 14-Oct-20
ALSTRIA OFFICE REIT-AG Real Estate 1 1 0 O O O O O O O 0O O 03-Feb-20
ALTICE NV Sommunication 1 1 0 0 0 1 0 0O O O O O 22Dec-20
AMADEUS IT GROUP SA Information Technology 1 O O O O O 1 O O O O O 03-Jun-20
AMCORPLC Materials 2 1 0 0O 0 1 1 1 1 1 0 O 15-Jul-20
ANGLO AMERICAN PLC Materials 2 1 o0 1 1 0 1 1 0 O O O 10-Dec-20
ANGLO PLATINUM LTD Materials 1 0 0O O 1 0O O 1 O O 0O 1 28-Sep-20
ANHEUSER BUSCH INBEV NV Consumer Staples 2 1 0 O 0 1 1 1 0 1 0 O 16-Dec-20
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G - Governance Structure
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S - Social Risks and Opportunities

Last Engagement Date

AO WORLD PLC Consumer Discretionary 1 0 0O O 1 [O ] 0O O O 09-Jun-20
AONPLC Financials 3 2 1 1 3 2 2 2 3 2 13-Dec-20
AP MOELLER - MAERSK A/S Industrials 1 0 1 0] 1 0 0] 1 o] 1 0 0 03-Nov-20
ARCELORMITTAL Materials 3 1 1 0 2 0 1 3 0] 2 1 0] 11-Dec-20
ARKEMA SA Materials i1 1 1 1 1 O 1 1 O 1 1 O 15-Jan-20
AROUNDTOWN SA Real Estate 1 (0] 0 0 0] 0] 1 0O O 0O O 0] 09-Jun-20
ARYZTA AG Consumer Staples 3 3 3 0 3 0] 0 0O O 0O O 0] 07-Sep-20
ASCENTIAL PLC ommunication 1 00 0 0 0O 1 0 O O O O 10-Jan-20
ASHMORE GROUP PLC Financials 1 o o 0O O O 1 O O O 1 0 08-0ct20
ASM INTERNATIONAL NV Information Technology 1 1 0 O O O O O O 0O O ©O 11-Jun-20
ASML HOLDING NV Information Technology 1 1 1 0 1 0 1 1 1 1 0 O 07-May-20
ASR NEDERLAND NV Financials 2 0 0 1 0 1 0 2 0 2 o] 1 11-Nov-20
ASSICURAZIONIGENERALI SPA Financials 5 2 3 1 2 1 4 2 o] 2 0] 1 07-0Oct-20
ASSOCIATED BRITISH FOODSPLC Consumer Staples 3 0] 1 0 1 0 2 1 0] 3 0 2 14-Dec-20
ASTRAZENECA PLC Health Care 2 0 0 0] o] 0 2 [O ] 1 0] 0 29-0Oct-20
ﬁg&sAUSTR'ATECHNOLOG'E&SYSTEMTECHN'K InformationTechnology 1 1 O O O O 1 O O O O O 29-Jun-20
ATOS SE Information Technology 2 2 1 1 1 0 2 1 0 1 0 O 19-Jun-20
AUTO TRADER GROUP PLC ggs;‘c’::icaﬁo” 2 1 1 1 1 1 1 0 0 1 1 0 27-Jul-20
AVASTPLC Information Technology 1 1 0 o O O 1 1 0 1 1 1 25-Feb-20
AVEVA GROUP PLC Information Technology 1 1 O O O O 1 O O O O O 10-Jul-20
AVIVAPLC Financials 2 2 1 1 2 0 0] 0O O 0O O 1 08-Apr-20
AVON RUBBER Industrials 1 0 0 0 o] 0 1 0O O 0O O (o] 24-Jul-20
AXA SA Financials 2 1 1 1 0] 0] 2 1 1 1 0 0] 22-Jun-20
AZIMUT HOLDING SPA Financials 1 0 0 0 o] 1 1 [O ] 0O O 0 03-Apr-20
BABCOCK INTERNATIONAL GROUP PLC Industrials 2 1 2 1 1 0 1 0O O 1 1 0 01-Sep-20
BAE SYSTEMSPLC Industrials 2 2 1 0 1 0 1 0O O 1 0 O 19-Nov-20
BALOISE HOLDING AG Financials 1 1 0 0 1 0 1 1 o] 1 1 1 24-Nov-20
BANCO BILBAO VIZCAYAARGENTARIA SA Financials 1 1 1 1 1 0 0] 1 1 1 0 o] 23-0Oct-20
BANCO BPM SPA Financials 1 1 0 0] o] 0 1 1 o] 1 0 0 26-Mar-20
BANCO DE SABADELL SA Financials 1 1 1 0 1 0 1 1 0 0] 1 1 18-Feb-20
BANCO SANTANDER SA Financials 4 1 3 1 2 2 2 3 0 3 2 3 03-Dec-20
BANK LEUMI LEISRAEL BM Financials 1 1 1 0 1 0 0 0O O 0 1 1 01-Sep-20
BANK OF IRELAND GROUP PLC Financials 2 2 2 1 1 0 1 [O ] 0] 1 1 04-Dec-20
BANK POLSKA KASA OPIEKISA Financials 1 1 0] 0 0] 1 0 0O O 0O O 0] 19-May-20
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G - Executive Management
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S - Social Risks and Opportunities
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BARCLAYS PLC Financials 7 4 3 4 4 0 1 7 O 2 2 2 10-Dec-20
BARLOWORLD LTD Industrials 1 (0] 0] 0 0] 0] 1 0O O 0O O 0] 10-Feb-20
BARRATT DEVELOPMENTSPLC Consumer Discretionary 1 0O O o O O 1 0O O 0O O O 22-Aug-20
BASF SE Materials 1 1 0] 0 0] 0 0 0O O 0O O 0] 01-Jun-20
BAYERAG Health Care 3 3 2 0 2 1 1 O O 1 1 O 08-Dec-20
BAYERISCHE MOTOREN WERKE AG Consumer Discretionary 7 3 0 0 3 0] 1 5 0] 4 0 0] 23-Nov-20
BE SEMICONDUCTOR IND. Information Technology 2 1 1 1 1 0 1 1 0 1 1 o] 11-Nov-20
BELLWAY PLC Consumer Discretionary 1 0O O o O O 1 0O O 0O O O 25-Aug-20
BERKELEY GROUP HOLDINGSPLC Consumer Discretionary 2 2 0 O O O 1 [O ] 0O O O 25-Aug-20
BHP GROUP PLC Materials 4 0 O O O O O 3 1 4 0 2 01-Oct-20
BLOOMSBURY PUBLISHING PLC ommunication 3 1.1 0 1 0 2 0 0 1 1 0 22Jul-20
BNP PARIBAS SA Financials 1 1 1 0 1 0 0 1 0 1 o] 1 16-Mar-20
BOOHOO.COM PLC Consumer Discretionary 3 3 1 o 0 1 1 [O ] 1 O 2 20-0Oct-20
BP PLC Energy 5 1 0] 0 1 0 1 4 0 0 2 0] 02-Nov-20
BRITISHAMER TOBACCO PLC Consumer Staples 3 2 1 0 1 0] 1 0O O 0O O 0] 23-0ct-20
BRITVICPLC Consumer Staples 1 1 0 0O O O 0O O O 0O O O 23-Jan-20
BT GROUP PLC ggsmg:icat“’” 4 2 1 2 2 0 3 0 0O 1 1 0 08-Sep-20
BUNZL PLC Industrials 1 1 1 0 0 1 0 0O O 0O O 0] 17-Apr-20
BURBERRY GROUP PLC Consumer Discretionary 4 2 1 O 2 0 2 2 0 2 1 O 01-Jul-20
BUREAU VERITAS SA Industrials 3 1 0 0 1 0 1 2 1 2 2 2 16-Sep-20
BURFORD CAPITALLTD Financials 1 1 0 1 0 1 1 0O O 0O O 0 08-May-20
BUZZI UNICEM SPA Materials 1 0 0] 0 0] 1 0 1 0] 1 0 1 31-Jan-20
CAESARSTONE LTD Industrials 1 1 0 0O O O 1 0O O O 0O O 09-Nov-20
CAIRN ENERGY PLC Energy 3 3 0] 0 1 0 1 2 0] 0O O 0] 04-Dec-20
CAPGEMINI SE Information Technology 1 1 O O O 1 1 1 O 1 0 O 15-Jan-20
CAPITAPLC Information Technology 1 1 1 o] 1 0 O O O 1 1 (o] 15-Jul-20
CAPITAL & COUNTIES PROPERTIESPLC Real Estate 1 1 0 0 o] 0 1 0O O 0O O o] 28-Aug-20
CARREFOUR Consumer Staples 1 1 0 0 1 0 1 1 0] 1 1 0] 06-May-20
CD PROJEKT SA gg:m::icaﬁon 1 1 1 0 1 0 1 0 O 1 1 0O 05Aug-20
CELLNEX TELECOM SA Sommunication 2 01 0 1 0 1 0 0O 0O 1 0 01-Jul-20
CENTAMIN PLC Materials 2 2 0 1 1 1 2 0 1 1 0 1 18-Jun-20
CENTRAL ASIA METALS PLC Materials 2 0 0 0 o] 0 1 2 1 2 2 1 28-Jul-20
CENTRICA PLC Utilities 2 1 0] 0 0] 0 0 1 0] 0 1 0] 17-Sep-20
CEZAS Utilities 1 0 0 0 1 0 0 1 o] 0O O o] 15-Jun-20
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CHR HANSEN HOLDING A/S Materials 2 0 o o 1 O 2 0O 0O 0 0 15-Nov-20
CHUBBLTD Financials 2 1 1 0 2 0 1 1 1 1 1 1 11-Nov-20
CITY PUBGROUPPLC Consumer Discretionary 2 2 0 o O O o O O o 1 0 13-Oct-20
CNP ASSURANCES Financials 1 0 0O 0O O o o O o 1 o0 o 10-Oct-20
COCA-COLA EUROPEANPARTNERS PLC Consumer Staples 2 2 1 0 1 O O O O O O O 14-Aug-20
COMMERZBANK AG Financials 4 4 3 3 3 0 2 2 0 2 3 3 10-Dec-20
COMPAGNIE DE SAINT GOBAIN SA Industrials i1 o 1 0 1 O O 1 O 1 o0 O 19-Oct-20
COMPAGNIE FINANCIERE RICHEMONT SA Consumer Discretionary 3 2 1 0 1 1 1 2 0 2 0 0 21-Aug-20
COMPASS GROUP PLC Consumer Discretionary 5 2 1 O O O 2 1 0 3 2 (o] 08-0ct-20
CONTINENTAL AG Consumer Discretionary 2 0O O 0O 0 1 1 1 0 1 0 O 30-0Oct-20
COUNTRYSIDE PROPERTIES PLC Consumer Discretionary 2 0O O O O O 2 0O O 0O O O 09-Sep-20
COVESTRO AG Materials 1 1 o 0O O 1 O O O o o o 07-Apr-20
CREDIT SUISSE GROUP AG Financials 5 3 4 3 4 0 2 2 0 1 2 2 27-Nov-20
CREST NICHOLSON HOLDINGSPLC ConsumerDiscretionay 2 1 0 O O O 1 1 0 1 0 0 26-Nov-20
CRHPLC Materials 3 0O 1 1 1 0 1 3 0 3 1 1 07-Dec-20
DAIMLERAG Consumer Discretionary 4 o 1 o 0 1 0] 3 0 2 1 1 02-Nov-20
DANONE SA Consumer Staples 2 1 0 o 0 1 1 2 0 2 0 O 06-May-20
DANSKE BANK A/S Financials 3 2 1 o O O 3 1 0 1 0 O 06-Nov-20
DASSAULT SYSTEMES Information Technology 1 1 1 0 1 0 0 1 0 1 1 0 13-Feb-20
DELIVERY HERO SE Consumer Discretionary 1 1 0 O 1 ©O 1 0 O O O 0 O07-May-20
DEUTSCHE BANKAG Financials 4 2 2 4 4 1 1 2 0 1 1 1 30-0Oct-20
DEUTSCHE BOERSE AG Financials 2 1 o O 1 o 2 O O 1 o0 O 30-0Oct-20
DEUTSCHE LUFTHANSAAG Industrials 2 0 0O O 1 O O 1 0O 1 1 O O04-Dec-20
DEUTSCHE PFANDBRIEFBANKAG Financials 3 2 0 O O 2 O O O o o0 o 21-Oct-20
DEUTSCHE POST AG Industrials 1 o o 0O 1 o O 1 o 1 1 O 28-0ct-20
DEUTSCHE TELEKOMAG Sommunication 2 1 1 0 0 0 2 1 0 1 0O 1 20-Oct20
DEUTSCHE WOHNEN SE Real Estate 1 1 0 0O O O O O O O 0O o0 15-May-20
DIAGEO PLC Consumer Staples 2 0O o 0 0O O 2 1 0] 1 0 0] 05-Jun-20
DIGNITY PLC Consumer Discretionary 1 1 0 O O O O O O 0O O O 24-Jul-20
DIRECT LINE INSURANCE GROUP PLC Financials 1 o o 0o o o 1 O O O o o 10-Jan-20
DIXONS CARPHONE PLC Consumer Discretionary 1 0O O O O O 1 (O] o 1 (o] 03-Apr-20
DORMAKABA HOLDING AG Industrials 1 1 0 O o0 1 1 0 O O O 0 02-Sep-20
DRAX GROUP PLC Utilities 2 0 0O O O o 1 2 0 1 o0 O 06-Jul-20
DS SMITHPLC Materials 1 o o 0o o o 1 O O O o o 08-Apr-20
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DUFRY AG Consumer Discretionary 1 1 0 1 [O ] 0O O O 19-May-20
E.ON SE Utilities 4 0o 1 1 2 2 3 0 1 2 0 10-Dec-20
EASYJETPLC Industrials 2 1 2 O O 0O O O 0O o 0 0 14-May-20
ECKOH PLC Information Technology 1 1 1 0 1 0 o O O o 1 o] 11-Sep-20
EDENRED Information Technology 1 1 1 1 0 1 0 o o0 1 1 10-Dec-20
EDP - ENERGIAS DE PORTUGAL SA Utilities 4 0 O 3 1 0 0O 3 0O o0 o0 1 16-Sep-20
EIFFAGE SA Industrials 1 1 1 0 0O O 1 0O O 0O O 0] 09-Apr-20
ELEMENTIS PLC Materials 1 1 o0 O O O O O o o o o 21-Apr-20
ENDO INTERNATIONALPLC Health Care 2 2 0 O O 0O 2 0 0O 0 1 O 11-Nov-20
ENEL SPA Utilities 2 0 0o o o o 1 2 0 1 1 O 23-Jun-20
ENGIE SA Utilities 3 0 0 1 1 0 1 2 0 1 1 O 14-Sep-20
ENI SPA Energy 2 0 O 1 2 O O 2 O O O O 04-Aug-20
ENQUEST PLC Energy 2 2 0 0O O O 2 1 0 o 1 (o] 01-Jul-20
ENTAIN PLC Consumer Discretionary 2 1 1 2 1 0 1 0O O 0O O 1 03-Aug-20
EQUINORASA Energy 1 0O O 0O O O 0 1 0 0O O O 28-Apr-20
ESSILORLUXOTTICA SA Consumer Discretionary 1 1 0 1 1 0 o O O 0O O O 01-Jun-20
EURAZEO Financials 1 0O O o 0 1 1 0O O 0O 0O O 22-Apr-20
EURONEXT NV Financials 1 1 1 1 1 1 1 1 0 1 o0 1 26-0Oct-20
EUROPCAR GROUPE SA Industrials 1 0O O o 0 1 0O O O 0O O O 03-Jun-20
EVERYMAN MEDIA GROUP PLC Sommunication 1 1 1 1 0 0 1 0 0 0 1 0 09Dec20
EVRAZPLC Materials 1 1 0 0O O O O 1 O O 1 0 04-Jun-20
EXPERIAN PLC Industrials 2 1 1 0o 0 o0 1 1 0 1 1 0 15-Sep-20
FAURECIA SE Consumer Discretionary 1 0O O 0 1 0 0] 1 0 1 0 O 04-Nov-20
FERGUSON PLC Industrials 2 0 0O O 0O 2 O 0O O 0 0O 0 10-Mar20
Ferrexpo Materials 2 2 0 0 0] 1 1 0O O 0O O 0] 07-Sep-20
FEVERTREE DRINKSPLC Consumer Staples 1 0o o o o o 1 O O o o o 15-Oct-20
FIRSTRAND LTD Financials 1 0 1 1 1 o0 O 1 O0o 1 0 1 18-Nov-20
FLUTTER ENTERTAINMENT PLC Consumer Discretionary 3 2 1 o O O 3 [O ] 0O O 1 15-Sep-20
FORTERRA PLC Materials 1 1 0 O O O O O O 0O O O 06-May-20
FORTUM 0OYJ Utilities 4 0 O O O 1 0 4 0O O 1 O 10-Sep-20
FRESENIUS MEDICAL CARE AG& CO KGAA Health Care 1 1 0 O O O 1 O O 1 0 O 18-Nov-20
FULLERSMITH & TURNER PLC ConsumerDiscretionay 2 1 O O O O 2 0 O O O O 28-Aug-20
FUTUREPLC ggsmg:ication 2 1 1 0 LI 0O 1 1 1 1 1 1 14-Dec-20
G4S PLC Industrials 2 0 1 1 2 2 0O 0 0 0 1 1 05-Nov-20
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GALP ENERGIASA Energy 1 0 1 1 1 0 O O O o 29-Apr-20
GAM HOLDINGAG Financials 1 1 1 1 0 1 O O O 1 o 29-Jan-20
GAMES WORKSHOP GROUP PLC Consumer Discretionary 1 1 0 o O O o O O 1 0 O 05-0ct-20
GARMIN LTD Consumer Discretionary 1 1 0 o O O o O O o O O 28-May-20
GENMABA/S Health Care 2 1 0O O O O 2 0 0 1 0 0 03-Dec-20
GEORG FISCHERAG Industrials 1 1 1 0o 1 0 1 1 0 O O o©O 15-Oct-20
GIVAUDANSA Materials 1 1 0 0O O O 0O O O 0O O O 05-Mar-20
GLANBIA PLC Consumer Staples 1 0] 0 1 1 0 0O O 0O O 0] 13-Jul-20
GLAXOSMITHKLINE PLC Health Care 3 1.1 o 1 1 3 O O 1 1 O 12-Oct-20
GLENCORE PLC Materials 6 3 1 2 O 1 2 4 0 1 1 2 14-Dec-20
GMK NORILSKIY NIKEL PAO Materials 1 o o O O o o o0 1 1 0 O 05-Jun-20
GOLD FIELDSLTD Materials 2 0 0O O O O O 2 0 2 0 1 04-Nov-20
GRAFTON GROUP PLC Industrials 1 0O O O O O 1 [O ] 0O O O 21-Aug-20
Greencore Group Consumer Staples 1 0O O 0 0O O 1 0O O 0O O 0] 14-Dec-20
GREGGS PLC Consumer Discretionary 1 0O O O O O 1 [O ] 0O O O 14-May-20
GROWTHPOINT PROPERTIES LTD Real Estate 1 0 0 0O 0O O 1 O O O O O 09-Dec-20
H &M HENNES & MAURITZ AB Consumer Discretionary 3 2 0 0 1 0 2 o 1 1 0 O 25-Nov-20
HALMAPLC Information Technology 2 2 1 1 1 0 1 0 O 1 1 1 09-Dec-20
HAMMERSON PLC Real Estate 1 1 0 1 O O 1 0O O O O O 10-Dec-20
HARGREAVES LANSDOWNPLC Financials 2 2 1 2 0 1 1 0 0O O o0 1 09-Jul-20
HARMONY GOLD MINING COMPANY LTD Materials 1 1 0 o O O O O O O O 0 11-Nov-20
HAYS PLC Industrials 1 o o 0o o o 1 O O O o o 16-Jul-20
HEIDELBERGCEMENT AG Materials 1 o o o O o o 1 O O 0O 0 15-May-20
HEINEKEN NV Consumer Staples 2 o 1 o 0 1 1 o 1 1 1 1 17-Jun-20
HELLENIC TELECOM ORGSA gzxrs;‘:icati"” 1 1 1 1 0 0 0O 0O O 1 1 O 01-0ct-20
HENKEL AG & CO KGAA Consumer Staples 1 1 0 0 0O O 0 0O O 0O O 0] 22-Jun-20
HERA Utilities 2 0 O o o0 1 2 1 0O O 1 0 03-Aug-20
HSBC HOLDINGS PLC Financials 6 3 3 3 1 1 4 O 3 2 4 08-Dec-20
HUNTING PLC Energy 2 1 0 0 1 1 1 1 0 1 0 O 08-Nov-20
HYVE GROUP PLC gz:;‘;z:icaﬁo” 1 1 1 0 1 0 0 O 0O O 1 0 17-Sep-20
IBERDROLA SA Utilities 3 1. 0o o 1 1 O 2 O O O 1 25-Nov-20
|G GROUP HOLDINGS PLC Financials 1 0 0 0O O O 1 O O O O O 11-Sep-20
IMIMOBILE PLC Information Technology 2 1 1 o] 1 0 1 [0 ] o 1 (o] 17-Sep-20
IMPERIAL BRANDS PLC Consumer Staples 3 2 0 1 1 0 2 O O O 0 O 10-Nov-20
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INCHCAPE PLC Consumer Discretionary 1 0O 0O O 1 O O O O O 08-Feb-20
INDUSTRIA DE DISENO TEXTIL SA Consumer Discretionary 1 0] 0 0] 0] 0] 1 1 1 1 17-Nov-20
INFINEON TECHNOLOGIES AG Information Technology 1 1 1 0] 1 0 0] 0O O 1 1 0 17-Dec-20
INFORMA PLC Sommunication 4 2 2 1 2 0 4 1 0 1 0O O 08-Dec20
ING GROEP NV Financials 4 1 2 2 2 0 0] 3 0 2 6] 0 15-Nov-20
INGENICO GROUP SA Information Technology 1 1 1 0 1 0] 0 0O O 0 1 0] 26-May-20
INTERMEDIATE CAPITAL GROUP Financials 1 0 0 0] 0 0 1 [O O] 0O O 0 16-Jul-20
ISI\LTERNATIONAL CONSOLIDATED AIRLINES GROUP Industrials 3 2 2 0 2 0 0 1 0 1 1 0 08-0ct-20
INTERTEK GROUP PLC Industrials 2 0 0 0 0] 0 2 [O ) 0O O 0 27-Aug-20
INTESA SANPAOLO SPA Financials 2 0 2 2 2 O O O O O 2 1 06-Nov-20
INTRCONT HOTELS Consumer Discretionary 1 0O O o O O 1 0O O 0O O O 11-May-20
IRISH CONTINENTAL GROUP PLC Industrials 2 2 0 O O o 2 0 o o o o 23-Jul-20
ITV PLC gommunication 3 1 1 0 1 0 2 1 0 1 1 0 23Nov-20
J SAINSBURY PLC Consumer Staples 2 0 0O O O O 2 0 0O 0 1 O 22-Dec-20
JD SPORTS FASHIONPLC Consumer Discretionary 1 1 0 o 0 1 1 (O] O O O 05-Nov-20
JOHN MENZIES PLC Industrials 1 0 0O 0O O O O O O 1 0 0 25-Nov-20
JOHN WOOD GROUP PLC Energy 1 (0] 0] 0] 0] 0 1 0O O 0O O 0] 29-May-20
JOHNSON CONTROLS INTERNATIONAL P Industrials 1 0 0 0 o] 1 1 1 1 1 0 (o] 17-Aug-20
JOHNSON MATTHEY PLC Materials 1 1 0] 0 0] 0 1 0O O 0O O 0] 28-Jan-20
JOULES GROUPPLC ConsumerDiscretionay 1 O O O O O 1 O O O O O 16-Sep-20
JULIUS BAER GRUPPE AG Financials 2 2 2 6] 1 0 2 0O O 1 1 2 25-Nov-20
KAZ MINERALS PLC Materials 1 0 0 0 1 1 0] 0O O 0O O (o] 06-Nov-20
KERING SA Consumer Discretionary 2 1 1 0 1 0] 1 1 1 2 0 0] 19-Nov-20
KERRY GRP PLC Consumer Staples 1 0] 1 0 0O O 1 0O O 0O O 0 02-Dec-20
KGHM Polska Materials 1 o o o o 1 1 O O O O O 15-Jun-20
KIER GROUP PLC Industrials 2 1 1 o] 1 0 1 1 (o] 1 0 (o] 24-Nov-20
KINGFISHER PLC Consumer Discretionary 1 1 0 o O O o O O 0O O O 15-Jul-20
KINGSPAN GROUP PLC Industrials 1 1 0 0 0O O 0 0O O 0O O 0] 21-Apr-20
KONINKLIJKE PHILIPS NV Health Care 1 1 1 0] o] 0 1 0O O 0O O 0 07-Apr-20
LAGARDERE S.CA. ggsgg:‘caﬂo” 4 4 3 1 0 4 2 0 0 0O O 0 13-May-20
LR EADESAPOUR LETUDE ETLEXPLO DES Materials 4 1 0 0 0O 1 0 4 0 2 1 0 15Dec-20
LAND SECS GROUP Real Estate 2 2 0 O O O O 0O 0O 0O O O 01-sep-20
LANXESS Materials 1 (0] 0] 0 0] 0 1 0O O 0O O 0] 13-Oct-20
LEARNING TECHNOLOGIES GROUP PL Information Technology 1 1 0 o O O o O O 0O O O 12-Jun-20
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LEONARDO SPA Industrials 1 0 o o 1 1 O O O O 0 O07-May-20
LINDE GMBH Materials 1 0] 0 0] 0] 1 0] 1 0 0] 01-Jul-20

LINDT & SPRUENGLIAG Consumer Staples 2 2 0 0 0O O 2 0O O 1 0 0] 29-0ct-20

LIONTRUST ASSET MANAGEMENT Financials 2 1 0] 2 2 0 1 0O O 1 2 0] 15-Sep-20
LLOYDS BANKING GROUP PLC Financials 5 3 2 3 3 O 3 2 0 1 1 3 10-Dec-20
LOGITECH INTERNATIONALS.A. Information Technology 2 2 1 0 1 0] 0 0O O 1 1 0] 29-Sep-20
LOK N STORE GROUP PLC Real Estate 1 1 0 0O O O O O O O O O 16-Dec-20
LONDON STOCK EXCHANGE GROUP PLC Financials 2 0] 2 2 0] 1 1 0] 0] 1 1 07-Aug-20
LONZA GROUP AG Health Care 2 2 1 2 (o] 0 0] [O ] 1 1 1 14-Dec-20
LOREAL SA Consumer Staples 1 1 0] 0 0O O 1 0O O 0O O 0] 29-Jan-20
LUNDIN ENERGY AB Energy 1 1 1 0 1 0 0] 0O O 0O O o] 17-Mar-20
LYONDELLBASELL INDUSTRIES NV Materials 1 0 0 0 0 0 0] 1 1 1 0] 0 16-Dec-20
M&G PLC Financials 1 0O O 0 [O ] 1 [O ] 0O O (o] 26-Feb-20
MAERSK DRILLING A/S Energy 1 1 0] 0 0] 0 1 0O O 0O O 0] 08-Apr-20
MALLINCKRODT PLC Health Care 1 0 1 1 o] 0 1 [O ] 1 0 0 04-Mar-20
MARKS AND SPENCER GROUPPLC Consumer Discretionary 4 2 1 1 2 0 1 4 1 3 1 2 12-Aug-20
MASMOVIL IBERCOM SA gz:g::icaﬁ"" 1 1 1 0 1 0 1 1 0 1 0 O 04-Mar20
MEDIOBANCA BANCADICREDITO FINANZIARIOSPA Financials 6 6 2 4 5 5 3 0O O 0] 1 0] 20-0ct-20
MEDTRONICPLC Health Care 1 1 1 0] 1 0 0 1 o] 0] 1 0 04-Dec-20
MEGGITT PLC Industrials 2 1 1 0 0] 0 1 0O O 0O O 0] 27-Nov-20
MELROSE INDUSTRIES PLC Industrials 2 0 O O O 1 1 0 0O 0O O O 02-Nov-20
MIMECASTLTD Information Technology 1 o 1 o O O o O O 0O O O 08-0ct-20
MITCHELLS & BUTLERSPLC Consumer Discretionary 1 0O O O O O 1 0O O 0O O O 15-Dec-20
MOL MAGYAR OLAJES GAZIPARI NYRT Energy 1 0] 1 0 0] 0 1 0O O 0O O 0] 11-May-20
MONCLER SPA Consumer Discretionary 2 o 1 o 0 1 1 [O ] O O O 01-Jun-20
MONDI LTD Materials 1 1 0o 0 1 O O 1 O O O O O05-Aug-20
MONDI PLC Materials 1 1 0 O O O O O O 0O O O 04-May-20
MR PRICE GROUP Consumer Discretionary 1 1 0 o O O 1 [O ] 0O O O 25-Aug-20
MUENCHENER RUECKVERSICHERUNGS Financials > 1 2 1 2 1 1 2 0 2 1 1 270020
MYLAN NV Health Care 5 2 1 4 4 2 4 0 1 1 1 1 21-Sep-20
MYTILINEOS SA Industrials 1 1. 0o O O 1 1 O O O O O 25-Feb-20
NASPERS LTD Consumer Discretionary 1 1 0 0 1 0 1 [O ] 0O O O 15-Oct-20
NATIONAL GRIDPLC Utilities 1 1 0 o] o] 0 0 1 o] 0O O (o] 07-0ct-20
NATURGY ENERGY GROUP SA Utilities 2 1 0] 0 1 0 1 1 0] 1 0 0] 02-0Oct-20

Page 58



Europe, The Middle East and Africa Engagements

Company Name

Total Engagement Count

G - Board Composition & Effectiveness

€
]
£
[T
&
[}
e
]
=
=~
2
3
=
E
K-
4
S
123
%3
]
£
2
@
,
S

G - Executive Management

G - Corporate Strategy

G - Governance Structure

G - Remuneration

E - Climate RiskManagement

E - Environmental Impact Management

E - Operational Sustainability

S - Human Capital Management

S - Social Risks and Opportunities

Last Engagement Date

NATWEST GROUP PLC Financials 3 1 1 0 1 0O 1 2 1 2 0 1 02-Dec-20
NCC GROUP PLC Information Technology 3 1 1 0 1 0] 2 0O O 1 0] 23-0ct-20

NELES OYJ Industrials 1 0O 0O o O o o 1 o 1 0 O 29-Jun-20

NESTLE SA Consumer Staples 3 2 1 0 0O O 0 2 1 2 0 0] 09-Nov-20
NEWRIVER REIT PLC Real Estate 1 0O 0O O o0 o 1 0 O O O o 28-Jan-20
NEXT PLC Consumer Discretionary 3 2 0 0 0O O 0 1 0] 1 0 0] 20-Nov-20
NINETY ONE PLC Financials 1 0O 0O O o0 o 1 0 O O O o 20-Jul-20

NKTA/S Industrials 1 1 o o O 1 O O O O O 0 o08-Jun-20
NOBLE HOLDING CORPORATION PLC Energy 1 0O O 1 0 O 1 1 1 1 0 O 20-May-20
NORTHAM PLATINUM LTD Materials 1 1 0 O 0 o 1 0 O O O 0 05-Nov-20
NOVARTIS AG Health Care 3 2 1 0 1 0 0O O O 1 1 1 03-Nov-20
NOVO NORDISK A/S Health Care 1 1 0 O 0 O 1 0 0O O o o 16-Mar-20
NXP SEMICONDUCTORS NV Information Technology 1 1 1 O O O 1 [O ] 1 1 (o] 15-Jul-20

OCADO GROUP PLC Consumer Discretionary 1 0O O o O O 1 0O O o O O 07-May-20
OLD MUTUALLTD Financials 1 1 0 O O O O O O 0O O O 22-May-20
ONESAVINGS BANKPLC Financials 1 1 0 1 1 0 1 0 0O O 1 o 14-Jan-20
ORANGE SA gz:g::icaﬁ"" 1 1 0 0 1 O 1 1 O 1 0O O 21-Jan-20
ORIGIN ENTERPRISES PLC Consumer Staples 1 0O O O o0 o 1 0 O O O o 17-Nov-20
ORION ENGINEERED CARBONS SA Materials 1 1 o0 O O o o 1 1 1 0 1 24-Mar-20
ORKLA ASA Consumer Staples 1 1 0] 0 0O O 0 0O O 0O O 0] 09-Dec-20
OXFORD INSTRUMENTS PLC Information Technology 1 0O 0O O o0 o 1 0 O O O o 30-Jan-20
PARTNERS GROUP HOLDINGAG Financials 1 1 0 O 0 O 1 0 0O O o o 12-May-20
PAYPOINT Industrials 1 1 1 1 1 0 1 0 O 1 1 O 06-0ct-20
PEARSON PLC gommunication 2 0 0 0 00 2 0 0 0 1 0 07-Sep-20
PEBBLE GROUP PLC Sommunication 1 1 1 0 0 0O 0 0 O O 1 O 14-Sep-20
PERNOD-RICARD SA Consumer Staples 2 2 1 O O O 1 2 0 2 1 (o] 05-0ct-20
PERSIMMON PLC Consumer Discretionary 2 1 1 1 0O O 2 [O ] 0O O O 29-Jul-20

PETROFACLTD Energy 2 1 0 2 1 0 0] 1 0 0O O 1 12-Oct-20
PETROPAVLOVSK PLC Materials 1 0O O 1 0 1 O O o O o o 07-Jul-20

PETS ATHOME GROUPPLC Consumer Discretionary 2 1 0 O O O 1 0O O 0O O O 16-Jul-20

PEUGEOT SA Consumer Discretionary 4 1 1 0 2 0 1 2 0 2 1 0 11-Dec-20
PGE POLSKA GRUPAENERGETYCZNASA Utilities 1 0O O O o 1 1 0 O O O 09-Jun-20
PIRELLI & CSPA Consumer Discretionary 1 0O O o O O o] 1 0 1 0 O 15-Oct-20
PLAYTECH PLC Consumer Discretionary 1 0O O o O O 1 0O O 0O O O 20-May-20
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PLURISTEM THERAPEUTICS INC. Health Care 2 2 0 1 o0 O O 1 o 2 O 23-Jul-20

PLUS500 LTD Financials 1 1 0 1 0O O 1 0O O 0O O 0 09-Sep-20
POLYMETAL INTERNATIONAL PLC Materials 1 0O O 0] [O ) 1 0O O 0O O 0 13-Nov-20
POSTE ITALIANE S.P.A. Financials 1 0O O 0 0O O 1 0O O 0O O o] 07-May-20
PROSIEBENSAT 1 MEDIA SE Sommunication 1 01 1 1 0 0 1 0 1 1 1 10-Nov-20
PROTHENA CORPORATION PLC Health Care 1 1 0 0] 0O O 1 0O O 0O O 0] 13-May-20
PROVIDENT FINANCIALPLC Financials 1 0O O 0] 0O O 1 [O O] 0O O 0 06-0ct-20
PRUDENTIAL PLC Financials 2 1 1 0 2 1 0 0O O 1 0 1 13-Aug-20
PUBLIC POWER CORPORATION SA Utilities 1 o o 0 1 o O 1 o O o o 12-Oct-20
QIAGEN NV Health Care 4 4 1 1 3 0 3 0O O 0o 1 0 15-Dec-20
QINETIQ GROUP PLC Industrials 1 1 0 0 O O O 1 O 1 1 O 03-Dec-20
QUADIENT SA Information Technology 1 o 1 1 1 0 O O O 1 1 1 03-Dec-20
RADWARE LTD Information Technology 1 1 1 0 1 0O 1 0 O O 1 0 02-Nov-20
RECKITT BENCKISER GROUPPLC Consumer Staples 1 0 1 0 1 0 1 0O O 0] 1 o] 14-Apr-20
RELX PLC Industrials 1 1 1 1 1 0 0 [O ] 0] 1 1 19-Nov-20
RENAULT SA Consumer Discretionary 3 2 0 0 1 0 1 2 0 1 0 O 20-Nov-20
RENISHAW PLC Information Technology 2 0O O o 0 1 2 0O O 0O O O 21-Sep-20
RENTOKIL INITIALPLC Industrials 1 1 1 1 1 0 6] 0O O 1 1 0] 01-Jul-20

REPSOL SA Energy 2 0 0O O 2 O O 1 o0 0O 0O O 27-Nov-20
RESTAURANT GROUP PLC Consumer Discretionary 2 0O O o O O 2 0O O o O O 15-Oct-20
RHEINMETALL AG Industrials 1 0 0o 0O O O 1 O O O O 0 13-May-20
RHI MAGNESITANV Materials 1 0 0 0O 0O O 1 O O O O O 02-Nov-20
RIGHTMOVE PLC ggs;‘c’g:icaﬁo” 1 0 1 0 1 O O O O 1 1 O 18-Sep-20
RIO TINTO PLC Materials 5 1 1 2 1 0 2 2 2 2 0 2 14-Dec-20
RIT CAPITAL PARTNERSPLC Financials 1 0 0o 0O O O 1 O O O O 0 21-May-20
ROBERT WALTERS Industrials 1 0 1 1 1 0 1 0O O 1 1 0 29-0ct-20
ROLLS-ROYCE HOLDINGS PLC Industrials 2 0O O 0 1 0 1 1 0 1 1 0 26-Nov-20
ROYAL DUTCH SHELL PLC Energy (]5 2 0 1 3 0 0] 6 1 5 0 1 10-Nov-20
RWE AG Utilities 1 o o 1 o O O 1 o 1 o0 1 22-0Oct-20
SAFRAN SA Industrials 1 1 1 O O O o] 1 0 1 0 O 05-May-20
SAMPO PLC Financials 2 0O O 1 2 2 6] 1 0 0] 1 0 21-May-20
SANOFI SA Health Care 2 0 0] 0O O 2 0O O 1 0] 0] 25-Nov-20
SAPSE Information Technology 5 3 2 2 2 2 3 2 0 3 1 1 14-Dec-20
SASOL LTD Materials 1 0O O 0 0O O 0] 1 0 0O O ] 17-Jul-20
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SAUDI BASIC INDUSTRIES CORP Materials 1 0O 1 0O O 1 1 0 0 0 23-Nov-20
SCAPA GROUP PLC Materials 1 0] 0 1 0] 1 0O O 0O O 0] 29-Jul-20
SCHNEIDER ELECTRICSE Industrials 2 1 2 0] 1 0 0] 1 o] 1 0 0 16-Nov-20
SCHRODERS PLC Financials 2 2 0] 1 1 0 2 0O O 0 2 0] 10-Dec-20
SCORSE Financials 2 1 1 o0 1 1 1 0 O O 0O 1 28-May-20
SCORPIO BULKERS INC Industrials 1 1 0 0 1 0] 0 0O O 0O O 0] 30-Mar-20
SCOUT24 AG ggsg:icaﬁ"” 1 1 1 0 1 1 0 1 0 1 0 0 23-Jan-20
SERCO GROUP PLC Industrials 1 1 1 0 1 1 O O O o 1 1 12-May-20
SEVERN TRENT PLC Utilities 1 o o 0o o o 1 O O O O 0 O05-Mar20
SHOPRITE HOLDINGSLTD Consumer Staples 1 1 0 0 0O O 0 0O O 0O O 0] 08-Apr-20
SIBANYE STILLWATER LTD Materials 1 0 0 6] 0 0 0 1 0 1 0] 0 19-Dec-20
SIEMENS AG Industrials 4 2 1 0 1 0 0O O 1 1 0 O 20-0Oct-20
SIEMENS HEALTHINEERS AG Health Care 2 1 0 0 o] 0 2 [O ] 0O O o] 02-Sep-20
SIG PLC Industrials 2 1 0] 0 1 0 2 0O O 0O O 0] 15-0Oct-20
SIKA AG Materials 2 2 0 1 0 0 1 1 0 1 0 O 23-0Oct-20
SILTRONICAG Information Technology 1 1 1 0 1 0 O O O 1 1 0 27-Jul-20
SME CREDIT REALISATION FUNDLTD Financials 2 2 0 0] 1 0 0] 0O O 0O O (o] 07-0ct-20
SMURFIT KAPPA GROUPPLC Materials 1 1 0] 0 0] 0] 1 1 0] 0] 1 0] 13-Jan-20
SOCIETE GENERALE SA Financials 4 2 2 2 3 1 3 3 o] 1 1 1 08-Dec-20
SODEXO SA Consumer Discretionary 1 0 o O O 1 0O O o O O 06-Jan-20
SOLAREDGE TECHNOLOGIES INC Information Technology 1 1 o0 0O O O O 1 O 1 0 0 13-May-20
SONOVA HOLDING AG Health Care 1 1 o0 0O O O O O o o o o 15-Oct-20
SSABAB Materials 2 1 0] 0 1 0 1 2 0 0O O 0] 21-Sep-20
SSEPLC Utilities 1 0] 0] 0 1 0 0 1 0] 1 1 0] 29-Sep-20
SSP GROUP Consumer Discretionary 4 1 1 0 1 0 3 2 0 2 2 1 07-Dec-20
STANDARD BANKGROUP LTD Financials 3 2 2 6] 2 0 0] 3 0 2 1 2 20-Nov-20
STANDARD CHARTERED PLC Financials 9 4 6 5 7 2 4 6 O 3 3 5 15-Dec-20
STANDARD LIFE ABERDEEN PLC Financials 1 0 0 0 o] 0 1 [O ] 0O O 0 15-Mar-20
STELLANTIS NV Consumer Discretionary 1 0O O 0 1 0 0] 1 0 1 0 O 12-Oct-20
STMICROELECTRONICS NV Information Technology 1 O 1 0 O O O 1 O 1 1 1 14-Dec-20
STORA ENSO OYJ Materials 1 1 0 O O O O O O O O 0 O04-Mar-20
STRAUMANN HOLDING AG Health Care 1 1 0 0 0 0 0] [O ] 0O O 0 18-Mar-20
SUEZ SA Utilities 1 0 1 1 1 0 0O O 0O O 0] 08-Dec-20
SUMO GROUP PLC Communication 1 1 0 1 0 0 0 0O O 1 0 158Sep-20

Services
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SVENSKA HANDELSBANKEN AB Financials 1 0O 0O 1L 0 1 0O O 0O O O 03-Mar20
SWEDBANK AB Financials 3 2 2 2 0 1 0 0O 0 2 2 08-Dec-20
SWEDISH MATCH AB Consumer Staples 1 1 0 0 0O O 0 0O O 0O O 0] 02-Sep-20
SWISS LIFE HOLDING AG Financials 1 0 0 0O O O 1 0O O O 0O O 23-Apr-20

SWISS PRIME SITE AG Real Estate 1 1 0 0 0O O O O O O O O 05Mar20
SYMRISE AG Materials 1 1 0 0O 0O 0O O O O O 1 0 29-May-20
TALKTALK TELECOM GROUPPLC ggsg:icaﬁon 1 1 1 0 1 O 0O O O 1 1 O 10-Sep-20
TATE&LYLEPLC Consumer Staples 2 0O o 0 1 0 1 1 0] 1 1 1 02-Jul-20

TAYLORWIMPEY PLC ConsumerDiscretionay 2 1 O O 0O O 1 O 1 1 1 1 14-Sep-20
TECHNICOLOR SA ggsg::‘caﬁo” 1 1 0 1 1 O 0O O O O O O 13-Mar20
TECHNIPFMCPLC Energy 2 2 1 0 0 1 2 2 1 1 1 1 16-Nov-20
TED BAKERPLC Consumer Discretionary 1 1 1 1 [O ) O O O 0O O O 09-Jan-20
TELECOM ITALIASPA g‘e’:;‘;z?icaﬁo” 2 1 0 0O 0 0 2 0 0 0O 0 0 20Apr20
TELEFONAKTIEBOLAGET LM ERICSSON Information Technology 2 0 2 0 O O O 1 1 2 1 1 23-Sep-20
TELEFONICA SA gz:i@;’:icaﬁo” 1 1 1 1 1 0 0 0 0 1 1 1 06-Nov-20
TELEPERFORMANCE Industrials 3 1 2 1 1 0 2 1 0 1 1 0 11-Oct20
TEMENOS GROUP AG Information Technology 1 o 1 1 [O ] 1 [O ] o 1 (o] 18-May-20
TEN ENTERTAINMENT GROUP PLC Consumer Discretionary 2 1 0 O O O 2 0O 0O O O 0 21-Dec-20
TERNA ENERGY SA Utilities 1 0 0 0 0O O 1 O O O O O 07-Dec-20
TESCOPLC Consumer Staples 3 0 1 0 0O O 2 2 1 2 2 2 10-Nov-20
TEVA PHARMACEUTICAL INDUSTRIES LTD Health Care 3 1 1 1 1 0 3 0 0 0 0 1 21-Dec-20
THE SWATCH GROUP AG Consumer Discretionary 1 1 0 o O O 1 0O O 0O O O 05-Jun-20
THYSSENKRUPP AG Materials 2 0 0 0O 0 0 O 2 0O 0 0 O 02-Nov-20
TIGER BRANDS LTD Consumer Staples 1 o 1 o O O o O O 0O O 1 16-Oct-20
TOTAL SE Energy 4 2 1 o] 2 0 1 3 0 o 1 (o] 30-Jul-20

TRANSOCEAN LTD Energy 1 1 1 0 0 0O 0O 0O 1 0 1 0 16-Apr-20
TREATTPLC Materials 2 1 0 0 0 0 1 0 0O 0 O 0 29-Jul-20

TULLOW OIL PLC Energy 2 0O O 1 o 1 1 1 0 o 1 (o] 22-Jun-20
TURKCELL ILETISIM HIZMETLERIAS ggsmg;‘caﬁon 1 0 0 0O 1 O O O O O O O 10-Sep-20
UBISOFT ENTERTAINMENT SA g‘e’:;’;;‘:icam” 2 2 2 1 2 0 2 2 0 2 2 0 25Jun20
UBS GROUP AG Financials 4 2 2 2 3 0] 2 2 0] 1 0 1 14-Dec-20
ULTRA ELECTRONICS HOLDINGS Industrials 1 1 0 0 O 1 0O O 1 0 O 06-May-20
UMICORE SA Materials 1 0 0O 0O O O O 1 1 0 0 1 10-Feb-20
UNIBAIL-RODAMCO SE Real Estate 3 1.1 0 3 0 1 0 0O O 0O 0O 20-Oct-20
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UNICREDIT SPA Financials 5 3 2 4 0o O 1 O 1 2 2 13-Dec-20
UNILEVER NV Consumer Staples 2 0] 0 0] 1 1 0O O 0O O 0] 01-0Oct-20
UNILEVERPLC Consumer Staples 3 2 0 0 1 0 1 1 0] 1 0 0] 29-Apr-20
UNIPER SE Utilities 1 0] 0] 0 0] 0 0 1 0] 0O O 0] 09-Dec-20
UPM-KYMMENE OYJ Materials 3 1 0 O 1 0 1 1 0 1 0 O 01-Oct-20
UROGEN PHARMA LTD Health Care 1 1 0 0 0] 0] 1 0O O 0O O 0] 06-Jun-20
VALEO SA Consumer Discretionary 1 1 1 O 0 1 1 0O O 0O O O 27-May-20
VECTURA GROUP PLC Health Care 1 1 0] 0 0] 0] 0 0O O 0O O 0] 24-Feb-20
VEOLIA ENVIRONNEMENT SA Utilities 2 1 0 1 1 0 2 1 (o] 0O O (o] 09-Mar-20
VEONEERINC Consumer Discretionary 1 1 O 0O 0 1 o O O 0O O O 23-Apr-20
VESTAS WIND SYSTEMS A/S Industrials 1 1 1 0 1 0 0] 1 o] 1 0 o] 09-Dec-20
VISTRY GROUP PLC Consumer Discretionary 2 1 0 o O O 1 [O O] 0O O O 11-May-20
VIVENDI SE ggs;‘c‘g:icaﬁo” 2 0 0 0O O 1 2 0 O O 0O O 16-Apr20
VODAFONE GROUP PLC gzsi”;::ica“o” 5 3 1 0 1 1 2 0 0O 0 2 0 23-Jul-20
VOESTALPINE AG Materials 2 1 1 0 0 0 1 2 0 0] 1 0 13-Oct-20
VOLKSWAGENAG Consumer Discretionary 6 5 1 0 1 3 0O 4 O 3 0 O 07-0ct-20
VOLVO AB Industrials 4 1 1 0 2 0 2 2 o] 1 0 o] 22-Dec-20
VPPLC Industrials 1 0O O 0O O O 1 0O O 0O O O 02-Jul-20
WATCHES OF SWITZERLAND GROUP PLC Consumer Discretionary 1 0 0] o] 0 0] [O ] 0O O 0 19-Oct-20
WEIR GROUPPLC Industrials 1 0O 1 o 0 1 0O O O 0O O O 30-Nov-20
WENDEL SE Financials 1 1 0 6] 1 0 1 0O O 0] 1 0 16-Jan-20
WH SMITH PLC Consumer Discretionary 2 1 0] 0 0O O 2 0O O 0O O 0] 16-0Oct-20
Whitbread Consumer Discretionary 2 2 0 o O O o O O 0O O O 13-Oct-20
WILLIAM HILL PLC Consumer Discretionary 1 0O O o O O 1 0O O o O O 08-Feb-20
WILLIS TOWERS WATSON PLC Financials 2 0 1 o 1 o 2 1 1 1 1 1 12-Oct-20
WIRECARD AG Information Technology 1 o 1 O O O O O O 0O O oO 18-May-20
WM MORRISON SUPERMARKETS PLC Consumer Staples 1 0O o 0 0O O 1 1 0] 1 1 1 01-Jul-20
WOLTERS KLUWER NV Industrials 4 1 1 0 1 0 4 0O O 0 1 0] 23-Nov-20
WOOLWORTHS HOLDINGS LTD Consumer Discretionary 1 1 0 1 [O ) 1 1 0 1 0 O 21-0Oct-20
WORLDLINE SA Information Technology 2 1 1 1 0 2 O O O 1 0 03-Jun-20
WPP PLC ommunication 3 2 2 2 1 2 2 1 2 2 1 11-Nov-20
YOUGOV PLC Sommunication 1 1 1 0 1 0 0 0 0 1 1 0 03Sep-20
ZOTEFOAMS PLC Materials 1 0O O O 0O O O 01-Jun-20
ZURICH INSURANCE GROUP AG Financials 3 2 2 3 0] 1 19-Nov-20
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