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Funds Included in Composite

NJBD
NJBU
NJDE
NJDO
NJDU
NJEA
NJEB
NJED
NJEM
NJEN
NJFQ
NJFR
NJGE
NJGF
NJGH
NJGJ
NJGL
NJGM
NJGO

COMMON D EMERGING

COMMON D DEVELOPED

COMMON D DEVELOPED PASSIVE
COMMON D DEVELOPED ETFS
COMMON D HEALTHCARE

COMMON D EMERGING MORGAN STNLY
COMMON D EMERGING LAZARD
COMMON D EMERGING PICTET
COMMON D EMERGING WELLINGTON
COMMON E CASH

COMMON D GLOBAL PROPERTY EQTY
COMMON D REAL PROPERTY EQUITY
COMMON D SMALL CAP WASATCH
COMMON D SMALL CAP AM CENTURY
COMMON D SMALL CAP ACADIAN
COMMON D EMERGING PZENA
COMMON D EMERGING QMA
COMMON D EMERGING PARAMETRIC
COMMON D EMERGING SCHRODER
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Purchase Report by Report Date

Composite

STATE STREET.

View Date: October 13, 2020

September 1, 2020 to September 30, 2020

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
CASH EQUIVALENTS
US DOLLAR
7839989D1 SSC GOVERNMENT MM GVMXX 0.032% 31 Dec 2030 01 Sep 2020 01 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
29,343.950 1.000000 NJEB Local 100.000000 0.00 0.00 0.00 29,343.95
Base 100.000000 0.00 0.00 0.00 29,343.95
7839989D1 SSC GOVERNMENT MM GVMXX 0.032% 31 Dec 2030 01 Sep 2020 01 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
665,705.760 1.000000 NJGJ Local 100.000000 0.00 0.00 0.00 665,705.76
Base 100.000000 0.00 0.00 0.00 665,705.76
7839989D1 SSC GOVERNMENT MM GVMXX 0.032% 31 Dec 2030 01 Sep 2020 01 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
77,764.130 1.000000 NJGH Local 100.000000 0.00 0.00 0.00 77,764.13
Base 100.000000 0.00 0.00 0.00 77,764.13
7839989D1 SSC GOVERNMENT MM GVMXX 0.032% 31 Dec 2030 01 Sep 2020 01 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
72,961.360 1.000000 NJGF Local 100.000000 0.00 0.00 0.00 72,961.36
Base 100.000000 0.00 0.00 0.00 72,961.36
7839989D1 SSC GOVERNMENT MM GVMXX 0.032% 31 Dec 2030 01 Sep 2020 01 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
0.620 1.000000 NJGM Local 100.000000 0.00 0.00 0.00 0.62
Base 100.000000 0.00 0.00 0.00 0.62
7839989D1 SSC GOVERNMENT MM GVMXX 0.032% 31 Dec 2030 01 Sep 2020 01 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
18.970 1.000000 NJEM Local 100.000000 0.00 0.00 0.00 18.97
Base 100.000000 0.00 0.00 0.00 18.97
7839989D1 SSC GOVERNMENT MM GVMXX 0.048% 31 Dec 2030 02 Sep 2020 02 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
705,102.200 1.000000 NJGE Local 100.000000 0.00 0.00 0.00 705,102.20
Base 100.000000 0.00 0.00 0.00 705,102.20
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Purchase Report by Report Date

Composite

September 1, 2020 to September 30, 2020

View Date:

October 13, 2020

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face

7839989D1 SSC GOVERNMENT MM GVMXX 0.048% 31 Dec 2030 02 Sep 2020 02 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
412,044.550 1.000000 NJGJ Local 100.000000 0.00 0.00 0.00 412,044.55
Base 100.000000 0.00 0.00 0.00 412,044.55

7839989D1 SSC GOVERNMENT MM GVMXX 0.048% 31 Dec 2030 02 Sep 2020 02 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
23,788.710 1.000000 NJGH Local 100.000000 0.00 0.00 0.00 23,788.71
Base 100.000000 0.00 0.00 0.00 23,788.71

7839989D1 SSC GOVERNMENT MM GVMXX 0.035% 31 Dec 2030 03 Sep 2020 03 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
1,392,105.550 1.000000 NJGO Local 100.000000 0.00 0.00 0.00 1,392,105.55
Base 100.000000 0.00 0.00 0.00 1,392,105.55

7839989D1 SSC GOVERNMENT MM GVMXX 0.035% 31 Dec 2030 03 Sep 2020 03 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
884,073.980 1.000000 NJGE Local 100.000000 0.00 0.00 0.00 884,073.98
Base 100.000000 0.00 0.00 0.00 884,073.98

7839989D1 SSC GOVERNMENT MM GVMXX 0.035% 31 Dec 2030 03 Sep 2020 03 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
469,063.200 1.000000 NJGF Local 100.000000 0.00 0.00 0.00 469,063.20
Base 100.000000 0.00 0.00 0.00 469,063.20

7839989D1 SSC GOVERNMENT MM GVMXX 0.035% 31 Dec 2030 03 Sep 2020 03 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
303,184.990 1.000000 NJGJ Local 100.000000 0.00 0.00 0.00 303,184.99
Base 100.000000 0.00 0.00 0.00 303,184.99

7839989D1 SSC GOVERNMENT MM GVMXX 0.035% 31 Dec 2030 03 Sep 2020 03 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
3,563.600 1.000000 NJGH Local 100.000000 0.00 0.00 0.00 3,563.60
Base 100.000000 0.00 0.00 0.00 3,563.60

7839989D1 SSC GOVERNMENT MM GVMXX 0.037% 31 Dec 2030 04 Sep 2020 04 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
10,229.680 1.000000 NJEB Local 100.000000 0.00 0.00 0.00 10,229.68
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Base 100.000000 0.00 0.00 0.00 10,229.68

7839989D1 SSC GOVERNMENT MM GVMXX 0.037% 31 Dec 2030 04 Sep 2020 04 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
6,242.150 1.000000 NJGE Local 100.000000 0.00 0.00 0.00 6,242.15
Base 100.000000 0.00 0.00 0.00 6,242.15

7839989D1 SSC GOVERNMENT MM GVMXX 0.037% 31 Dec 2030 04 Sep 2020 04 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
21,782.340 1.000000 NJGH Local 100.000000 0.00 0.00 0.00 21,782.34
Base 100.000000 0.00 0.00 0.00 21,782.34

7839989D1 SSC GOVERNMENT MM GVMXX 0.037% 31 Dec 2030 04 Sep 2020 04 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
921,259.270 1.000000 NJGF Local 100.000000 0.00 0.00 0.00 921,259.27
Base 100.000000 0.00 0.00 0.00 921,259.27

7839989D1 SSC GOVERNMENT MM GVMXX 0.039% 31 Dec 2030 08 Sep 2020 08 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
889,178.090 1.000000 NJGF Local 100.000000 0.00 0.00 0.00 889,178.09
Base 100.000000 0.00 0.00 0.00 889,178.09

7839989D1 SSC GOVERNMENT MM GVMXX 0.039% 31 Dec 2030 08 Sep 2020 08 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
332,556.170 1.000000 NJGE Local 100.000000 0.00 0.00 0.00 332,556.17
Base 100.000000 0.00 0.00 0.00 332,556.17

7839989D1 SSC GOVERNMENT MM GVMXX 0.039% 31 Dec 2030 08 Sep 2020 08 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
153,723.330 1.000000 NJGH Local 100.000000 0.00 0.00 0.00 153,723.33
Base 100.000000 0.00 0.00 0.00 153,723.33

7839989D1 SSC GOVERNMENT MM GVMXX 0.039% 31 Dec 2030 08 Sep 2020 08 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
57,304.580 1.000000 NJGJ Local 100.000000 0.00 0.00 0.00 57,304.58
Base 100.000000 0.00 0.00 0.00 57,304.58

7839989D1 SSC GOVERNMENT MM GVMXX 0.036% 31 Dec 2030 09 Sep 2020 09 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
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Purchase Report by Report Date

Composite ST TE S
September 1, 2020 to September 30, 2020 View Date: October 13, 2020
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face

79,371.660 1.000000 NJGJ Local 100.000000 0.00 0.00 0.00 79,371.66
Base 100.000000 0.00 0.00 0.00 79,371.66

7839989D1 SSC GOVERNMENT MM GVMXX 0.036% 31 Dec 2030 09 Sep 2020 09 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
6,496.660 1.000000 NJGH Local 100.000000 0.00 0.00 0.00 6,496.66
Base 100.000000 0.00 0.00 0.00 6,496.66

7839989D1 SSC GOVERNMENT MM GVMXX 0.036% 31 Dec 2030 09 Sep 2020 09 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
157,749.890 1.000000 NJGF Local 100.000000 0.00 0.00 0.00 157,749.89
Base 100.000000 0.00 0.00 0.00 157,749.89

7839989D1 SSC GOVERNMENT MM GVMXX 0.039% 31 Dec 2030 10 Sep 2020 10 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
129,027.230 1.000000 NJGH Local 100.000000 0.00 0.00 0.00 129,027.23
Base 100.000000 0.00 0.00 0.00 129,027.23

7839989D1 SSC GOVERNMENT MM GVMXX 0.039% 31 Dec 2030 10 Sep 2020 10 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
394,751.280 1.000000 NJGE Local 100.000000 0.00 0.00 0.00 394,751.28
Base 100.000000 0.00 0.00 0.00 394,751.28

7839989D1 SSC GOVERNMENT MM GVMXX 0.038% 31Dec 2030 11Sep2020 11 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
402,027.650 1.000000 NJGE Local 100.000000 0.00 0.00 0.00 402,027.65
Base 100.000000 0.00 0.00 0.00 402,027.65

7839989D1 SSC GOVERNMENT MM GVMXX 0.038% 31Dec 2030 11Sep2020 11 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
472,939.510 1.000000 NJGO Local 100.000000 0.00 0.00 0.00 472,939.51
Base 100.000000 0.00 0.00 0.00 472,939.51

7839989D1 SSC GOVERNMENT MM GVMXX 0.038% 31Dec 2030 11Sep2020 11 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
645,871.700 1.000000 NJGJ Local 100.000000 0.00 0.00 0.00 645,871.70
Base 100.000000 0.00 0.00 0.00 645,871.70

7839989D1 SSC GOVERNMENT MM GVMXX 0.038% 31Dec 2030 11Sep2020 11 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW

Page 5

Prepared by State Street




Purchase Report by Report Date

Composite ST TE STRE ET
September 1, 2020 to September 30, 2020 View Date: October 13, 2020
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face

11,151.950 1.000000 NJGH Local 100.000000 0.00 0.00 0.00 11,151.95
Base 100.000000 0.00 0.00 0.00 11,151.95

7839989D1 SSC GOVERNMENT MM GVMXX 0.034% 31 Dec 2030 14 Sep 2020 14 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
18,785.800 1.000000 NJGJ Local 100.000000 0.00 0.00 0.00 18,785.80
Base 100.000000 0.00 0.00 0.00 18,785.80

7839989D1 SSC GOVERNMENT MM GVMXX 0.034% 31 Dec 2030 14 Sep 2020 14 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
244,576.080 1.000000 NJGE Local 100.000000 0.00 0.00 0.00 244,576.08
Base 100.000000 0.00 0.00 0.00 244,576.08

7839989D1 SSC GOVERNMENT MM GVMXX 0.035% 31 Dec 2030 15Sep 2020 15 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
144,737.140 1.000000 NJGF Local 100.000000 0.00 0.00 0.00 144,737 .14
Base 100.000000 0.00 0.00 0.00 144,737.14

7839989D1 SSC GOVERNMENT MM GVMXX 0.035% 31 Dec 2030 15Sep 2020 15 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
175,418.360 1.000000 NJGH Local 100.000000 0.00 0.00 0.00 175,418.36
Base 100.000000 0.00 0.00 0.00 175,418.36

7839989D1 SSC GOVERNMENT MM GVMXX 0.035% 31 Dec 2030 15Sep 2020 15 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
603,276.790 1.000000 NJGE Local 100.000000 0.00 0.00 0.00 603,276.79
Base 100.000000 0.00 0.00 0.00 603,276.79

7839989D1 SSC GOVERNMENT MM GVMXX 0.035% 31 Dec 2030 15Sep 2020 15 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
55,854.740 1.000000 NJGJ Local 100.000000 0.00 0.00 0.00 55,854.74
Base 100.000000 0.00 0.00 0.00 55,854.74

7839989D1 SSC GOVERNMENT MM GVMXX 0.032% 31 Dec 2030 16 Sep 2020 16 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
745,328.710 1.000000 NJGF Local 100.000000 0.00 0.00 0.00 745,328.71
Base 100.000000 0.00 0.00 0.00 745,328.71
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Purchase Report by Report Date

Composite

September 1, 2020 to September 30, 2020

View Date:

October 13, 2020

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face

7839989D1 SSC GOVERNMENT MM GVMXX 0.032% 31 Dec 2030 16 Sep 2020 16 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
153,794.660 1.000000 NJGJ Local 100.000000 0.00 0.00 0.00 153,794.66
Base 100.000000 0.00 0.00 0.00 153,794.66

7839989D1 SSC GOVERNMENT MM GVMXX 0.032% 31 Dec 2030 16 Sep 2020 16 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
40,935.420 1.000000 NJGH Local 100.000000 0.00 0.00 0.00 40,935.42
Base 100.000000 0.00 0.00 0.00 40,935.42

7839989D1 SSC GOVERNMENT MM GVMXX 0.033% 31 Dec 2030 17 Sep 2020 17 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
213,397.600 1.000000 NJGJ Local 100.000000 0.00 0.00 0.00 213,397.60
Base 100.000000 0.00 0.00 0.00 213,397.60

7839989D1 SSC GOVERNMENT MM GVMXX 0.033% 31 Dec 2030 17 Sep 2020 17 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
102,415.600 1.000000 NJGH Local 100.000000 0.00 0.00 0.00 102,415.60
Base 100.000000 0.00 0.00 0.00 102,415.60

7839989D1 SSC GOVERNMENT MM GVMXX 0.033% 31 Dec 2030 17 Sep 2020 17 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
60,775.280 1.000000 NJGO Local 100.000000 0.00 0.00 0.00 60,775.28
Base 100.000000 0.00 0.00 0.00 60,775.28

7839989D1 SSC GOVERNMENT MM GVMXX 0.032% 31 Dec 2030 21 Sep 2020 21 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
309,723.200 1.000000 NJGH Local 100.000000 0.00 0.00 0.00 309,723.20
Base 100.000000 0.00 0.00 0.00 309,723.20

7839989D1 SSC GOVERNMENT MM GVMXX 0.032% 31 Dec 2030 21 Sep 2020 21 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
117,177.350 1.000000 NJGF Local 100.000000 0.00 0.00 0.00 117,177.35
Base 100.000000 0.00 0.00 0.00 117,177.35

7839989D1 SSC GOVERNMENT MM GVMXX 0.032% 31 Dec 2030 21 Sep 2020 21 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
1,213,789.820 1.000000 NJGE Local 100.000000 0.00 0.00 0.00 1,213,789.82
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Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face

Base 100.000000 0.00 0.00 0.00 1,213,789.82

7839989D1 SSC GOVERNMENT MM GVMXX 0.032% 31 Dec 2030 21 Sep 2020 21 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
1,668,190.460 1.000000 NJGO Local 100.000000 0.00 0.00 0.00 1,668,190.46
Base 100.000000 0.00 0.00 0.00 1,668,190.46

7839989D1 SSC GOVERNMENT MM GVMXX 0.032% 31 Dec 2030 21 Sep 2020 21 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
474,562.690 1.000000 NJEB Local 100.000000 0.00 0.00 0.00 474,562.69
Base 100.000000 0.00 0.00 0.00 474,562.69

7839989D1 SSC GOVERNMENT MM GVMXX 0.032% 31 Dec 2030 21 Sep 2020 21 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
615,451.370 1.000000 NJGJ Local 100.000000 0.00 0.00 0.00 615,451.37
Base 100.000000 0.00 0.00 0.00 615,451.37

7839989D1 SSC GOVERNMENT MM GVMXX 0.025% 31 Dec 2030 23 Sep 2020 23 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
1,224,979.290 1.000000 NJGE Local 100.000000 0.00 0.00 0.00 1,224,979.29
Base 100.000000 0.00 0.00 0.00 1,224,979.29

7839989D1 SSC GOVERNMENT MM GVMXX 0.025% 31 Dec 2030 23 Sep 2020 23 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
99,785.740 1.000000 NJGO Local 100.000000 0.00 0.00 0.00 99,785.74
Base 100.000000 0.00 0.00 0.00 99,785.74

7839989D1 SSC GOVERNMENT MM GVMXX 0.025% 31 Dec 2030 23 Sep 2020 23 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
62,258.140 1.000000 NJGH Local 100.000000 0.00 0.00 0.00 62,258.14
Base 100.000000 0.00 0.00 0.00 62,258.14

7839989D1 SSC GOVERNMENT MM GVMXX 0.024% 31 Dec 2030 24 Sep 2020 24 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
58,750.070 1.000000 NJGH Local 100.000000 0.00 0.00 0.00 58,750.07
Base 100.000000 0.00 0.00 0.00 58,750.07

7839989D1 SSC GOVERNMENT MM GVMXX 0.024% 31 Dec 2030 24 Sep 2020 24 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
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Purchase Report by Report Date

Composite ST TE S
September 1, 2020 to September 30, 2020 View Date: October 13, 2020
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face

533,148.210 1.000000 NJGE Local 100.000000 0.00 0.00 0.00 533,148.21
Base 100.000000 0.00 0.00 0.00 533,148.21

7839989D1 SSC GOVERNMENT MM GVMXX 0.024% 31 Dec 2030 24 Sep 2020 24 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
188,912.420 1.000000 NJGO Local 100.000000 0.00 0.00 0.00 188,912.42
Base 100.000000 0.00 0.00 0.00 188,912.42

7839989D1 SSC GOVERNMENT MM GVMXX 0.021% 31 Dec 2030 25Sep 2020 25 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
146,570.570 1.000000 NJGO Local 100.000000 0.00 0.00 0.00 146,570.57
Base 100.000000 0.00 0.00 0.00 146,570.57

7839989D1 SSC GOVERNMENT MM GVMXX 0.021% 31 Dec 2030 25Sep 2020 25 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
246,667.530 1.000000 NJGH Local 100.000000 0.00 0.00 0.00 246,667.53
Base 100.000000 0.00 0.00 0.00 246,667.53

7839989D1 SSC GOVERNMENT MM GVMXX 0.026% 31 Dec 2030 28 Sep 2020 28 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
672,316.570 1.000000 NJGF Local 100.000000 0.00 0.00 0.00 672,316.57
Base 100.000000 0.00 0.00 0.00 672,316.57

7839989D1 SSC GOVERNMENT MM GVMXX 0.026% 31 Dec 2030 28 Sep 2020 28 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
361,649.580 1.000000 NJGO Local 100.000000 0.00 0.00 0.00 361,649.58
Base 100.000000 0.00 0.00 0.00 361,649.58

7839989D1 SSC GOVERNMENT MM GVMXX 0.026% 31 Dec 2030 28 Sep 2020 28 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
409,268.380 1.000000 NJGJ Local 100.000000 0.00 0.00 0.00 409,268.38
Base 100.000000 0.00 0.00 0.00 409,268.38

7839989D1 SSC GOVERNMENT MM GVMXX 0.026% 31 Dec 2030 28 Sep 2020 28 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
93,609.330 1.000000 NJGE Local 100.000000 0.00 0.00 0.00 93,609.33
Base 100.000000 0.00 0.00 0.00 93,609.33

7839989D1 SSC GOVERNMENT MM GVMXX 0.028% 31 Dec 2030 29 Sep 2020 29 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
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Purchase Report by Report Date

Composite ST TE STREET
September 1, 2020 to September 30, 2020 View Date: October 13, 2020
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

376,256.500 1.000000 NJGO Local 100.000000 0.00 0.00 0.00 376,256.50
Base 100.000000 0.00 0.00 0.00 376,256.50

7839989D1 SSC GOVERNMENT MM GVMXX 0.028% 31 Dec 2030 29 Sep 2020 29 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
262,785.810 1.000000 NJGH Local 100.000000 0.00 0.00 0.00 262,785.81
Base 100.000000 0.00 0.00 0.00 262,785.81

31 Dec 2030 30 Sep 2020 30 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
21,372.960 1.000000 NJGH Local 100.000000 0.00 0.00 0.00 21,372.96
Base 100.000000 0.00 0.00 0.00 21,372.96

7839989D1 SSC GOVERNMENT MM GVMXX 0.028% 31 Dec 2030 30 Sep 2020 30 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
2,488.800 1.000000 NJGE Local 100.000000 0.00 0.00 0.00 2,488.80
Base 100.000000 0.00 0.00 0.00 2,488.80

7839989D1 SSC GOVERNMENT MM GVMXX 0.028% 31 Dec 2030 30 Sep 2020 30 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
328,833.500 1.000000 NJGO Local 100.000000 0.00 0.00 0.00 328,833.50
Base 100.000000 0.00 0.00 0.00 328,833.50

7839989D1 Total

21,778,229.180 Local 0.00 0.00 0.00 21,778,229.18
Base 0.00 0.00 0.00 21,778,229.18

982ATJIIO NJDOI CASH MANAGEMENT FUND 1.000% 31 Dec 2030 01 Sep 2020 01 Sep 2020 STATE STREET BANK AND TRUST CO. USD/CSW

NJDOI CASH MANAGEMENT FUND

16,639,294.320 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 16,639,294.32
Base 100.000000 0.00 0.00 0.00 16,639,294.32

31 Dec 2030 01 Sep 2020 01 Sep 2020 INCOME REINVESTMENT USD/NYC

NJDOI CASH MANAGEMENT FUND

2,648.840 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 2,648.84
Base 100.000000 0.00 0.00 0.00 2,648.84

31 Dec 2030 03 Sep 2020 03 Sep 2020 STATE STREET BANK AND TRUST CO. USD/CSW
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Purchase Report by Report Date

Composite ST TE STRE ET
September 1, 2020 to September 30, 2020 View Date: October 13, 2020
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

NJDOI CASH MANAGEMENT FUND

7,863,795.090 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 7,863,795.09
Base 100.000000 0.00 0.00 0.00 7,863,795.09
31Dec2030 02 Sep2020 02 Sep 2020 INCOME REINVESTMENT USD/INYC
NJDOI CASH MANAGEMENT FUND
2,612.980 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 2,612.98
Base 100.000000 0.00 0.00 0.00 2,612.98
31Dec2030 03 Sep2020 03 Sep 2020 INCOME REINVESTMENT USD/INYC
NJDOI CASH MANAGEMENT FUND
2,594.570 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 2,594.57
Base 100.000000 0.00 0.00 0.00 2,504.57
31Dec2030 08 Sep2020 08 Sep 2020 STATE STREET BANK AND TRUST CO. USD/CSW
NJDOI CASH MANAGEMENT FUND
22,328,941.710 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 22,328,941.71
Base 100.000000 0.00 0.00 0.00 22,328,941.71
31Dec2030 04 Sep2020 04 Sep 2020 INCOME REINVESTMENT USD/NYC
NJDOI CASH MANAGEMENT FUND
10,376.040 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 10,376.04
Base 100.000000 0.00 0.00 0.00 10,376.04
31Dec2030 08 Sep2020 08 Sep 2020 INCOME REINVESTMENT USD/NYC
NJDOI CASH MANAGEMENT FUND
2,690.340 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 2,690.34
Base 100.000000 0.00 0.00 0.00 2,690.34
31Dec2030 09 Sep2020 09 Sep 2020 INCOME REINVESTMENT USD/NYC
NJDOI CASH MANAGEMENT FUND
2,646.980 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 2,646.98
Base 100.000000 0.00 0.00 0.00 2,646.98
31Dec2030 10Sep2020 10 Sep 2020 INCOME REINVESTMENT USD/NYC
NJDOI CASH MANAGEMENT FUND
2,633.860 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 2,633.86
Base 100.000000 0.00 0.00 0.00 2,633.86
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Composite ST TE STRE ET
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

31 Dec 2030 14 Sep 2020 14 Sep 2020 STATE STREET BANK AND TRUST CO. usSh/CSwW
NJDOI CASH MANAGEMENT FUND
186,306.410 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 186,306.41
Base 100.000000 0.00 0.00 0.00 186,306.41
31 Dec 2030 11 Sep 2020 11 Sep 2020 INCOME REINVESTMENT USD/NYC
NJDOI CASH MANAGEMENT FUND
7,936.790 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 7,936.79
Base 100.000000 0.00 0.00 0.00 7,936.79
31 Dec 2030 15 Sep 2020 15 Sep 2020 STATE STREET BANK AND TRUST CO. usSh/CSwW
NJDOI CASH MANAGEMENT FUND
379,918.700 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 379,918.70
Base 100.000000 0.00 0.00 0.00 379,918.70
31 Dec 2030 14 Sep 2020 14 Sep 2020 INCOME REINVESTMENT USD/NYC
NJDOI CASH MANAGEMENT FUND
2,547.810 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 2,547.81
Base 100.000000 0.00 0.00 0.00 2,547.81
31 Dec 2030 15 Sep 2020 15 Sep 2020 INCOME REINVESTMENT USD/NYC
NJDOI CASH MANAGEMENT FUND
2,496.220 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 2,496.22
Base 100.000000 0.00 0.00 0.00 2,496.22
31 Dec 2030 17 Sep 2020 17 Sep 2020 STATE STREET BANK AND TRUST CO. uUSDh/CSW
NJDOI CASH MANAGEMENT FUND
14,346,988.410 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 14,346,988.41
Base 100.000000 0.00 0.00 0.00 14,346,988.41
31 Dec 2030 16 Sep 2020 16 Sep 2020 INCOME REINVESTMENT USD/NYC
NJDOI CASH MANAGEMENT FUND
2,476.640 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 2,476.64
Base 100.000000 0.00 0.00 0.00 2,476.64
31 Dec 2030 17 Sep 2020 17 Sep 2020 INCOME REINVESTMENT USD/NYC
NJDOI CASH MANAGEMENT FUND
2,505.440 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 2,505.44
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
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Units/Original Face

Base 100.000000 0.00 0.00 0.00 2,505.44
31 Dec 2030 18 Sep 2020 18 Sep 2020 INCOME REINVESTMENT USD/NYC
NJDOI CASH MANAGEMENT FUND
7,413.780 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 7,413.78
Base 100.000000 0.00 0.00 0.00 7,413.78
31 Dec 2030 21 Sep 2020 21 Sep 2020 INCOME REINVESTMENT USD/NYC
NJDOI CASH MANAGEMENT FUND
2,383.310 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 2,383.31
Base 100.000000 0.00 0.00 0.00 2,383.31
31 Dec 2030 22 Sep 2020 22 Sep 2020 INCOME REINVESTMENT USD/NYC
NJDOI CASH MANAGEMENT FUND
2,398.310 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 2,398.31
Base 100.000000 0.00 0.00 0.00 2,398.31
31 Dec 2030 23 Sep 2020 23 Sep 2020 INCOME REINVESTMENT USD/NYC
NJDOI CASH MANAGEMENT FUND
2,388.440 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 2,388.44
Base 100.000000 0.00 0.00 0.00 2,388.44
31 Dec 2030 25 Sep 2020 25 Sep 2020 STATE STREET BANK AND TRUST CO. uUSDh/CSW
NJDOI CASH MANAGEMENT FUND
72,607.120 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 72,607.12
Base 100.000000 0.00 0.00 0.00 72,607.12
31 Dec 2030 24 Sep 2020 24 Sep 2020 INCOME REINVESTMENT USD/NYC
NJDOI CASH MANAGEMENT FUND
2,372.000 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 2,372.00
Base 100.000000 0.00 0.00 0.00 2,372.00
31 Dec 2030 28 Sep 2020 28 Sep 2020 STATE STREET BANK AND TRUST CO. uUSDh/CSW
NJDOI CASH MANAGEMENT FUND
61,394,777.840 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 61,394,777.84
Base 100.000000 0.00 0.00 0.00 61,394,777.84
31 Dec 2030 25 Sep 2020 25 Sep 2020 INCOME REINVESTMENT USD/NYC

NJDOI CASH MANAGEMENT FUND
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

7,317.330 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 7,317.33
Base 100.000000 0.00 0.00 0.00 7,317.33
31 Dec 2030 28 Sep 2020 28 Sep 2020 INCOME REINVESTMENT USD/NYC
NJDOI CASH MANAGEMENT FUND
2,671.540 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 2,671.54
Base 100.000000 0.00 0.00 0.00 2,671.54
31 Dec 2030 30 Sep 2020 30 Sep 2020 STATE STREET BANK AND TRUST CO. usSbh/CSwW
NJDOI CASH MANAGEMENT FUND
46,569,164.970 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 46,569,164.97
Base 100.000000 0.00 0.00 0.00 46,569,164.97
31 Dec 2030 29 Sep 2020 29 Sep 2020 INCOME REINVESTMENT USD/NYC
NJDOI CASH MANAGEMENT FUND
2,572.350 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 2,572.35
Base 100.000000 0.00 0.00 0.00 2,572.35
31 Dec 2030 30 Sep 2020 30 Sep 2020 INCOME REINVESTMENT USD/NYC
NJDOI CASH MANAGEMENT FUND
2,743.720 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 2,743.72
Base 100.000000 0.00 0.00 0.00 2,743.72
982ATJII0 Total
169,858,221.860 Local 0.00 0.00 0.00 169,858,221.86
Base 0.00 0.00 0.00 169,858,221.86
US DOLLAR Total
191,636,451.040 Local 0.00 0.00 0.00 191,636,451.04
Base 0.00 0.00 0.00 191,636,451.04

CASH EQUIVALENTS Total
191,636,451.040
Base 0.00 0.00 0.00 191,636,451.04

EQUITY
AUSTRALIAN DOLLAR
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Composite STATE STREET
September 1, 2020 to September 30, 2020 View Date: October 13, 2020
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

604199901 RAMSAY HEALTH CARE LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. AUD/AUS
34,400.000 1.375043 NJDE Local 64.185100 0.00 55.20 0.00 2,208,022.64
Base 46.678613 0.00 40.14 0.00 1,605,784.43

607614005 WESTPAC BANKING CORP COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. AUD/AUS
214,900.000 1.375043 NJDE Local 17.083600 0.00 91.78 0.00 3,671,357.42
Base 12.424048 0.00 66.75 0.00 2,669,994.63

613716901 AUSTAL LTD COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED AUD/AUS
52,355.000 1.423792 NJGH Local 3.266300 0.00 42.75 0.00 171,049.89
Base 2.294085 0.00 30.03 0.00 120,136.85

614469005 BHP GROUP LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. AUD/AUS
99,400.000 1.375043 NJDE Local 36.736800 0.00 91.29 0.00 3,651,729.21
Base 26.716837 0.00 66.39 0.00 2,655,720.01
615870904 BREVILLE GROUP LTD COMMON STOCK 21Sep 2020 23 Sep 2020 JEFFERIES + COMPANY INC AUD/AU8 0.01
6,431.000 1.387636 NJGF Local 26.126400 0.00 67.20 0.00 168,086.08
Base 18.827992 0.00 48.43 0.00 121,131.25

616197901 MIRVAC GROUP REIT 09 Sep 2020 11 Sep 2020 INSTINET LLC AUD/AU8
700,000.000 1.375043 NJFQ Local 2.074500 0.00 580.86 0.00 1,452,730.86
Base 1.508680 0.00 422.43 0.00 1,056,498.49

14 Sep 2020 16 Sep 2020 INSTINET LLC AUD/AUS
200,000.000 1.370896 NJFQ Local 2.054800 0.00 164.38 0.00 411,124.38
Base 1.498874 0.00 119.91 0.00 299,894.65

15 Sep 2020 17 Sep 2020 MACQUARIE CAPITAL (USA) INC. AUD/AUS
100,000.000 1.369394 NJFQ Local 2.045100 0.00 102.26 0.00 204,612.26
Base 1.493434 0.00 74.68 0.00 149,418.11

18 Sep 2020 22 Sep 2020 MACQUARIE CAPITAL (USA) INC. AUD/AU8
500,000.000 1.368644 NJFQ Local 2.104100 0.00 526.03 0.00 1,052,576.03
Base 1.537361 0.00 384.34 0.00 769,064.88
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
28 Sep 2020 30 Sep 2020 MACQUARIE CAPITAL (USA) INC. AUD/AU8
500,000.000 1.418540 NJFQ Local 2.249900 0.00 562.48 0.00 1,125,512.48
Base 1.586067 0.00 396.52 0.00 793,430.20
616197901 Total
2,000,000.000 Local 0.00 1,936.01 0.00 4,246,556.01
Base 0.00 1,397.88 0.00 3,068,306.33
617350905 HARVEY NORMAN HOLDINGS LTD COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED AUD/AU8
169,026.000 1.423792 NJGH Local 4.541500 0.00 191.91 0.00 767,823.49
Base 3.189722 0.00 134.79 0.00 539,280.66
618549901 CSLLTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. AUD/AU8 0.01
17,800.000 1.375043 NJDE Local 280.880500 0.00 124.99 0.00 4,999,797.89
Base 204.270339 0.00 90.90 0.00 3,636,102.94
619857907 REA GROUP LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. AUD/AU8
35,509.000 1.375043 NJDE Local 109.808900 0.00 97.48 0.00 3,899,301.71
Base 79.858521 0.00 70.89 0.00 2,835,767.11
10 Sep 2020 14 Sep 2020 MACQUARIE CAPITAL (USA) INC. AUD/AU8
14,191.000 1.371836 NJDE Local 111.192100 0.00 39.45 0.00 1,577,966.54
Base 81.053493 0.00 28.76 0.00 1,150,258.88
619857907 Total
49,700.000 Local 0.00 136.93 0.00 5,477,268.25
Base 0.00 99.65 0.00 3,986,025.99
620088906 TRANSURBAN GROUP STAPLED SECURITY 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. AUD/AU8
280,100.000 1.375043 NJDE Local 13.672200 0.00 95.74 0.00 3,829,678.96
Base 9.943107 0.00 69.63 0.00 2,785,133.96
621179902 COCHLEAR LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. AUD/AU8
9,600.000 1.375043 NJDE Local 189.087800 0.00 45.38 0.00 1,815,288.26
Base 137.514100 0.00 33.00 0.00 1,320,168.36
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Units/Original Face
621503002 COMMONWEALTH BANK OF AUSTRAL COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. AUD/AU8
55,200.000 1.375043 NJDE Local 66.684200 0.00 92.02 0.00 3,681,059.86
Base 48.496083 0.00 66.92 0.00 2,677,050.72
621867902 BORAL LTD COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED AUD/AU8
23,989.000 1.423792 NJGH Local 4.311600 0.00 25.86 0.00 103,456.83
Base 3.028251 0.00 18.16 0.00 72,662.88
624325908 HANSEN TECHNOLOGIES LTD COMMON STOCK 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC AUD/AUS8
16,432.000 1.371836 NJGH Local 3.910600 0.00 16.06 0.00 64,275.04
Base 2.850632 0.00 11.71 0.00 46,853.30
625398904 ARISTOCRAT LEISURE LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. AUD/AUS8
45,900.000 1.375043 NJDE Local 28.529900 0.00 32.74 0.00 1,309,555.15
Base 20.748369 0.00 23.81 0.00 952,373.96
628661001 ANSELL LTD COMMON STOCK 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC AUD/AU8 0.01
11,104.000 1.371836 NJGH Local 37.135800 0.00 103.09 0.00 412,459.01
Base 27.070145 0.00 75.15 0.00 300,662.04
633533906 NUFARM LTD COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED AUD/AU8
48,832.000 1.423792 NJGH Local 4.120000 0.00 50.30 0.00 201,238.14
Base 2.893681 0.00 35.33 0.00 141,339.56
634161905 FLETCHER BUILDING LTD COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED AUD/AU8
19,646.000 1.423792 NJGH Local 3.479300 0.00 17.09 0.00 68,371.42
Base 2.443686 0.00 12.00 0.00 48,020.65
636586000 GPT GROUP REIT 22 Sep 2020 24 Sep 2020 MACQUARIE CAPITAL (USA) INC. AUD/AU8
150,000.000 1.393437 NJFQ Local 3.880900 0.00 291.07 0.00 582,426.07
Base 2.785128 0.00 208.89 0.00 417,978.04
25 Sep 2020 29 Sep 2020 MACQUARIE CAPITAL (USA) INC. AUD/AU8
100,000.000 1.425212 NJFQ Local 3.951100 0.00 197.56 0.00 395,307.56
Base 2.772289 0.00 138.62 0.00 277,367.55
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636586000 Total
250,000.000 Local 0.00 488.63 0.00 977,733.63
Base 0.00 347.51 0.00 695,345.59
662460005 NATIONAL AUSTRALIA BANK LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. AUD/AU8
210,300.000 1.375043 NJDE Local 17.406000 0.00 91.51 0.00 3,660,573.31
Base 12.658513 0.00 66.55 0.00 2,662,151.88
670262906 JB HIFILTD COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED AUD/AU8 0.01
5,670.000 1.423792 NJGH Local 47.373000 0.00 67.15 0.00 268,672.06
Base 33.272416 0.00 47.16 0.00 188,701.76
695757005 ILUKA RESOURCES LTD COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED AUD/AU8
12,430.000 1.423792 NJGH Local 9.425700 0.00 29.29 0.00 117,190.74
Base 6.620138 0.00 20.57 0.00 82,308.89
696374909 MOUNT GIBSON IRON LTD COMMON STOCK 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC AUD/AU8
76,012.000 1.371836 NJGH Local 0.753300 0.00 14.31 0.00 57,274.15
Base 0.549118 0.00 10.43 0.00 41,750.00
697972008 WOODSIDE PETROLEUM LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. AUD/AU8
192,500.000 1.375043 NJDE Local 18.456600 0.00 88.82 0.00 3,552,984.32
Base 13.422562 0.00 64.59 0.00 2,583,907.79
698123908 WOOLWORTHS GROUP LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. AUD/AU8
94,600.000 1.375043 NJDE Local 36.807300 0.00 87.05 0.00 3,482,057.63
Base 26.768108 0.00 63.31 0.00 2,532,326.36
B00G1Q906 MCMILLAN SHAKESPEARE LTD COMMON STOCK 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + COLLC AUD/AU8
4,677.000 1.371836 NJGH Local 8.399600 0.00 9.82 0.00 39,294.75
Base 6.122889 0.00 7.16 0.00 28,643.91
B033YN903 DEXUS REIT 11 Sep 2020 15 Sep 2020 INSTINET LLC AUD/AU8
60,000.000 1.374098 NJFQ Local 8.966100 0.00 215.19 0.00 538,181.19
Base 6.525080 0.00 156.60 0.00 391,661.43
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BOLCW7900 SIMS LTD COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED AUD/AU8
4,871.000 1.423792 NJGH Local 8.017700 0.00 9.76 0.00 39,063.98
Base 5.631230 0.00 6.85 0.00 27,436.58

BF52PL904 NETWEALTH GROUP LTD COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED AUD/AU8
12,162.000 1.423792 NJGH Local 14.945300 0.00 45.44 0.00 181,810.18
Base 10.496828 0.00 31.91 0.00 127,694.34

BY7QXS904 VICINITY CENTRES REIT 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. AUD/AU8
1,838,918.000 1.375043 NJDE Local 1.380500 0.00 63.47 0.00 2,538,689.77
Base 1.003969 0.00 46.16 0.00 1,846,262.10

10 Sep 2020 14 Sep 2020 MACQUARIE CAPITAL (USA) INC. AUD/AU8
1,240,282.000 1.371836 NJDE Local 1.363800 0.00 42.29 0.00 1,691,538.88
Base 0.994142 0.00 30.83 0.00 1,233,047.45

BY7QXS904 Total

3,079,200.000 Local 0.00 105.76 0.00 4,230,228.65
Base 0.00 76.99 0.00 3,079,309.55
BYYY33905 KOGAN.COM LTD COMMON STOCK 18 Sep 2020 22 Sep 2020 JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8 0.01
21,158.000 1.368644 NJGF Local 20.528100 0.00 173.74 0.00 434,507.28
Base 14.998860 0.00 126.94 0.00 317,472.83

AUSTRALIAN DOLLAR Total

7,178,395.000 Local 0.00 4,642.81 0.00 54,426,645.42
Base 0.00 3,347.24 0.00 39,505,459.43

BRAZILIAN REAL

264551904 GERDAU SA PREF PREFERENCE 14 Sep 2020 16 Sep 2020 BOFA SECURITIES, INC BRL/BR3
13,631.000 5.300500 NJGO Local 20.220000 0.00 330.74 84.41 276,033.97
Base 3.814734 0.00 62.40 15.92 52,076.97

14 Sep 2020 16 Sep 2020 GOLDMAN SACHS INTERNATIONAL BRL/BR3
26,391.000 5.300500 NJGO Local 20.029517 0.00 634.32 161.88 529,395.17
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Base 3.778798 0.00 119.67 30.54 99,876.46

15 Sep 2020 17 Sep 2020 BOFA SECURITIES, INC BRL/BR3
41,711.000 5.284100 NJGO Local 21.352008 0.00 1,068.74 272.75 891,955.09
Base 4.040803 0.00 202.26 51.62 168,799.81

16 Sep 2020 18 Sep 2020 BOFA SECURITIES, INC BRL/BR3
10,769.000 5.248500 NJGO Local 21.059158 0.00 272.14 69.45 227,127.66
Base 4.012415 0.00 51.85 13.23 43,274.78

16 Sep 2020 GOLDMAN SACHS + CO LLC BRL/BR3
20,447.000 5.248500 NJGO Local 21.036402 0.00 516.16 131.96 430,779.43
Base 4.008079 0.00 98.34 25.14 82,076.68

16 Sep 2020 CANCEL GOLDMAN SACHS + CO LLC BRL/BR3
-20,447.000 5.248500 NJGO Local 21.036402 0.00 -516.16 -131.96 -430,779.43
Base 4.008079 0.00 -98.34 -25.14 -82,076.68

16 Sep 2020 18 Sep 2020 GOLDMAN SACHS + CO LLC BRL/BR3
20,447.000 5.248500 NJGO Local 21.036402 0.00 516.16 131.73 430,779.20
Base 4.008079 0.00 98.34 25.10 82,076.63

17 Sep 2020 21 Sep 2020 XP INVESTIMENTOS CCTVM SA BRL/BR3
5,412.000 5.257400 NJGO Local 21.370491 0.00 80.96 0.00 115,738.06
Base 4.064840 0.00 15.40 0.00 22,014.32

17 Sep 2020 21 Sep 2020 GOLDMAN SACHS + CO LLC BRL/BR3
13,631.000 5.257400 NJGO Local 20.900000 0.00 341.87 87.25 285,317.02
Base 3.975349 0.00 65.03 16.60 54,269.60

18 Sep 2020 22 Sep 2020 BOFA SECURITIES, INC BRL/BR3
8,004.000 5.294000 NJGO Local 21.500000 0.00 206.50 52.70 172,345.20
Base 4.061201 0.00 39.01 9.95 32,554.82

18 Sep 2020 22 Sep 2020 BOFA SECURITIES, INC BRL/BR3
25,465.000 5.294000 NJGO Local 21.091542 0.00 375.97 0.00 537,472.09
Base 3.984046 0.00 71.02 0.00 101,524.76

21 Sep 2020 23 Sep 2020 BOFA SECURITIES, INC BRL/BR3
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36,804.000 5.460950 NJGO Local 20.500000 0.00 905.38 231.06 755,618.44
Base 3.753926 0.00 165.79 42.31 138,367.58
21 Sep 2020 23 Sep 2020 BOFA SECURITIES, INC BRL/BR3
4,481.000 5.460950 NJGO Local 20.577055 0.00 64.54 0.00 92,270.32
Base 3.768036 0.00 11.82 0.00 16,896.39
22 Sep 2020 24 Sep 2020 BOFA SECURITIES, INC BRL/BR3
3,443.000 5.429850 NJGO Local 20.707343 0.00 49.91 0.00 71,345.29
Base 3.813612 0.00 9.19 0.00 13,139.46
23 Sep 2020 25 Sep 2020 BOFA SECURITIES, INC BRL/BR3
13,631.000 5.552250 NJGO Local 20.550000 0.00 336.14 85.79 280,538.98
Base 3.701202 0.00 60.54 15.45 50,527.08
23 Sep 2020 25 Sep 2020 BOFA SECURITIES, INC BRL/BR3
840.000 5.552250 NJGO Local 20.534025 0.00 12.07 0.00 17,260.65
Base 3.698325 0.00 217 0.00 3,108.77
24 Sep 2020 28 Sep 2020 BOFA SECURITIES, INC BRL/BR3
9,076.000 5.577950 NJGO Local 20.722912 0.00 131.66 0.00 188,212.81
Base 3.715148 0.00 23.60 0.00 33,742.29
24 Sep 2020 28 Sep 2020 GOLDMAN SACHS + CO LLC BRL/BR3
17,720.000 5.577950 NJGO Local 20.709396 0.00 440.36 112.38 367,523.24
Base 3.712725 0.00 78.95 20.15 65,888.59
25 Sep 2020 29 Sep 2020 BOFA SECURITIES, INC BRL/BR3
6,291.000 5.571500 NJGO Local 20.390380 0.00 89.79 0.00 128,365.67
Base 3.659765 0.00 16.12 0.00 23,039.70
25 Sep 2020 29 Sep 2020 BOFA SECURITIES, INC BRL/BR3
27,153.000 5.571500 NJGO Local 20.423291 0.00 665.46 169.83 555,388.91
Base 3.665672 0.00 119.44 30.48 99,683.91
28 Sep 2020 30 Sep 2020 BOFA SECURITIES, INC BRL/BR3
18,470.000 5.599300 NJGO Local 20.586337 0.00 266.16 0.00 380,495.81
Base 3.676591 0.00 47.53 0.00 67,954.17
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28 Sep 2020 30 Sep 2020 BOFA SECURITIES, INC BRL/BR3
3,005.000 5.599300 NJGO Local 20.753880 0.00 43.66 0.00 62,409.07
Base 3.706513 0.00 7.80 0.00 11,145.87
29 Sep 2020 OPEN BOFA SECURITIES, INC BRL/BR3
29,505.000 5.641800 NJGO Local 20.312813 0.00 419.53 0.00 599,749.09
Base 3.600414 0.00 74.36 0.00 106,304.56
30 Sep 2020 OPEN XP INVESTIMENTOS CCTVM SA BRL/BR3
10,397.000 5.636450 NJGO Local 20.804955 0.00 151.42 0.00 216,460.54
Base 3.691145 0.00 26.86 0.00 38,403.70
264551904 Total
346,277.000 Local 0.00 7,403.48 1,459.23 7,181,802.28
Base 0.00 1,369.15 271.35 1,324,670.22
B010V4906 RANDON PARTICIPACOES SA PREF PREFERENCE 23 Sep 2020 25 Sep 2020 CREDIT SUISSE SECURITIES (USA) LLC BRL/BR3
84,200.000 5.552250 NJGF Local 11.806100 0.00 1,988.15 323.07 996,384.84
Base 2.126363 0.00 358.08 58.19 179,456.05
24 Sep 2020 28 Sep 2020 CREDIT SUISSE SECURITIES (USA) LLC BRL/BR3
56,200.000 5.577950 NJGF Local 12.058600 0.00 1,355.59 220.29 679,269.20
Base 2.161834 0.00 243.03 39.49 121,777.57
25 Sep 2020 29 Sep 2020 CREDIT SUISSE SECURITIES (USA) LLC BRL/BR3
55,800.000 5.571500 NJGF Local 11.963000 0.00 1,335.07 216.95 669,087.42
Base 2.147178 0.00 239.62 38.94 120,091.07
28 Sep 2020 30 Sep 2020 CREDIT SUISSE SECURITIES (USA) LLC BRL/BR3
27,500.000 5.599300 NJGF Local 12.355400 0.00 679.55 110.43 340,563.48
Base 2.206597 0.00 121.36 19.72 60,822.51
29 Sep 2020 OPEN J P MORGAN SECURITIES INC BRL/BR3
78,200.000 5.641800 NJGF Local 11.776200 0.00 1,381.35 282.01 922,562.20
Base 2.087313 0.00 244.84 49.99 163,522.67
30 Sep 2020 OPEN J P MORGAN SECURITIES INC BRL/BR3
61,900.000 5.636450 NJGF Local 12.046400 0.00 1,118.51 228.35 747,019.02
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Base 2.137232 0.00 198.44 40.51 132,533.60
B010V4906 Total

363,800.000 Local 0.00 7,858.22 1,381.10 4,354,886.16
Base 0.00 1,405.37 246.84 778,203.47
B27WY8904 DURATEX SA COMMON STOCK 23 Sep 2020 25 Sep 2020 CREDIT SUISSE SECURITIES (USA) LLC BRL/BR3 0.01
78,900.000 5.552250 NJGF Local 17.045700 0.00 2,689.81 437.09 1,348,032.63
Base 3.070053 0.00 484.45 78.72 242,790.33
24 Sep 2020 28 Sep 2020 CREDIT SUISSE SECURITIES (USA) LLC BRL/BR3 0.01
51,200.000 5.577950 NJGF Local 17.556300 0.00 1,797.76 292.14 900,972.46
Base 3.147447 0.00 322.30 52.37 161,523.94
25 Sep 2020 29 Sep 2020 CREDIT SUISSE SECURITIES (USA) LLC BRL/BR3 0.01
22,100.000 5.571500 NJGF Local 17.090100 0.00 755.39 122.75 378,569.35
Base 3.067415 0.00 135.58 22.03 67,947.47

29 Sep 2020 OPEN MORGAN STANLEY CO INCORPORATED BRL/BR3
103,200.000 5.641800 NJGF Local 17.974900 0.00 2,782.51 568.10 1,858,360.29
Base 3.186022 0.00 493.20 100.69 329,391.38

B27WY8904 Total

255,400.000 Local 0.00 8,025.47 1,420.08 4,485,934.73
Base 0.00 1,435.53 253.81 801,653.12

BG7ZWY901 AMBEV SA COMMON STOCK 25 Sep 2020 29 Sep 2020 XP INVESTIMENTOS CCTVM SA BRL/BR3
219,600.000 5.571500 NJGJ Local 12.751900 0.00 1,680.19 910.10 2,802,907.53
Base 2.288773 0.00 301.57 163.35 503,079.52

28 Sep 2020 30 Sep 2020 XP INVESTIMENTOS CCTVM SA BRL/BR3
924,300.000 5.599300 NJGJ Local 12.591500 0.00 6,982.99 3,782.46 11,649,088.90
Base 2.248763 0.00 1,247.12 675.52 2,080,454.50

29 Sep 2020 OPEN CREDIT SUISSE FIRST BOSTON SA CTVM BRL/BR3
197,200.000 5.641800 NJGJ Local 12.423900 0.00 4,899.99 796.24 2,455,689.31
Base 2.202116 0.00 868.52 141.13 435,266.99
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29 Sep 2020 OPEN XP INVESTIMENTOS CCTVM SA BRL/BR3
166,200.000 5.641800 NJGJ Local 12.358300 0.00 1,232.37 667.53 2,055,849.36
Base 2.190489 0.00 218.44 118.32 364,396.00
30 Sep 2020 OPEN MORGAN STANLEY CO INCORPORATED BRL/BR3
57,600.000 5.636450 NJGJ Local 12.502000 0.00 864.14 220.53 721,199.87
Base 2.218063 0.00 153.31 39.13 127,952.86
30 Sep 2020 OPEN XP INVESTIMENTOS CCTVM SA BRL/BR3
180,900.000 5.636450 NJGJ Local 12.563400 0.00 1,363.63 738.63 2,274,821.32
Base 2.228956 0.00 241.93 131.05 403,591.15
BG7ZWY901 Total
1,745,800.000 Local 0.00 17,023.31 7,115.49 21,959,556.29
Base 0.00 3,030.89 1,268.50 3,914,741.02
BN6KT0908 PET CENTER COMERCIO E PARTIC COMMON STOCK 10 Sep 2020 14 Sep 2020 MERRILL LYNCH PIERCE FENNER AND S BRL/BR3
168,565.000 5.297750 NJGF Local 13.750000 0.00 0.00 0.00 2,317,768.75
Base 2.595441 0.00 0.00 0.00 437,500.59
17 Sep 2020 21 Sep 2020 GOLDMAN SACHS DO BRASIL CORRETORA BRL/BR3 0.01
5,000.000 5.257400 NJGF Local 15.500000 0.00 155.00 23.73 77,678.73
Base 2.948225 0.00 29.48 4.51 14,775.12
18 Sep 2020 22 Sep 2020 CITIGROUP GLOBAL MARKETS INC. BRL/BR3 0.01
50,100.000 5.294000 NJGF Local 15.540000 0.00 1,557.10 238.43 780,349.53
Base 2.935399 0.00 294.13 45.04 147,402.63
18 Sep 2020 22 Sep 2020 BANK OF NOVA SCOTIA - SCUSA BRL/BR3
74,800.000 5.294000 NJGF Local 15.732100 0.00 1,765.14 360.38 1,178,886.60
Base 2.971685 0.00 333.42 68.07 222,683.53
17 Sep 2020 21 Sep 2020 BANCO ITAU SA BRL/BR3
34,400.000 5.257400 NJGF Local 15.618800 0.00 805.93 0.00 538,092.65
Base 2.970822 0.00 153.29 0.00 102,349.57
25 Sep 2020 29 Sep 2020 MORGAN STANLEY CO INCORPORATED BRL/BR3
40,300.000 5.571500 NJGF Local 14.996400 0.00 241.74 185.09 604,781.75
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Base 2.691627 0.00 43.39 33.22 108,549.18
25 Sep 2020 29 Sep 2020 UBS AG BRL/BR3
47,400.000 5.571500 NJGF Local 15.021800 0.00 284.81 218.06 712,536.19
Base 2.696186 0.00 51.12 39.14 127,889.47
BN6KT0908 Total
420,565.000 Local 0.00 4,809.72 1,025.69 6,210,094.20
Base 0.00 904.83 189.98 1,161,150.09
BRAZILIAN REAL Total
3,131,842.000 Local 0.00 45,120.20 12,401.59 44,192,273.66
Base 0.00 8,145.77 2,230.48 7,980,417.92
CANADIAN DOLLAR
00762V950 AECON GROUP INC COMMON STOCK 10 Sep 2020 14 Sep 2020 INSTINET LLC CAD/CAN
11,600.000 1.316350 NJGH Local 14.326000 0.00 24.93 0.00 166,206.53
Base 10.883124 0.00 18.94 0.00 126,263.17
015857956 ALGONQUIN POWER + UTILITIES COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC CAD/CAN
200,900.000 1.317400 NJDE Local 18.510300 0.00 92.97 0.00 3,718,812.24
Base 14.050630 0.00 70.57 0.00 2,822,842.14
01626P957 ALIMENTATION COUCHE TARD B COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC CAD/CAN
45,200.000 1.317400 NJDE Local 45.701700 0.00 51.64 0.00 2,065,768.48
Base 34.690830 0.00 39.20 0.00 1,568,064.73
019456953 ALLIED PROPERTIES REAL ESTAT REIT 02 Sep 2020 04 Sep 2020 INSTINET LLC CAD/CAN 0.01
7,500.000 1.306200 NJFQ Local 37.645800 0.00 52.50 0.00 282,396.00
Base 28.820854 0.00 40.19 0.00 216,196.60
05577W952 BRP INC/CA SUB VOTING COMMON STOCK 10 Sep 2020 14 Sep 2020 MORGAN STANLEY CO INCORPORATED CAD/CAN 0.01
30,368.000 1.316350 NJGH Local 69.072100 0.00 314.64 0.00 2,097,896.17
Base 52.472443 0.00 239.02 0.00 1,593,722.16
064149958 BANK OF NOVA SCOTIA COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC CAD/CAN
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64,400.000 1.317400 NJDE Local 55.490600 0.00 89.34 0.00 3,573,683.98
Base 42.121300 0.00 67.82 0.00 2,712,679.51

067901959 BARRICK GOLD CORP COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC CAD/CAN
94,000.000 1.317400 NJDE Local 39.952700 0.00 93.89 0.00 3,755,647.69
Base 30.326932 0.00 71.27 0.00 2,850,802.86

09076P955 BIRD CONSTRUCTION INC COMMON STOCK 10 Sep 2020 14 Sep 2020 MORGAN STANLEY CO INCORPORATED CAD/CAN
3,915.000 1.316350 NJGH Local 6.682900 0.00 3.92 0.00 26,167.47
Base 5.076841 0.00 2.98 0.00 19,878.81

112585955 BROOKFIELD ASSET MANAGE CL A COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC CAD/CAN
82,500.000 1.317400 NJDE Local 43.381500 0.00 89.47 0.00 3,579,063.22
Base 32.929634 0.00 67.91 0.00 2,716,762.73
135086957 CANADA GOOSE HOLDINGS INC COMMON STOCK 14 Sep 2020 16 Sep 2020 INVESTMENT TECHNOLOGY GROUP LTD CAD/CAN 0.01
125.000 1.317400 NJGE Local 35.290000 0.00 2.19 0.00 4,413.44
Base 26.787612 0.00 1.66 0.00 3,350.11
14 Sep 2020 16 Sep 2020 NESBITT BURNS CAD/CAN 0.02
24,900.000 1.317400 NJGE Local 35.617900 0.00 498.00 0.00 887,383.71
Base 27.036511 0.00 378.02 0.00 673,587.15
14 Sep 2020 16 Sep 2020 GOLDMAN SACHS + CO LLC CAD/CAN 0.02
642.000 1.317400 NJGE Local 35.416200 0.00 12.84 0.00 22,750.04
Base 26.883407 0.00 9.75 0.00 17,268.89
15 Sep 2020 17 Sep 2020 NESBITT BURNS CAD/CAN 0.02
25,001.000 1.317700 NJGE Local 36.031500 0.00 500.02 0.00 901,323.55
Base 27.344236 0.00 379.46 0.00 684,012.71
16 Sep 2020 18 Sep 2020 NESBITT BURNS CAD/CAN 0.02
12,585.000 1.317350 NJGE Local 37.205100 0.00 251.70 0.00 468,477.88
Base 28.242381 0.00 191.07 0.00 355,621.42
17 Sep 2020 21 Sep 2020 NESBITT BURNS CAD/CAN 0.02
12,585.000 1.321200 NJGE Local 37.523500 0.00 251.70 0.00 472,484.95
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Base 28.401075 0.00 190.51 0.00 357,618.04
18 Sep 2020 22 Sep 2020 NESBITT BURNS CAD/CAN 0.02
5,494.000 1.318200 NJGE Local 38.908600 0.00 109.88 0.00 213,873.73
Base 29.516462 0.00 83.36 0.00 162,246.80
135086957 Total

81,332.000 Local 0.00 1,626.33 0.00 2,970,707.30
Base 0.00 1,233.83 0.00 2,253,705.12

136375961 CANADIAN NATL RAILWAY CO COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC CAD/CAN
34,600.000 1.317400 NJDE Local 137.069800 0.00 118.57 0.00 4,742,733.65
Base 104.045696 0.00 90.00 0.00 3,600,071.09

13874X970 CANWEL BUILDING MATERIALS COMMON STOCK 10 Sep 2020 14 Sep 2020 MORGAN STANLEY CO INCORPORATED CAD/CAN
21,852.000 1.316350 NJGH Local 6.848400 0.00 22.45 0.00 149,673.69
Base 5.202568 0.00 17.05 0.00 113,703.57

24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED CAD/CAN
5,210.000 1.340550 NJGH Local 6.793900 0.00 5.31 0.00 35,401.53
Base 5.067994 0.00 3.96 0.00 26,408.21

25 Sep 2020 29 Sep 2020 J P MORGAN SECURITIES INC CAD/CAN
507.000 1.340750 NJGH Local 6.773200 0.00 0.52 0.00 3,434.53
Base 5.051799 0.00 0.39 0.00 2,561.65

13874X970 Total

27,569.000 Local 0.00 28.28 0.00 188,509.75
Base 0.00 21.40 0.00 142,673.43

25675T958 DOLLARAMA INC COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC CAD/CAN
21,900.000 1.317400 NJDE Local 49.238200 0.00 26.96 0.00 1,078,343.54
Base 37.375285 0.00 20.46 0.00 818,539.20

26153P955 DREAM OFFICE REAL ESTATE INV REIT 10 Sep 2020 14 Sep 2020 MORGAN STANLEY CO INCORPORATED CAD/CAN
27,100.000 1.316350 NJGH Local 19.102800 0.00 77.65 0.00 517,763.53
Base 14.511946 0.00 58.99 0.00 393,332.72
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290876952 EMERA INC COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC CAD/CAN
68,200.000 1.317400 NJDE Local 54.834100 0.00 93.49 0.00 3,739,779.11
Base 41.622969 0.00 70.97 0.00 2,838,757.48
29250N956 ENBRIDGE INC COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC CAD/CAN
87,100.000 1.317400 NJDE Local 41.883300 0.00 91.20 0.00 3,648,126.63
Base 31.792394 0.00 69.23 0.00 2,769,186.75
292949955 ENGHOUSE SYSTEMS LTD COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED CAD/CAN 0.01
1,316.000 1.340550 NJGH Local 70.459500 0.00 13.91 0.00 92,738.61
Base 52.560143 0.00 10.38 0.00 69,179.52
25 Sep 2020 29 Sep 2020 INSTINET LLC CAD/CAN 0.01
784.000 1.340750 NJGH Local 71.668700 0.00 14.05 0.00 56,202.31
Base 53.454186 0.00 10.48 0.00 41,918.56
292949955 Total
2,100.000 Local 0.00 27.96 0.00 148,940.92
Base 0.00 20.86 0.00 111,098.08
296006950 ERO COPPER CORP COMMON STOCK 10 Sep 2020 14 Sep 2020 MORGAN STANLEY CO INCORPORATED CAD/CAN
14,800.000 1.316350 NJGH Local 18.706800 0.00 41.53 0.00 276,902.17
Base 14.211114 0.00 31.55 0.00 210,356.04
318071958 FINNING INTERNATIONAL INC COMMON STOCK 10 Sep 2020 14 Sep 2020 MORGAN STANLEY CO INCORPORATED CAD/CAN
7,400.000 1.316350 NJGH Local 19.319600 0.00 21.44 0.00 142,986.48
Base 14.676644 0.00 16.29 0.00 108,623.45
349553958 FORTIS INC COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC CAD/CAN
70,500.000 1.317400 NJDE Local 53.921500 0.00 95.04 0.00 3,801,560.79
Base 40.930241 0.00 72.14 0.00 2,885,654.16
351858956 FRANCO NEVADA CORP COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC CAD/CAN
18,500.000 1.317400 NJDE Local 197.529800 0.00 91.36 0.00 3,654,392.66
Base 149.939123 0.00 69.35 0.00 2,773,943.12
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375916954 GILDAN ACTIVEWEAR INC COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC CAD/CAN
118,884.000 1.317400 NJDE Local 26.283600 0.00 78.12 0.00 3,124,777.62
Base 19.951116 0.00 59.30 0.00 2,371,927.75

10 Sep 2020 14 Sep 2020 MACQUARIE CAPITAL (USA) INC CAD/CAN
58,216.000 1.316350 NJDE Local 26.410600 0.00 38.44 0.00 1,537,557.93
Base 20.063509 0.00 29.20 0.00 1,168,046.44

375916954 Total

177,100.000 Local 0.00 116.56 0.00 4,662,335.55
Base 0.00 88.50 0.00 3,539,974.19

403925977 H+R REAL ESTATE INV REIT UTS REIT 24 Sep 2020 28 Sep 2020 INSTINET LLC CAD/CAN
86,900.000 1.340550 NJGH Local 9.396300 0.00 122.48 0.00 816,660.95
Base 7.009287 0.00 91.37 0.00 609,198.43

443628953 HUDBAY MINERALS INC COMMON STOCK 10 Sep 2020 14 Sep 2020 PIPER JAFFRAY & HOPWOOD CAD/CAN
117,900.000 1.316350 NJGH Local 5.834500 0.00 171.97 0.00 688,059.52
Base 4.432332 0.00 130.64 0.00 522,702.56

24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED CAD/CAN
84,000.000 1.340550 NJGH Local 5.250300 0.00 66.15 0.00 441,091.35
Base 3.916527 0.00 49.35 0.00 329,037.60

443628953 Total

201,900.000 Local 0.00 238.12 0.00 1,129,150.87
Base 0.00 179.99 0.00 851,740.16

460919954 INTERTAPE POLYMER GROUP INC COMMON STOCK 10 Sep 2020 14 Sep 2020 LIQUIDNET CANADA INC CAD/CAN
10,000.000 1.316350 NJGH Local 15.505300 0.00 38.76 0.00 155,091.76
Base 11.779010 0.00 29.45 0.00 117,819.55
470748955 JAMIESON WELLNESS INC COMMON STOCK 21 Sep 2020 23 Sep 2020 UBS SECURITIES CANADA INC CAD/CAN 0.02
3,300.000 1.330200 NJGF Local 38.539900 0.00 101.74 0.00 127,283.41
Base 28.973012 0.00 76.48 0.00 95,687.42
22 Sep 2020 24 Sep 2020 UBS SECURITIES CANADA INC CAD/CAN 0.02
Page 29 Prepared by State Street



Purchase Report by Report Date

Composite STATE STREET
September 1, 2020 to September 30, 2020 View Date: October 13, 2020
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
21,967.000 1.333400 NJGF Local 39.466000 0.00 693.56 0.00 867,643.18
Base 29.598020 0.00 520.14 0.00 650,699.85
25 Sep 2020 29 Sep 2020 UBS SECURITIES CANADA INC CAD/CAN 0.01
14,410.000 1.340750 NJGF Local 39.853600 0.00 229.72 0.00 574,520.10
Base 29.724855 0.00 171.34 0.00 428,506.51
470748955 Total
39,677.000 Local 0.00 1,025.02 0.00 1,569,446.69
Base 0.00 767.96 0.00 1,174,893.78
505440966 LABRADOR IRON ORE ROYALTY CO COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED CAD/CAN
2,600.000 1.340550 NJGH Local 25.973600 0.00 10.13 0.00 67,541.49
Base 19.375331 0.00 7.56 0.00 50,383.42
53278L966 LINAMAR CORP COMMON STOCK 10 Sep 2020 14 Sep 2020 PIPER JAFFRAY & HOPWOOD CAD/CAN 0.01
1,500.000 1.316350 NJGH Local 39.882700 0.00 14.96 0.00 59,839.01
Base 30.297945 0.00 11.36 0.00 45,458.28
550372957 LUNDIN MINING CORP COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC CAD/CAN
231,400.000 1.317400 NJDE Local 8.370800 0.00 48.43 0.00 1,937,051.55
Base 6.354031 0.00 36.76 0.00 1,470,359.46
10 Sep 2020 14 Sep 2020 MACQUARIE CAPITAL (USA) INC CAD/CAN
289,200.000 1.316350 NJDE Local 8.216400 0.00 59.40 0.00 2,376,242.28
Base 6.241805 0.00 45.12 0.00 1,805,175.13
550372957 Total
520,600.000 Local 0.00 107.83 0.00 4,313,293.83
Base 0.00 81.88 0.00 3,275,534.59
617577952 MORGUARD CORP COMMON STOCK 10 Sep 2020 14 Sep 2020 MORGAN STANLEY CO INCORPORATED CAD/CAN 0.01
250.000 1.316350 NJGH Local 116.052000 0.00 4.35 0.00 29,017.35
Base 88.161963 0.00 3.30 0.00 22,043.80
625284955 MULLEN GROUP LTD COMMON STOCK 10 Sep 2020 14 Sep 2020 LIQUIDNET CANADA INC CAD/CAN
12,400.000 1.316350 NJGH Local 9.648300 0.00 29.91 0.00 119,668.83
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Base 7.329586 0.00 22.72 0.00 90,909.58
663278968 NORTH WEST CO INC/THE COMMON STOCK 24 Sep 2020 28 Sep 2020 ITG CANADA CAD/CAN 0.01
1,589.000 1.340550 NJGH Local 36.382500 0.00 14.45 0.00 57,826.24
Base 27.139980 0.00 10.78 0.00 43,136.21
25 Sep 2020 29 Sep 2020 J P MORGAN SECURITIES INC CAD/CAN
311.000 1.340750 NJGH Local 36.160386 0.00 1.69 0.00 11,247.57
Base 26.970267 0.00 1.26 0.00 8,389.01
663278968 Total
1,900.000 Local 0.00 16.14 0.00 69,073.81
Base 0.00 12.04 0.00 51,525.22
75622P955 RECIPE UNLIMITED CORP COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED CAD/CAN
4,000.000 1.340550 NJGH Local 10.141800 0.00 6.09 0.00 40,573.29
Base 7.565402 0.00 4.54 0.00 30,266.15
25 Sep 2020 29 Sep 2020 J P MORGAN SECURITIES INC CAD/CAN
400.000 1.340750 NJGH Local 10.262100 0.00 0.62 0.00 4,105.46
Base 7.654000 0.00 0.46 0.00 3,062.06
75622P955 Total
4,400.000 Local 0.00 6.71 0.00 44,678.75
Base 0.00 5.00 0.00 33,328.21
76329W954 RICHELIEU HARDWARE LTD COMMON STOCK 10 Sep 2020 14 Sep 2020 PIPER JAFFRAY & HOPWOOD CAD/CAN 0.01
5,500.000 1.316350 NJGH Local 34.554100 0.00 47.51 0.00 190,095.06
Base 26.249934 0.00 36.09 0.00 144,410.73
780087953 ROYAL BANK OF CANADA COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC CAD/CAN
40,500.000 1.317400 NJDE Local 97.421800 0.00 98.64 0.00 3,945,681.54
Base 73.950053 0.00 74.87 0.00 2,995,052.03
781903950 RUSSEL METALS INC COMMON STOCK 10 Sep 2020 14 Sep 2020 MORGAN STANLEY CO INCORPORATED CAD/CAN
8,000.000 1.316350 NJGH Local 17.958200 0.00 21.55 0.00 143,687.15
Base 13.642420 0.00 16.37 0.00 109,155.73
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24 Sep 2020 28 Sep 2020 ITG CANADA CAD/CAN
24,400.000 1.340550 NJGH Local 17.597400 0.00 107.34 0.00 429,483.90
Base 13.127000 0.00 80.07 0.00 320,378.87
25 Sep 2020 29 Sep 2020 J P MORGAN SECURITIES INC CAD/CAN
2,485.000 1.340750 NJGH Local 17.688100 0.00 6.59 0.00 43,961.52
Base 13.192691 0.00 4.92 0.00 32,788.75
28 Sep 2020 30 Sep 2020 MORGAN STANLEY CO INCORPORATED CAD/CAN
2,515.000 1.339200 NJGH Local 18.098000 0.00 6.83 0.00 45,523.30
Base 13.514038 0.00 5.10 0.00 33,992.91
781903950 Total
37,400.000 Local 0.00 142.31 0.00 662,655.87
Base 0.00 106.46 0.00 496,316.26
825091958 SHOPIFY INC CLASS A COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC CAD/CAN 0.02
5,900.000 1.317400 NJDE Local 1,250.676500 0.00 184.47 0.00 7,379,175.82
Base 949.352133 0.00 140.03 0.00 5,601,317.61
85853F964 STELLA JONES INC COMMON STOCK 10 Sep 2020 14 Sep 2020 PIPER JAFFRAY & HOPWOOD CAD/CAN 0.01
11,200.000 1.316350 NJGH Local 46.061200 0.00 128.97 0.00 516,014.41
Base 34.991606 0.00 97.98 0.00 392,003.96
891160954 TORONTO DOMINION BANK COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC CAD/CAN
55,800.000 1.317400 NJDE Local 63.689700 0.00 88.85 0.00 3,553,974.11
Base 48.344998 0.00 67.44 0.00 2,697,718.32
893578963 TRANSCONTINENTAL INCCL A COMMON STOCK 10 Sep 2020 14 Sep 2020 PIPER JAFFRAY & HOPWOOD CAD/CAN
4,000.000 1.316350 NJGH Local 15.813200 0.00 15.81 0.00 63,268.61
Base 12.012914 0.00 12.01 0.00 48,063.67
24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED CAD/CAN
5,100.000 1.340550 NJGH Local 16.048700 0.00 12.28 0.00 81,860.65
Base 11.971728 0.00 9.16 0.00 61,064.97
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893578963 Total
9,100.000 Local 0.00 28.09 0.00 145,129.26
Base 0.00 21.17 0.00 109,128.64
92938W954 WSP GLOBAL INC COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC CAD/CAN
17,900.000 1.317400 NJDE Local 88.517300 0.00 39.61 0.00 1,584,499.28
Base 67.190906 0.00 30.07 0.00 1,202,747.29
10 Sep 2020 14 Sep 2020 MACQUARIE CAPITAL (USA) INC CAD/CAN
23,200.000 1.316350 NJDE Local 89.288300 0.00 51.79 0.00 2,071,540.35
Base 67.830212 0.00 39.34 0.00 1,573,700.27
92938W954 Total
41,100.000 Local 0.00 91.40 0.00 3,656,039.63
Base 0.00 69.41 0.00 2,776,447.56
952845956 WEST FRASER TIMBER CO LTD COMMON STOCK 10 Sep 2020 14 Sep 2020 INSTINET LLC CAD/CAN 0.01
6,400.000 1.316350 NJGH Local 67.594700 0.00 64.89 0.00 432,670.97
Base 51.350097 0.00 49.30 0.00 328,689.92
24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED CAD/CAN 0.01
4,500.000 1.340550 NJGH Local 63.770700 0.00 43.05 0.00 287,011.20
Base 47.570549 0.00 32.11 0.00 214,099.59
952845956 Total
10,900.000 Local 0.00 107.94 0.00 719,682.17
Base 0.00 81.41 0.00 542,789.51
96145A960 WESTSHORE TERMINALS INVESTME =~ COMMON STOCK 10 Sep 2020 14 Sep 2020 PIPER JAFFRAY & HOPWOOD CAD/CAN
6,400.000 1.316350 NJGH Local 16.241000 0.00 25.99 0.00 103,968.39
Base 12.337904 0.00 19.74 0.00 78,982.33
962879953 WHEATON PRECIOUS METALS CORP COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC CAD/CAN
52,100.000 1.317400 NJDE Local 71.797500 0.00 93.52 0.00 3,740,743.27
Base 54.499393 0.00 70.99 0.00 2,839,489.35
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CANADIAN DOLLAR Total
2,336,611.000 Local 0.00 5,921.77 0.00 81,825,346.73
Base 0.00 4,479.69 0.00 62,069,618.86
DANISH KRONE
459573903 GENMAB A/S COMMON STOCK DKK1.009 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. DKK/DK2 0.01
7,400.000 6.300600 NJDE Local 2,242.344200 0.00 414.83 0.00 16,593,761.91
Base 355.893756 0.00 65.84 0.00 2,633,679.64
ACIO7GG13 NOVO NORDISK A/S B COMMON STOCK DKK.2 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. DKK/DK2
42,000.000 6.300600 NJDE Local 418.602500 0.00 439.53 0.00 17,581,744.53
Base 66.438514 0.00 69.76 0.00 2,790,487.34
B1WP65900 D/S NORDEN COMMON STOCK DKK1. 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED DKK/DK2
5,981.000 6.395200 NJGH Local 99.497400 0.00 148.77 0.00 595,242.72
Base 15.5658137 0.00 23.26 0.00 93,076.48
DANISH KRONE Total
55,381.000 Local 0.00 1,003.13 0.00 34,770,749.16
Base 0.00 158.86 0.00 5,5617,243.46
EURO CURRENCY
AUSTRIA
465145001 OMV AG COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/AT2
91,926.000 0.846812 NJDE Local 27.220400 0.00 62.56 0.00 2,502,325.05
Base 32.144561 0.00 73.88 0.00 2,954,994.79
10 Sep 2020 14 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/AT2
79,074.000 0.842424 NJDE Local 27.379500 0.00 54.13 0.00 2,165,060.71
Base 32.500855 0.00 64.26 0.00 2,570,036.83
465145001 Total
171,000.000 Local 0.00 116.69 0.00 4,667,385.76
Base 0.00 138.14 0.00 5,525,031.62
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568104905 CA IMMOBILIEN ANLAGEN AG COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED EUR/AT2 0.01
11,634.000 0.859070 NJGH Local 25.771300 0.00 74.96 0.00 299,898.26
Base 29.999069 0.00 87.26 0.00 349,096.42
AUSTRIA Total
182,634.000 Local 0.00 191.65 0.00 4,967,284.02
Base 0.00 225.40 0.00 5,874,128.04
BELGIUM
709732903 GROUPE BRUXELLES LAMBERT SA COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/BE5
25,072.000 0.846812 NJDE Local 79.377600 0.00 49.75 0.00 1,990,204.94
Base 93.736981 0.00 58.75 0.00 2,350,232.33
10 Sep 2020 14 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/BE5
6,228.000 0.842424 NJDE Local 79.282000 0.00 12.34 0.00 493,780.64
Base 94.111754 0.00 14.65 0.00 586,142.66
709732903 Total
31,300.000 Local 0.00 62.09 0.00 2,483,985.58
Base 0.00 73.40 0.00 2,936,374.99
737006908 MELEXIS NV COMMON STOCK 22 Sep 2020 24 Sep 2020 EXANE S.A. EUR/BE5 0.10
8,891.000 0.854299 NJGF Local 68.682200 0.00 732.78 0.00 611,386.22
Base 80.395974 0.00 857.76 0.00 715,658.36
ACIOPX3F9 ANHEUSER BUSCH INBEV SA/NV COMMON STOCK 09 Sep 2020 14 Sep 2020 3 MACQUARIE CAPITAL (USA) INC. EUR/BE5
47,800.000 0.846812 NJDE Local 47.915000 0.00 57.26 0.00 2,290,394.26
Base 56.582807 0.00 67.62 0.00 2,704,725.80
ACIMHPHTS WAREHOUSES DE PAUW SCA REIT 18 Sep 2020 22 Sep 2020 EXANE S.A. EUR/BE5 0.02
9,455.000 0.843170 NJGF Local 31.055600 0.00 176.18 0.00 293,806.88
Base 36.831956 0.00 208.95 0.00 348,455.09
BBH7K6907 BPOST SA COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED EUR/BE5
4,815.000 0.859070 NJGH Local 7.842100 0.00 9.44 0.00 37,769.15
Base 9.128593 0.00 10.99 0.00 43,965.16
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BNHKYX908 ARGENX SE COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/NL5 0.01
30,600.000 0.846812 NJDE Local 191.332300 0.00 146.37 0.00 5,854,914.75
Base 225.944247 0.00 172.85 0.00 6,914,066.82
BELGIUM Total
132,861.000 Local 0.00 1,184.12 0.00 11,572,256.84
Base 0.00 1,391.57 0.00 13,663,246.22
FINLAND
451361901 KEMIRA OYJ COMMON STOCK 10 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL EUR/FI2
3,337.000 0.842424 NJGH Local 11.423800 0.00 9.53 0.00 38,130.75
Base 13.560630 0.00 11.31 0.00 45,263.13
452518905 WARTSILA OYJ ABP COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/FI2
326,188.000 0.846812 NJDE Local 6.837000 0.00 55.75 0.00 2,230,203.11
Base 8.073811 0.00 65.84 0.00 2,633,646.09
10 Sep 2020 14 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/FI2
105,412.000 0.842424 NJDE Local 6.820600 0.00 17.97 0.00 718,991.06
Base 8.096398 0.00 21.33 0.00 853,478.84
452518905 Total
431,600.000 Local 0.00 73.72 0.00 2,949,194.17
Base 0.00 87.17 0.00 3,487,124.93
ACIOV52V3 KAMUX CORP COMMON STOCK NPV 10 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL EUR/FI2
2,863.000 0.842424 NJGH Local 9.451300 0.00 6.76 0.00 27,065.83
Base 11.219172 0.00 8.02 0.00 32,128.51
B1FN8X901 METSO OUTOTEC OYJ COMMON STOCK 07 Sep 2020 09 Sep 2020 CARNEGIE SECURITIES FINLAND EUR/FI2
25,610.000 0.845559 NJGF Local 6.319100 0.00 97.10 0.00 161,929.25
Base 7.473281 0.00 114.84 0.00 191,505.56
08 Sep 2020 10 Sep 2020 CARNEGIE SECURITIES FINLAND EUR/FI2
8,463.000 0.847997 NJGF Local 6.296700 0.00 31.97 0.00 53,320.94
Base 7.425380 0.00 37.70 0.00 62,878.69
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10 Sep 2020 14 Sep 2020 MORGAN STANLEY CO INCORPORATED EUR/FI2
31,662.000 0.842424 NJGF Local 6.699900 0.00 84.85 0.00 212,217.08
Base 7.953121 0.00 100.72 0.00 251,912.43
B1FN8X901 Total
65,735.000 Local 0.00 213.92 0.00 427,467.27
Base 0.00 253.26 0.00 506,296.68
FINLAND Total
503,535.000 Local 0.00 303.93 0.00 3,441,858.02
Base 0.00 359.76 0.00 4,070,813.25
FRANCE
401225909 AIRBUS SE COMMON STOCK EUR1.009 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/FR4
33,900.000 0.846812 NJDE Local 69.310600 0.00 58.74 0.00 2,349,688.08
Base 81.848864 0.00 69.37 0.00 2,774,745.85
406141903 LVMH MOET HENNESSY LOUIS VUI COMMON STOCK EUR.3 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/FR4 0.01
7,700.000 0.846812 NJDE Local 404.432400 0.00 77.85 9,342.39 3,123,549.72
Base 477.594082 0.00 91.93 11,032.43 3,688,598.79
471279901 RENAULT SA COMMON STOCK EUR3. 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/FR4
148,900.000 0.846812 NJDE Local 25.131400 0.00 93.55 11,226.20 3,753,385.21
Base 29.677662 0.00 110.47 13,257.02 4,432,371.31
479213001 SEB SA COMMON STOCK EUR1.009 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/FR4
18,400.000 0.846812 NJDE Local 140.436900 0.00 64.60 7,752.12 2,591,855.68
Base 165.841887 0.00 76.29 9,154.48 3,060,721.48
550507909 KERING COMMON STOCK EUR4.009 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/FR4 0.02
2,200.000 0.846812 NJDE Local 553.626800 0.00 30.45 3,653.94 1,221,663.35
Base 653.777698 0.00 35.96 4,314.94 1,442,661.83
567173901 SANOFI COMMON STOCK EUR2.009 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/FR4
37,000.000 0.846812 NJDE Local 87.672200 0.00 81.10 9,731.61 3,253,684.11
Base 103.532071 0.00 95.77 11,492.05 3,842,274.45
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708842901 AXA SA COMMON STOCK EUR2. 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/FR4
136,500.000 0.846812 NJDE Local 17.361000 0.00 59.24 7,109.33 2,376,945.07
Base 20.501599 0.00 69.96 8,395.41 2,806,933.62

730968906 BNP PARIBAS COMMON STOCK EUR2.009 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/FR4
63,800.000 0.846812 NJDE Local 36.516100 0.00 58.24 6,989.18 2,336,774.60
Base 43.121850 0.00 68.78 8,253.52 2,759,496.32

774563902 COVIVIO REIT EUR3.0 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/FR4
34,516.000 0.846812 NJDE Local 61.008200 0.00 52.64 6,317.28 2,112,128.95
Base 72.044562 0.00 62.16 7,460.07 2,494,212.35

10 Sep 2020 14 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/FR4
6,984.000 0.842424 NJDE Local 61.506200 0.00 10.74 1,288.68 430,858.72
Base 73.010978 0.00 12.75 1,629.73 511,451.15

774563902 Total

41,500.000 Local 0.00 63.38 7,605.96 2,5642,987.67
Base 0.00 74.91 8,989.80 3,005,663.50

B058TZ909 SAFRAN SA COMMON STOCK EUR.2 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/FR4
24,000.000 0.846812 NJDE Local 97.139900 0.00 58.28 6,994.07 2,338,409.95
Base 114.712475 0.00 68.82 8,259.29 2,761,427.51

BOR7JF902 IPSEN COMMON STOCK EUR1.009 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/FR4
12,023.000 0.846812 NJDE Local 88.922500 0.00 26.73 3,207.35 1,072,349.30
Base 105.008550 0.00 31.57 3,787.56 1,266,336.92

10 Sep 2020 14 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/FR4
19,577.000 0.842424 NJDE Local 88.918200 0.00 43.52 5,222.25 1,746,017.37
Base 105.550412 0.00 51.66 6,199.08 2,072,611.14

BOR7JF902 Total

31,600.000 Local 0.00 70.25 8,429.60 2,818,366.67
Base 0.00 83.23 9,986.64 3,338,948.06

B15C55900 TOTAL SE COMMON STOCK EUR2.509 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/FR4
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84,000.000 0.846812 NJDE Local 32.858800 0.00 69.00 8,280.42 2,768,488.62
Base 38.802946 0.00 81.48 9,778.35 3,269,307.26
B1Y9TB906 DANONE COMMON STOCK EUR.2509 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/FR4
42,300.000 0.846812 NJDE Local 57.314500 0.00 60.61 7,273.21 2,431,737.17
Base 67.682673 0.00 71.57 8,588.93 2,871,637.59
B1YXBJ905 AIR LIQUIDE SA COMMON STOCK EUR5.509 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/FR4
16,800.000 0.846812 NJDE Local 141.671200 0.00 59.50 7,140.23 2,387,275.89
Base 167.299471 0.00 70.26 8,431.90 2,819,133.28
BNBNSG902 EURONEXT NV COMMON STOCK EUR1.603 Sep 2020 07 Sep 2020 SOCIETE GENERALE EUR/FR4 0.15
2,960.000 0.844773 NJGF Local 102.832000 0.00 365.26 0.00 304,747.98
Base 121.727375 0.00 432.38 0.00 360,745.41
FRANCE Total
691,560.000 Local 0.00 1,270.05 101,528.26 36,599,559.77
Base 0.00 1,501.18 119,934.76 43,234,666.26
GERMANY
403197908 ADIDAS AG COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/DEF 0.01
9,200.000 0.846812 NJDE Local 263.355200 0.00 60.57 0.00 2,422,928.41
Base 310.996065 0.00 71.53 0.00 2,861,235.33
461785909 DEUTSCHE POST AG REG COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/DEF
61,200.000 0.846812 NJDE Local 38.665000 0.00 59.16 0.00 2,366,357.16
Base 45.659485 0.00 69.86 0.00 2,794,430.36
476896907 RWE AG COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/DEF
70,000.000 0.846812 NJDE Local 32.091500 0.00 56.16 0.00 2,246,461.16
Base 37.896841 0.00 66.32 0.00 2,652,845.21
484628904 SAP SE COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/DEF
36,000.000 0.846812 NJDE Local 136.022500 0.00 122.42 0.00 4,896,932.42
Base 160.628924 0.00 144.57 0.00 5,782,785.81
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494290901 E.ON SE COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/DEF
235,200.000 0.846812 NJDE Local 9.988700 0.00 58.73 0.00 2,349,400.97
Base 11.795652 0.00 69.35 0.00 2,774,406.80

506921907 BAYER AG REG COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/DEF
42,000.000 0.846812 NJDE Local 55.422400 0.00 58.19 0.00 2,327,798.99
Base 65.448293 0.00 68.72 0.00 2,748,897.03
523148906 ALLIANZ SE REG COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/DEF 0.01
12,800.000 0.846812 NJDE Local 182.991600 0.00 58.56 0.00 2,342,351.04
Base 216.094718 0.00 69.15 0.00 2,766,081.54
526076906 SIXT SE COMMON STOCK 17 Sep 2020 21 Sep 2020 JOH. BERENBERG, GOSSLER & CO. KG EUR/DEF 0.12
1,415.000 0.846919 NJGF Local 83.917300 0.00 142.49 0.00 118,885.47
Base 99.085391 0.00 168.25 0.00 140,374.07
18 Sep 2020 22 Sep 2020 JOH. BERENBERG, GOSSLER & CO. KG EUR/DEF 0.12
1,093.000 0.843170 NJGF Local 83.708300 0.00 109.79 0.00 91,602.96
Base 99.278082 0.00 130.21 0.00 108,641.15
25Sep 2020 29 Sep 2020 MAINFIRST BANK DE EUR/DEF 0.10
915.000 0.860659 NJGF Local 73.399800 0.00 80.59 0.00 67,241.41
Base 85.283254 0.00 93.64 0.00 78,127.82

526076906 Total

3,423.000 Local 0.00 332.87 0.00 277,729.84
Base 0.00 392.10 0.00 327,143.04

528748908 DEUTSCHE LUFTHANSA REG COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/DEF
282,300.000 0.846812 NJDE Local 8.669500 0.00 61.18 0.00 2,447,461.03
Base 10.237810 0.00 72.25 0.00 2,890,205.89

584235907 DEUTSCHE TELEKOM AG REG COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/DEF
198,100.000 0.846812 NJDE Local 15.357700 0.00 76.06 0.00 3,042,436.43
Base 18.135903 0.00 89.82 0.00 3,592,812.14
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588950907 INFINEON TECHNOLOGIES AG COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/DEF
48,900.000 0.846812 NJDE Local 23.574700 0.00 28.82 0.00 1,152,831.65
Base 27.839355 0.00 34.03 0.00 1,361,378.50

702196908 DEUTSCHE BOERSE AG COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/DEF
14,700.000 0.846812 NJDE Local 150.659400 0.00 55.37 0.00 2,214,748.55
Base 177.913634 0.00 65.39 0.00 2,615,395.80

ACI0054Q2 BASF SE COMMON STOCK NPV~ 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/DEF
45,700.000 0.846812 NJDE Local 54.530200 0.00 62.30 0.00 2,492,092.44
Base 64.394694 0.00 73.57 0.00 2,942,911.11
BOYZ0Z908 DEUTSCHE WOHNEN SE COMMON STOCK 15 Sep 2020 17 Sep 2020 BARCLAYS CAPITAL INC. EUR/DEF 0.04
10,000.000 0.843846 NJFQ Local 44.409200 0.00 310.86 0.00 444,402.86
Base 52.627138 0.00 368.38 0.00 526,639.77

B17R24901 WACKER NEUSON SE COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED EUR/DEF
6,130.000 0.859070 NJGH Local 16.508600 0.00 25.30 0.00 101,223.02
Base 19.216827 0.00 29.45 0.00 117,828.61

B1VP94901 ALSTRIA OFFICE REIT AG REIT 10 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL EUR/DEF
4,546.000 0.842424 NJGH Local 12.277699 0.00 13.95 0.00 55,828.37
Base 14574251 0.00 16.56 0.00 66,271.11

24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED EUR/DEF
3,559.000 0.859070 NJGH Local 12.143200 0.00 10.80 0.00 43,228.45
Base 14.135286 0.00 12.57 0.00 50,320.06

B1VP94901 Total

8,105.000 Local 0.00 24.75 0.00 99,056.82

Base 0.00 29.13 0.00 116,591.17

B1Y47Y901 GERRESHEIMER AG COMMON STOCK 03 Sep 2020 07 Sep 2020 PERSHING LLC EUR/DEF 0.07
2,052.000 0.844773 NJGF Local 98.027900 0.00 120.69 0.00 201,273.94

Base 116.040522 0.00 142.87 0.00 238,258.02
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B1Y47Y901 GERRESHEIMER AG COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED EUR/DEF 0.03
2,912.000 0.859070 NJGH Local 94.979700 0.00 69.15 0.00 276,650.04
Base 110.561072 0.00 80.49 0.00 322,034.34
B1Y47Y901 Total
4,964.000 Local 0.00 189.84 0.00 477,923.98
Base 0.00 223.36 0.00 560,292.36
B8K9X7900 GRAND CITY PROPERTIES COMMON STOCK EUR.1 10 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL EUR/DEF 0.01
11,821.000 0.842424 NJGH Local 21.865000 0.00 64.62 0.00 258,530.79
Base 25.954864 0.00 76.71 0.00 306,889.16
B9G6L8900 LEG IMMOBILIEN AG COMMON STOCK 24 Sep 2020 28 Sep 2020 INSTINET LLC EUR/DEF 0.06
7,000.000 0.859070 NJFQ Local 122.820300 0.00 343.90 0.00 860,086.00
Base 142.968908 0.00 400.32 0.00 1,001,182.67
28 Sep 2020 30 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/DEF 0.07
4,500.000 0.858738 NJFQ Local 122.332700 0.00 275.25 0.00 550,772.40
Base 142.456372 0.00 320.53 0.00 641,374.20
B9G6L8900 Total
11,500.000 Local 0.00 619.15 0.00 1,410,858.40
Base 0.00 720.85 0.00 1,642,556.87
BB22L9907 KION GROUP AG COMMON STOCK 10 Sep 2020 14 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/DEF
15,748.000 0.842424 NJDE Local 75.519200 0.00 29.73 0.00 1,189,306.09
Base 89.645119 0.00 35.29 0.00 1,411,766.63
09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/DEF
33,852.000 0.846812 NJDE Local 73.171900 0.00 61.93 0.00 2,477,077.09
Base 86.408672 0.00 73.13 0.00 2,925,179.48
BB221L.9907 Total
49,600.000 Local 0.00 91.66 0.00 3,666,383.18
Base 0.00 108.42 0.00 4,336,946.11
BBJPFY900 VONOVIA SE COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/DEF
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38,900.000 0.846812 NJDE Local 59.967500 0.00 58.32 0.00 2,332,794.07
Base 70.815600 0.00 68.87 0.00 2,754,795.72
BBJPFY900 VONOVIA SE COMMON STOCK 24 Sep 2020 28 Sep 2020 INSTINET LLC EUR/DEF 0.03
1,500.000 0.859070 NJFQ Local 58.512300 0.00 35.11 0.00 87,803.56
Base 68.111213 0.00 40.87 0.00 102,207.69
BBJPFY900 Total
40,400.000 Local 0.00 93.43 0.00 2,420,597.63
Base 0.00 109.74 0.00 2,857,003.41
GERMANY Total
1,202,043.000 Local 0.00 2,510.00 0.00 39,458,506.77
Base 0.00 2,952.70 0.00 46,575,276.02
GREECE
505160903 HELLENIC TELECOMMUN ORGANIZA  COMMON STOCK EUR2. 01 Sep 2020 03 Sep 2020 GOLDMAN SACHS INTERNATIONAL EUR/GR2 0.01
521.000 0.835876 NJGO Local 13.678347 0.00 5.70 2.32 7,134.44
Base 16.364086 0.00 6.82 2.78 8,5635.29
01 Sep 2020 03 Sep 2020 GOLDMAN SACHS INTERNATIONAL EUR/GR2 0.01
49.000 0.835876 NJGO Local 13.731222 0.00 0.54 0.22 673.59
Base 16.427343 0.00 0.65 0.26 805.85
02 Sep 2020 04 Sep 2020 GOLDMAN SACHS INTERNATIONAL EUR/GR2 0.01
1,220.000 0.844559 NJGO Local 13.696480 0.00 13.37 5.43 16,728.51
Base 16.217316 0.00 15.83 6.43 19,807.39
03 Sep 2020 07 Sep 2020 GOLDMAN SACHS INTERNATIONAL EUR/GR2 0.01
443.000 0.844773 NJGO Local 13.762452 0.00 4.88 1.98 6,103.63
Base 16.291302 0.00 5.78 2.34 7,225.17
04 Sep 2020 08 Sep 2020 GOLDMAN SACHS INTERNATIONAL EUR/GR2 0.01
3,111.000 0.847637 NJGO Local 13.678406 0.00 34.04 13.83 42,601.39
Base 16.137104 0.00 40.16 16.32 50,259.00
04 Sep 2020 08 Sep 2020 PERSHING SECURITIES LIMITED EUR/GR2 0.01
4,429.000 0.847637 NJGO Local 13.585000 0.00 36.10 19.55 60,223.62
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Base 16.026908 0.00 42.59 23.06 71,048.83
505160903 Total
9,773.000 Local 0.00 94.63 43.33 133,465.18
Base 0.00 111.83 51.19 157,681.53
GREECE Total
9,773.000 Local 0.00 94.63 43.33 133,465.18
Base 0.00 111.83 51.19 157,681.53
IRELAND
418224002 CRH PLC COMMON STOCK EUR.3209 Sep 2020 14 Sep 2020 3 MACQUARIE CAPITAL (USA) INC. EUR/GBB
35,200.000 0.846812 NJDE Local 31.305800 0.00 27.55 11,020.89 1,113,012.60
Base 36.969008 0.00 32.53 13,014.57 1,314,356.20
BWT6H8900 FLUTTER ENTERTAINMENT PLC COMMON STOCK EUR.0909 Sep 2020 14 Sep 2020 3 MACQUARIE CAPITAL (USA) INC. EUR/GBB
15,253.000 0.846812 NJDE Local 124.172000 0.00 47.35 18,941.20 1,912,984.07
Base 146.634672 0.00 55.92 22,367.66 2,259,042.23
10 Sep 2020 14 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/GBB
2,247.000 0.842424 NJDE Local 125.145900 0.00 7.03 2,813.28 284,023.15
Base 148.554528 0.00 8.34 3,339.51 337,149.88
BWT6H8900 Total
17,500.000 Local 0.00 54.38 21,754.48 2,197,007.22
Base 0.00 64.26 25,707.17 2,596,192.11
IRELAND Total
52,700.000 Local 0.00 81.93 32,775.37 3,310,019.82
Base 0.00 96.79 38,721.74 3,910,548.31
ITALY
407683002 INTESA SANPAOLO COMMON STOCK NPV 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/T8
1,291,400.000 0.846812 NJDE Local 1.775300 0.00 57.32 2,292.62 2,294,972.36
Base 2.096451 0.00 67.69 2,707.35 2,710,132.07
425337003 DANIELI + CO RSP PREFERRED STOCK 10 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL EUR/IT8
2,156.000 0.842424 NJGH Local 7.911600 0.00 4.26 17.06 17,078.73
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Base 9.391470 0.00 5.06 20.25 20,273.32

472699909 LA DORIA SPA COMMON STOCK EUR1. 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED EUR/IT8
2,356.000 0.859070 NJGH Local 11.183298 0.00 6.59 0.00 26,354.44
Base 13.017912 0.00 7.67 0.00 30,677.87

714456902 ENEL SPA COMMON STOCK EUR1. 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/IT8
307,200.000 0.846812 NJDE Local 7.616500 0.00 58.49 2,339.79 2,342,187.08
Base 8.994322 0.00 69.07 2,763.06 2,765,887.92

763439908 TELECOM ITALIA SPA COMMON STOCK 09 Sep 2020 14 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/IT8
10,820,700.000 0.846812 NJDE Local 0.388500 0.00 105.10 4,203.84 4,208,150.89
Base 0.458780 0.00 124.11 4,964.31 4,969,403.94

ACI19ZTM7 NEXI SPA COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/IT8
77,800.000 0.846812 NJDE Local 15.157800 0.00 29.48 1,179.28 1,180,485.60
Base 17.899841 0.00 34.81 1,392.61 1,394,035.04

ACIMH71S7 SANLORENZO SPA/AMEGLIA COMMON STOCK 10 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL EUR/IT8
1,365.000 0.842424 NJGH Local 16.043800 0.00 547 0.00 21,905.26
Base 19.044804 0.00 6.49 0.00 26,002.65

B234WN909 DIASORIN SPA COMMON STOCK EUR1.009 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/IT8
4,400.000 0.846812 NJDE Local 150.074900 0.00 16.51 660.33 661,006.40
Base 177.223398 0.00 19.50 779.78 780,582.23
B56RD6906 SESA SPA COMMON STOCK NPV 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED EUR/IT8 0.02
468.000 0.859070 NJGH Local 81.122000 0.00 9.49 37.97 38,012.56
Base 94.430023 0.00 11.05 44.20 44,248.50

BNGN92906 FINECOBANK SPA COMMON STOCK EUR.3309 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/IT8
31,600.000 0.846812 NJDE Local 12.398400 0.00 9.79 391.79 392,191.02
Base 14.641266 0.00 11.56 462.66 463,138.24
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ITALY Total
12,539,445.000 Local 0.00 302.50 11,122.68 11,182,344.34
Base 0.00 357.01 13,134.22 13,204,381.78
NETHERLANDS (THE)
479827909 EUROCOMMERCIAL PROPERTIE CV DUTCH CERT EUR5.0 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED EUR/NL5
3,904.000 0.859070 NJGH Local 9.174900 0.00 8.95 0.00 35,827.76
Base 10.680038 0.00 10.42 0.00 41,705.29
516529906 ASM INTERNATIONAL NV COMMON STOCK EUR.0410 Sep 2020 14 Sep 2020 COWEN EXECUTION SERVICES LLC EUR/NL5 0.03
2,334.000 0.842424 NJGH Local 115.925200 0.00 67.64 0.00 270,637.06
Base 137.609090 0.00 80.29 0.00 321,259.91
567151907 WOLTERS KLUWER COMMON STOCK EUR.1209 Sep 2020 14 Sep 2020 3 MACQUARIE CAPITAL (USA) INC. EUR/NL5
33,900.000 0.846812 NJDE Local 71.322800 0.00 60.45 0.00 2,417,903.37
Base 84.225070 0.00 71.39 0.00 2,855,301.26
598662906 KONINKLIJKE PHILIPS NV COMMON STOCK EUR.2 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/NL5
58,800.000 0.846812 NJDE Local 40.558200 0.00 59.62 0.00 2,384,881.78
Base 47.895164 0.00 70.41 0.00 2,816,306.08
ACI02GTQ9 ASML HOLDING NV COMMON STOCK EUR.0909 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/NL5 0.01
15,800.000 0.846812 NJDE Local 302.621700 0.00 119.54 0.00 4,781,542.40
Base 357.365862 0.00 141.16 0.00 5,646,521.78
ACIO8PVG2 IMCD NV COMMON STOCK EUR.1616 Sep 2020 18 Sep 2020 EXANE S.A. EUR/NL5 0.07
3,531.000 0.845416 NJGF Local 100.482000 0.00 212.88 0.00 355,014.82
Base 118.855096 0.00 251.81 0.00 419,929.15
16 Sep 2020 18 Sep 2020 J.P. MORGAN SECURITIES PLC EUR/NL5
2,762.000 0.845416 NJGF Local 91.000000 0.00 0.00 0.00 251,342.00
Base 107.639316 0.00 0.00 0.00 297,299.79
18 Sep 2020 22 Sep 2020 EXANE S.A. EUR/NL5 0.08
3,019.000 0.843170 NJGF Local 106.244200 0.00 192.45 0.00 320,943.69
Base 126.005669 0.00 228.25 0.00 380,639.36
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ACI08PVG2 Total
9,312.000 Local 0.00 405.33 0.00 927,300.51
Base 0.00 480.06 0.00 1,097,868.30
B1527Vv903 UNILEVER NV COMMON STOCK EUR.1609 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/NL5
48,800.000 0.846812 NJDE Local 51.089800 0.00 62.33 0.00 2,493,244 .57
Base 60.331927 0.00 73.61 0.00 2,944,271.66
BD0Q39902 KONINKLIJKE AHOLD DELHAIZE N COMMON STOCK EUR.0109 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/NL5
92,400.000 0.846812 NJDE Local 25.482500 0.00 58.86 0.00 2,354,641.86
Base 30.092275 0.00 69.51 0.00 2,780,595.76
BD6S9Q908 FORFARMERS NV COMMON STOCK 10 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL EUR/NL5
4,766.000 0.842424 NJGH Local 5.118200 0.00 6.10 0.00 24,399.44
Base 6.075563 0.00 7.24 0.00 28,963.37
BD9Y9B905 BASIC FIT NV COMMON STOCK EUR.0607 Sep 2020 09 Sep 2020 MORGAN STANLEY CO INCORPORATED EUR/NL5 0.01
8,309.000 0.845559 NJGF Local 25.127199 0.00 83.51 0.00 208,865.41
Base 29.716671 0.00 98.76 0.00 247,014.59
BJDS7L900 PROSUS NV COMMON STOCK EUR.0509 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/NL5
36,100.000 0.846812 NJDE Local 80.646800 0.00 72.78 0.00 2,911,422.26
Base 95.235778 0.00 85.95 0.00 3,438,097.55
BZ1HM4902 ADYEN NV COMMON STOCK EUR.0109 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/NL5 0.04
1,600.000 0.846812 NJDE Local 1,339.802200 0.00 53.59 0.00 2,143,737.11
Base 1,5682.171958 0.00 63.28 0.00 2,531,538.42
NETHERLANDS (THE) Total
316,025.000 Local 0.00 1,058.70 0.00 20,954,403.53
Base 0.00 1,252.08 0.00 24,749,443.97
PORTUGAL
B1Y1SQ901 JERONIMO MARTINS COMMON STOCK EUR1. 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/PT4
32,300.000 0.846812 NJDE Local 14.228800 0.00 11.49 0.00 459,601.73
Base 16.802785 0.00 13.57 0.00 542,743.53
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PORTUGAL Total
32,300.000 Local 0.00 11.49 0.00 459,601.73
Base 0.00 13.57 0.00 542,743.53
SINGAPORE
BZ6CLB903 CROMWELL EUROPEAN REIT REIT 11 Sep 2020 16 Sep 2020 1 INSTINET LLC EUR/SG4
242,900.000 0.845237 NJFQ Local 0.435000 0.00 42.26 42.26 105,746.02
Base 0.514649 0.00 50.00 50.00 125,108.13
14 Sep 2020 16 Sep 2020 INSTINET LLC EUR/SG4
411,800.000 0.842318 NJFQ Local 0.445400 0.00 73.37 73.37 183,562.46
Base 0.528779 0.00 87.10 87.10 217,925.37
15 Sep 2020 17 Sep 2020 INSTINET LLC EUR/SG4
695,300.000 0.843846 NJFQ Local 0.461900 0.00 128.46 128.47 321,416.00
Base 0.547375 0.00 152.23 152.24 380,894.14
22 Sep 2020 24 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/SG4
200,000.000 0.854299 NJFQ Local 0.476300 0.00 47.63 38.10 95,345.73
Base 0.557533 0.00 55.75 44.60 111,606.98
BZ6CLB903 Total
1,550,000.000 Local 0.00 291.72 282.20 706,070.21
Base 0.00 345.08 333.94 835,534.62
SINGAPORE Total
1,550,000.000 Local 0.00 291.72 282.20 706,070.21
Base 0.00 345.08 333.94 835,534.62
SPAIN
547400903 BANKINTER SA COMMON STOCK EUR.3 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/ES5
549,600.000 0.846812 NJDE Local 4.523600 0.00 62.15 0.00 2,486,232.71
Base 5.341918 0.00 73.39 0.00 2,935,991.35
566935904 REPSOL SA COMMON STOCK EUR1. 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/ES5
352,000.000 0.846812 NJDE Local 6.410500 0.00 56.41 0.00 2,256,552.41
Base 7.570157 0.00 66.61 0.00 2,664,761.97
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573252905 TELEFONICA SA COMMON STOCK EUR1. 09 Sep 2020 14 Sep 2020 3 MACQUARIE CAPITAL (USA) INC. EUR/ES5
704,100.000 0.846812 NJDE Local 3.322300 0.00 58.48 0.00 2,339,289.91
Base 3.923303 0.00 69.06 0.00 2,762,466.65
ACIO7ZFJ3 LAR ESPANA REAL ESTATE SOCIM REIT EUR2.0 10 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL EUR/ES5
7,888.000 0.842424 NJGH Local 4.147600 0.00 8.18 0.00 32,724.45
Base 4.923411 0.00 9.71 0.00 38,845.58
ACIMR8XL4 ALMIRALL SA RIGHT 14 Sep 2020 16 Sep 2020 AUTREPAT-RTS ISSUED EUR/ES5
98,846.000 0.842318 NJGH Local 0.198000 0.00 0.00 0.00 19,571.51
Base 0.235066 0.00 0.00 0.00 23,235.30
14 Sep 2020 RIGHTS ISSUE (NON CASH) EUR/ES5
98,846.000 0.845237 NJGH Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
14 Sep 2020 CANCEL RIGHTS ISSUE (NON CASH) EUR/ES5
-98,846.000 0.845237 NJGH Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
14 Sep 2020 AUTREPAT-RTS ISSUED EUR/ES5
98,846.000 0.845237 NJGH Local 0.160379 0.00 0.00 0.00 15,852.92
Base 0.189744 0.00 0.00 0.00 18,755.59
14 Sep 2020 CANCEL AUTREPAT-RTS ISSUED EUR/ES5
-98,846.000 0.845237 NJGH Local 0.160379 0.00 0.00 0.00 -15,852.92
Base 0.189744 0.00 0.00 0.00 -18,755.59

ACI1R8XL4 Total

98,846.000 Local 0.00 0.00 0.00 19,571.51
Base 0.00 0.00 0.00 23,235.30
B01CP2901 SIEMENS GAMESA RENEWABLE ENE =~ COMMON STOCK EUR.1709 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/ES5
131,671.000 0.846812 NJDE Local 22.026500 0.00 72.51 0.00 2,900,323.79
Base 26.011086 0.00 85.63 0.00 3,424,991.37
10 Sep 2020 14 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/ES5
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29,529.000 0.842424 NJDE Local 22.200300 0.00 16.39 0.00 655,569.05
Base 26.352882 0.00 19.46 0.00 778,193.70
B01CP2901 Total
161,200.000 Local 0.00 88.90 0.00 3,555,892.84
Base 0.00 105.09 0.00 4,203,185.07
B1YY66907 ALMIRALL SA COMMON STOCK EUR.1224 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED EUR/ES5
4,589.000 0.859070 NJGH Local 9.832000 0.00 11.28 0.00 45,130.33
Base 11.444935 0.00 13.13 0.00 52,533.94
B288C9908 IBERDROLA SA COMMON STOCK EUR.7509 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/ES5
221,000.000 0.846812 NJDE Local 10.623200 0.00 58.69 0.00 2,347,785.89
Base 12.544933 0.00 69.31 0.00 2,772,499.55
B3MSM2900 AMADEUS IT GROUP SA COMMON STOCK EUR.0109 Sep 2020 15 Sep 2020 4 MACQUARIE CAPITAL (USA) INC. EUR/ES5
49,700.000 0.846812 NJDE Local 49.311200 0.00 61.27 0.00 2,450,827.91
Base 58.231579 0.00 72.35 0.00 2,894,181.84
BDOPJ0906 INMOBILIARIA COLONIAL SOCIMI REIT EUR2.5 24 Sep 2020 28 Sep 2020 INSTINET LLC EUR/ES5
50,000.000 0.859070 NJFQ Local 6.802000 0.00 136.04 0.00 340,236.04
Base 7.917865 0.00 158.36 0.00 396,051.59
BX90C0905 CELLNEX TELECOM SA COMMON STOCK EUR.2509 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/ES5
64,000.000 0.846812 NJDE Local 51.509200 0.00 82.41 0.00 3,296,671.21
Base 60.827197 0.00 97.32 0.00 3,893,037.90
SPAIN Total
2,262,923.000 Local 0.00 623.81 0.00 19,170,915.21
Base 0.00 734.33 0.00 22,636,790.74
EURO CURRENCY Total
19,475,799.000 Local 0.00 7,924.53 145,751.84 151,956,285.44
Base 0.00 9,341.30 172,175.85 179,455,254.27

HONG KONG DOLLAR
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619376908 CHINA RESOURCES LAND LTD COMMON STOCK HKD.1 03 Sep 2020 07 Sep 2020 INSTINET LLC HKD/HK4
100,000.000 7.750450 NJFQ Local 37.996000 0.00 1,519.84 4,092.57 3,805,212.41
Base 4.902425 0.00 196.10 528.04 490,966.64
626735906 HONG KONG EXCHANGES + CLEAR COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. HKD/HK4
60,800.000 7.750500 NJDE Local 365.430300 0.00 555.45 23,929.80 22,242 ,647.49
Base 47.149255 0.00 71.67 3,087.52 2,869,833.88
643532005 POWER ASSETS HOLDINGS LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. HKD/HK4
306,000.000 7.750500 NJDE Local 42.048100 0.00 321.67 13,857.74 12,880,898.01
Base 5.425211 0.00 41.50 1,787.98 1,661,944.13
643655004 HONG KONG + CHINA GAS COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. HKD/HK4
1,916,000.000 7.750500 NJDE Local 11.416200 0.00 546.84 23,558.25 21,897,544.29
Base 1.472963 0.00 70.56 3,039.58 2,825,307.31
657407904 PCCW LTD COMMON STOCK 03 Sep 2020 BONUS ISSUE HKD/HK4
4,206,000.000 7.752250 NJDE Local 4.002089 0.00 0.00 0.00 16,832,786.35
Base 0.516249 0.00 0.00 0.00 2,171,342.05
03 Sep 2020 CANCEL BONUS ISSUE HKD/HK4
-4,206,000.000 7.752250 NJDE Local 4.002089 0.00 0.00 0.00 -16,832,786.35
Base 0.516249 0.00 0.00 0.00 -2,171,342.05
09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. HKD/HK4
615,000.000 7.750500 NJDE Local 4.573900 0.00 70.32 3,029.60 2,816,048.42
Base 0.590143 0.00 9.07 390.89 363,337.65
10 Sep 2020 14 Sep 2020 MACQUARIE CAPITAL (USA) INC. HKD/HK4
1,657,000.000 7.750350 NJDE Local 4.832000 0.00 200.17 8,623.51 8,015,447.68
Base 0.623456 0.00 25.83 1,112.66 1,034,204.61
11 Sep 2020 15 Sep 2020 MACQUARIE CAPITAL (USA) INC. HKD/HK4
554,000.000 7.750250 NJDE Local 4.818800 0.00 66.74 2,875.56 2,672,557.50
Base 0.621761 0.00 8.61 371.03 344,835.01
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657407904 Total

2,826,000.000 Local 0.00 337.23 14,528.67 13,504,053.60
Base 0.00 43.51 1,874.58 1,742,377.27

658653902 YUE YUEN INDUSTRIAL HLDG COMMON STOCK HKD.2503 Sep 2020 07 Sep 2020 GOLDMAN SACHS INTERNATIONAL HKD/HK4
541,000.000 7.750450 NJGJ Local 12.698800 0.00 1,374.01 7,399.99 6,878,824.80
Base 1.638460 0.00 177.28 954.78 887,538.76

10 Sep 2020 14 Sep 2020 UBS AG HKD/HK4
22,000.000 7.750350 NJGJ Local 12.346700 0.00 54.33 292.91 271,974.64
Base 1.593051 0.00 7.01 37.79 35,091.92

11 Sep 2020 15 Sep 2020 GOLDMAN SACHS INTERNATIONAL HKD/HK4
34,000.000 7.750250 NJGJ Local 12.197700 0.00 82.94 446.94 415,251.68
Base 1.573846 0.00 10.70 57.67 53,579.13

21 Sep 2020 23 Sep 2020 UBS AG HKD/HK4
61,500.000 7.750050 NJGJ Local 12.451300 0.00 153.15 824.97 766,733.07
Base 1.606609 0.00 19.76 106.45 98,932.66

21 Sep 2020 23 Sep 2020 SANFORD C. BERNSTEIN AND CO. LLC HKD/HK4
9,000.000 7.750050 NJGJ Local 12.350000 0.00 22.23 120.56 111,292.79
Base 1.593538 0.00 2.87 15.56 14,360.27

658653902 Total

667,500.000 Local 0.00 1,686.66 9,085.37 8,444,076.98
Base 0.00 217.62 1,172.25 1,089,502.74

674395900 WEICHAI POWER COLTD H COMMON STOCK CNY1.001 Sep 2020 03 Sep 2020 GOLDMAN SACHS INTERNATIONAL HKD/HK4
19,000.000 7.750050 NJGO Local 15.778800 0.00 239.84 323.08 300,360.12
Base 2.035961 0.00 30.95 41.69 38,755.89

01 Sep 2020 03 Sep 2020 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK4
9,000.000 7.750050 NJGO Local 15.641568 0.00 42.23 151.84 140,968.18
Base 2.018254 0.00 5.45 19.59 18,189.33

01 Sep 2020 03 Sep 2020 CS FIRST BOSTON (HONG KONG) LIMITED HKD/HK4
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9,000.000 7.750050 NJGO Local 15.748700 0.00 113.39 152.92 142,004.61
Base 2.032077 0.00 14.63 19.73 18,323.06
01 Sep 2020 03 Sep 2020 MORGAN STANLEY AND CO. INTERNATIONA HKD/HK4
4,000.000 7.750050 NJGO Local 15.670000 0.00 50.14 67.82 62,797.96
Base 2.021922 0.00 6.47 8.75 8,102.91
02 Sep 2020 04 Sep 2020 INSTINET PACIFIC LIMITED HKD/HK4
39,000.000 7.750150 NJGO Local 15.868045 0.00 185.66 666.65 619,706.05
Base 2.047450 0.00 23.96 86.02 79,960.52
03 Sep 2020 07 Sep 2020 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK4
71,000.000 7.750450 NJGO Local 15.895202 0.00 338.57 1,215.90 1,130,113.84
Base 2.050875 0.00 43.68 156.88 145,812.67
04 Sep 2020 08 Sep 2020 JEFFERIES INTERNATIONAL LTD HKD/HK4
45,000.000 7.750500 NJGO Local 15.774157 0.00 212.95 764.66 710,814.69
Base 2.035244 0.00 27.48 98.66 91,712.11
07 Sep 2020 09 Sep 2020 CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK4
8,000.000 7.750500 NJGO Local 15.138200 0.00 96.88 131.33 121,333.81
Base 1.953190 0.00 12.50 16.94 15,654.97
07 Sep 2020 09 Sep 2020 UBS SECURITIES ASIA LTD HKD/HK4
19,000.000 7.750500 NJGO Local 15.560438 0.00 88.69 318.76 296,055.78
Base 2.007669 0.00 11.44 41.13 38,198.28
674395900 Total
223,000.000 Local 0.00 1,368.35 3,792.96 3,524,155.04
Base 0.00 176.56 489.39 454,709.74
681042008 SINO LAND CO COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. HKD/HK4
1,160,000.000 7.750500 NJDE Local 9.468600 0.00 274.59 11,829.74 10,995,680.33
Base 1.221676 0.00 35.43 1,526.32 1,418,705.93
BOLMTQ900 CHINA CONSTRUCTION BANK H COMMON STOCK CNY1.024 Sep 2020 28 Sep 2020 SANFORD C. BERNSTEIN AND CO. LLC HKD/HK4
1,254,000.000 7.750150 NJGJ Local 5.085500 0.00 4,782.91 6,869.04 6,388,868.95
Base 0.656181 0.00 617.14 886.31 824,354.23
Page 53 Prepared by State Street



Purchase Report by Report Date

Composite

September 1, 2020 to September 30, 2020

View Date:

October 13, 2020

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
25 Sep 2020 29 Sep 2020 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK4
2,000,000.000 7.750050 NJGJ Local 5.066300 0.00 7,599.45 10,913.21 10,151,112.66
Base 0.653712 0.00 980.57 1,408.15 1,309,812.54
BOLMTQ900 Total
3,254,000.000 Local 0.00 12,382.36 17,782.25 16,539,981.61
Base 0.00 1,597.71 2,294 .46 2,134,166.77
BOPB4M906 LINK REIT REIT 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. HKD/HK4
176,800.000 7.750500 NJDE Local 62.569600 0.00 276.56 11,914.80 11,074,496.64
Base 8.072976 0.00 35.68 1,537.29 1,428,875.12
BORJCG901 MINTH GROUP LTD COMMON STOCK HKD.1 21 Sep 2020 23 Sep 2020 JEFFERIES HONG KONG LIMITED HKD/HK4
62,000.000 7.750050 NJGF Local 30.154300 0.00 373.91 2,013.96 1,871,954 .47
Base 3.890852 0.00 48.25 259.86 241,540.95
B16YNS901 SHIMAO GROUP HOLDINGS LTD COMMON STOCK HKD.1 03 Sep 2020 07 Sep 2020 INSTINET LLC HKD/HK4
25,000.000 7.750450 NJFQ Local 35.004000 0.00 350.04 943.39 876,393.43
Base 4.516383 0.00 45.16 121.72 113,076.46
B4JSTL903 WYNN MACAU LTD COMMON STOCK HKD. 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. HKD/HK4
578,800.000 7.750500 NJDE Local 13.681400 0.00 197.97 8,528.75 7,927,521.04
Base 1.765228 0.00 25.54 1,100.41 1,022,839.95
B4TX8S909 AlA GROUP LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. HKD/HK4
407,800.000 7.750500 NJDE Local 80.637900 0.00 822.10 35,417.08 32,920,374.80
Base 10.404219 0.00 106.07 4,569.65 4,247,516.26
B5B23W909 SANDS CHINA LTD COMMON STOCK USD.0109 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. HKD/HK4
304,000.000 7.750500 NJDE Local 32.392600 0.00 246.18 10,606.25 9,858,202.83
Base 4.179421 0.00 31.76 1,368.46 1,271,944.11
B60832909 MAN WAH HOLDINGS LTD COMMON STOCK HKD.4 11 Sep 2020 15 Sep 2020 MORGAN STANLEY CO INCORPORATED HKD/HK4
106,400.000 7.750250 NJGF Local 10.414500 0.00 443.24 1,194.33 1,109,740.37
Base 1.343763 0.00 57.19 154.10 143,187.69
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B8180J903 PACIFIC CENTURY PREMIUM DEVE ~ COMMON STOCK HKD.5 03 Sep 2020 BONUS ISSUE HKD/HK4
454,248.000 7.752250 NJDE Local 1.531234 0.00 0.00 0.00 695,560.01
Base 0.197521 0.00 0.00 0.00 89,723.63

03 Sep 2020 CANCEL BONUS ISSUE HKD/HK4
-454,248.000 7.752250 NJDE Local 1.531234 0.00 0.00 0.00 -695,560.01
Base 0.197521 0.00 0.00 0.00 -89,723.63

B8180J903 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

BCDBKF900  CHINA LESSO GROUP HOLDINGSL ~ COMMON STOCK HKD.0502 Sep 2020 04 Sep 2020 JP MORGAN BROKING HK LIMITED HKD/HK4
273,000.000 7.750150 NJGF Local 15.196900 0.00 7,260.31 4,468.46 4,160,482.47
Base 1.960852 0.00 936.80 576.56 536,826.06
BKOWOF903  SHANGHAI KINDLY INSTRUMENTH ~ COMMON STOCK CNY1.001 Sep 2020 03 Sep 2020 MERRILL LYNCH EQUITIES (AUSTRALIA) HKD/HK4 0.01
1,402.000 7.750050 NJGE Local 62.022097 0.00 130.43 93.65 87,179.06
Base 8.002800 0.00 16.83 12.08 11,248.84

02 Sep 2020 04 Sep 2020 UBS SECURITIES ASIA LTD HKD/HK4
1,236.000 7.750150 NJGE Local 62.045100 0.00 38.34 82.90 76,808.98
Base 8.005664 0.00 4.95 10.70 9,910.64

03 Sep 2020 07 Sep 2020 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK4
2,418.000 7.750450 NJGE Local 60.053100 0.00 58.08 157.18 145,423.66
Base 7.748337 0.00 7.49 20.28 18,763.25

04 Sep 2020 08 Sep 2020 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK4
2,673.000 7.750500 NJGE Local 56.590700 0.00 60.51 163.64 151,491.09
Base 7.301555 0.00 7.81 21.11 19,545.98

08 Sep 2020 10 Sep 2020 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK4
682.000 7.750450 NJGE Local 52.880000 0.00 14.43 39.77 36,118.36
Base 6.822830 0.00 1.86 5.13 4,660.16

09 Sep 2020 11 Sep 2020 UBS SECURITIES ASIA LTD HKD/HK4
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580.000 7.750500 NJGE Local 52.966200 0.00 15.36 33.37 30,769.13
Base 6.833907 0.00 1.98 4.31 3,969.95
10 Sep 2020 14 Sep 2020 MACQUARIE BANK LIMITED HKD/HK4 0.01
1,125.000 7.750350 NJGE Local 52.501500 0.00 88.60 64.54 59,217.33
Base 6.774081 0.00 11.43 8.33 7,640.60
BKOW9F903 Total

10,116.000 Local 0.00 405.75 635.05 587,007.61
Base 0.00 52.35 81.94 75,739.42

BYZQ07905 CK ASSET HOLDINGS LTD COMMON STOCK HKD1.009 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. HKD/HK4
513,500.000 7.750500 NJDE Local 40.977800 0.00 526.05 22,663.25 21,065,289.60
Base 5.287117 0.00 67.87 2,924.10 2,717,926.53

HONG KONG DOLLAR Total

12,970,716.000 Local 0.00 29,895.10 220,842.67 205,285,713.02
Base 0.00 3,857.33 28,494.21 26,486,986.96

INDONESIAN RUPIAH

665104907 BANK MANDIRI PERSERO TBK PT COMMON STOCK IDR250.24 Sep 2020 28 Sep 2020 MACQUARIE BANK LIMITED IDR/ID5
1,255,200.000 14,890.000000 NJGJ Local 5,065.302300 0.00 7,947,459.00 2,733,926.00 6,368,648,832.00
Base 0.340181 0.00 533.74 183.61 427,713.15

25 Sep 2020 29 Sep 2020 SANFORD C. BERNSTEIN AND CO. LLC IDR/ID5
1,000,000.000 14,870.000000 NJGJ Local 5,221.497500 0.00 3,132,899.00 2,297,459.00 5,226,927,858.00
Base 0.351143 0.00 210.69 154.50 351,508.26

665104907 Total

2,255,200.000 Local 0.00 11,080,358.00 5,031,385.00 11,595,576,690.00
Base 0.00 744 .43 338.11 779,221.41

BFNBJ4909 BANK BTPN SYARIAH TBK PT COMMON STOCK IDR100.15 Sep 2020 17 Sep 2020 CLSA SINGAPORE PTE LTD. IDR/ID5
129,379.000 14,845.000000 NJGE Local 3,385.775900 0.00 438,048.00 199,312.00 438,685,660.17
Base 0.228075 0.00 29.51 13.42 29,551.07

16 Sep 2020 18 Sep 2020 MACQUARIE BANK LIMITED IDR/ID5
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645,434.000 14,835.000000 NJGE Local 3,396.905200 0.00 3,288,717.00 942,766.00 2,196,709,593.86
Base 0.228979 0.00 221.69 63.55 148,076.14
17 Sep 2020 21 Sep 2020 MACQUARIE BANK LIMITED IDR/ID5
385,580.000 14,830.000000 NJGE Local 3,376.225200 0.00 1,952,707.00 559,776.00 1,304,317,395.62
Base 0.227662 0.00 131.67 37.75 87,951.27
18 Sep 2020 22 Sep 2020 MACQUARIE BANK LIMITED IDR/ID5
117,048.000 14,745.000000 NJGE Local 3,368.940500 0.00 591,492.00 169,560.00 395,088,799.64
Base 0.228480 0.00 40.11 11.50 26,794.76
21 Sep 2020 23 Sep 2020 MACQUARIE BANK LIMITED IDR/ID5
1,236,528.000 14,700.000000 NJGE Local 3,292.527200 0.00 6,106,953.00 1,750,660.00 4,079,159,686.56
Base 0.223981 0.00 415.44 119.09 277,493.86
22 Sep 2020 24 Sep 2020 MACQUARIE BANK LIMITED IDR/ID5
278,865.000 14,785.000000 NJGE Local 3,240.690500 0.00 1,355,573.00 388,598.00 905,459,327.28
Base 0.219188 0.00 91.69 26.29 61,241.75
23 Sep 2020 25 Sep 2020 MACQUARIE BANK LIMITED IDR/ID5
482,776.000 14,815.000000 NJGE Local 3,193.049400 0.00 2,312,291.00 662,857.00 1,544,502,765.13
Base 0.215528 0.00 156.08 44.74 104,252.63
24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED IDR/ID5
246,592.000 14,890.000000 NJGE Local 3,035.098200 0.00 1,496,862.00 321,825.00 750,249,622.33
Base 0.203835 0.00 100.53 21.61 50,386.14
28 Sep 2020 30 Sep 2020 MACQUARIE BANK LIMITED IDR/ID5
92,644.000 14,900.000000 NJGE Local 3,097.326300 0.00 430,423.00 123,387.00 287,502,507.74
Base 0.207874 0.00 28.89 8.28 19,295.47
29 Sep 2020 OPEN MACQUARIE BANK LIMITED IDR/ID5
70,498.000 14,895.000000 NJGE Local 3,089.455900 0.00 326,701.00 93,654.00 218,220,817.04
Base 0.207416 0.00 21.93 6.29 14,650.61
BFNBJ4909 Total
3,685,344.000 Local 0.00 18,299,767.00 5,212,395.00 12,119,896,175.37
Base 0.00 1,237.54 352.52 819,693.70
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INDONESIAN RUPIAH Total
5,940,544.000 Local 0.00 29,380,125.00 10,243,780.00 23,715,472,865.37
Base 0.00 1,981.97 690.63 1,598,915.11
JAPANESE YEN
601490006 ANA HOLDINGS INC COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
25,900.000 106.235000 NJDE Local 2,732.859112 0.00 1,770.00 0.00 70,782,821.00
Base 25.724659 0.00 16.66 0.00 666,285.32
605440007 ASAHI GROUP HOLDINGS LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
39,700.000 106.235000 NJDE Local 3,634.782997 0.00 3,608.00 0.00 144,304,493.00
Base 34.214553 0.00 33.96 0.00 1,358,351.70
614650000 BROTHER INDUSTRIES LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
90,900.000 106.235000 NJDE Local 1,728.530902 0.00 3,928.00 0.00 157,127,387.00
Base 16.270823 0.00 36.97 0.00 1,479,054.80
615582905 TEIKOKU ELECTRIC MFG CO LTD COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED JPY/JP3
2,400.000 105.475000 NJGH Local 1,121.500000 0.00 672.00 0.00 2,692,272.00
Base 10.632851 0.00 6.37 0.00 25,525.21
617232004 CANON INC COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
161,400.000 106.235000 NJDE Local 1,736.447001 0.00 7,007.00 0.00 280,269,553.00
Base 16.345338 0.00 65.96 0.00 2,638,203.54
618355903 CENTRAL JAPAN RAILWAY CO COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
18,600.000 106.235000 NJDE Local 15,806.182796 0.00 7,350.00 0.00 294,002,350.00
Base 148.785078 0.00 69.19 0.00 2,767,471.64
619056005 CHIBA BANK LTD/THE COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
733,500.000 106.235000 NJDE Local 591.170399 0.00 10,841.00 0.00 433,634,329.00
Base 5.564742 0.00 102.05 0.00 4,081,840.53
619590003 CHUGOKU ELECTRIC POWER CO COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
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123,800.000 106.235000 NJDE Local 1,296.636397 0.00 4,013.00 0.00 160,527,599.00
Base 12.205360 0.00 37.77 0.00 1,511,061.32

619974900 COSEL CO LTD COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED JPY/JP3
2,600.000 105.475000 NJGH Local 1,036.896154 0.00 673.00 0.00 2,696,603.00
Base 9.830729 0.00 6.38 0.00 25,566.28

625072004 DAIKIN INDUSTRIES LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
14,800.000 106.235000 NJDE Local 19,473.445878 0.00 7,205.00 0.00 288,214,204.00
Base 183.305369 0.00 67.82 0.00 2,712,987.28

629854902 EAST JAPAN RAILWAY CO COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
42,900.000 106.235000 NJDE Local 6,825.559394 0.00 7,320.00 0.00 292,823,818.00
Base 64.249630 0.00 68.90 0.00 2,756,378.01

633517909 MITSUBISHI UFJ FINANCIAL GRO COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
668,100.000 106.235000 NJDE Local 432.972800 0.00 7,232.00 0.00 289,276,360.00
Base 4.075613 0.00 68.08 0.00 2,722,985.46

642910004 HITACHI LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
83,800.000 106.235000 NJDE Local 3,605.165597 0.00 7,553.00 0.00 302,120,430.00
Base 33.935761 0.00 71.10 0.00 2,843,887.89

642940001 HITACHI CONSTRUCTION MACHINE COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
111,000.000 106.235000 NJDE Local 3,702.671396 0.00 10,275.00 0.00 411,006,800.00
Base 34.853592 0.00 96.72 0.00 3,868,845.48

643514003 HONDA MOTOR CO LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
108,300.000 106.235000 NJDE Local 2,644.995402 0.00 7,161.00 0.00 286,460,163.00
Base 24.897589 0.00 67.41 0.00 2,696,476.33

644150005 HOYA CORP COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
28,400.000 106.235000 NJDE Local 10,539.244190 0.00 7,483.00 0.00 299,322,018.00
Base 99.206892 0.00 70.44 0.00 2,817,546.18

645525007 | O DATA DEVICE INC COMMON STOCK 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC JPY/JP3
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2,100.000 106.180000 NJGH Local 1,019.719048 0.00 535.00 0.00 2,141,945.00
Base 9.603683 0.00 5.04 0.00 20,172.77

645578907 ITO ENLTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
63,600.000 106.235000 NJDE Local 6,576.171399 0.00 10,456.00 0.00 418,254,957.00
Base 61.902117 0.00 98.42 0.00 3,937,073.06

646780007 ITOCHU CORP COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
108,600.000 106.235000 NJDE Local 2,744.887799 0.00 7,452.00 0.00 298,102,267.00
Base 25.837886 0.00 70.15 0.00 2,806,064.55

648380004 KAO CORP COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
36,600.000 106.235000 NJDE Local 7,921.464508 0.00 7,248.00 0.00 289,932,849.00
Base 74.565487 0.00 68.23 0.00 2,729,165.05
649099009 KEYENCE CORP COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3 0.01
6,800.000 106.235000 NJDE Local 44,008.749559 0.00 7,481.00 0.00 299,266,978.00
Base 414.258479 0.00 70.42 0.00 2,817,028.08

649766003 KURARAY CO LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
100,600.000 106.235000 NJDE Local 1,108.119095 0.00 2,787.00 0.00 111,479,568.00
Base 10.430829 0.00 26.23 0.00 1,049,367.61

649980000 KYUSHU ELECTRIC POWER CO INC COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
132,200.000 106.235000 NJDE Local 944.909198 0.00 3,123.00 0.00 124,920,119.00
Base 8.894519 0.00 29.40 0.00 1,175,884.77

654379908 JFE HOLDINGS INC COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
533,900.000 106.235000 NJDE Local 860.297601 0.00 11,483.00 0.00 459,324,372.00
Base 8.098062 0.00 108.09 0.00 4,323,663.31

654635903 SOHGO SECURITY SERVICES CO COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
28,700.000 106.235000 NJDE Local 5,005.882195 0.00 3,592.00 0.00 143,672,411.00
Base 47.120838 0.00 33.81 0.00 1,352,401.85

656302908 SUMITOMO MITSUI FINANCIAL GR COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
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94,800.000 106.235000 NJDE Local 3,052.420200 0.00 7,234.00 0.00 289,376,669.00
Base 28.732717 0.00 68.09 0.00 2,723,929.67
656952009 MARUI GROUP CO LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
182,600.000 106.235000 NJDE Local 1,913.293499 0.00 8,734.00 0.00 349,376,127.00
Base 18.010011 0.00 82.21 0.00 3,288,710.19
659101901 MIZUHO FINANCIAL GROUP INC COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
2,056,000.000 106.235000 NJDE Local 138.829000 0.00 7,136.00 0.00 285,439,560.00
Base 1.306810 0.00 67.17 0.00 2,686,869.30
29 Sep 2020 OPEN REVERSE SPLIT NON CASH JPY/JP3
1,598,962.000 98.103057 NJDE Local 1,699.539654 0.00 0.00 0.00 2,717,499,325.00
Base 17.324023 0.00 0.00 0.00 27,700,455.20
659101901 Total
3,654,962.000 Local 0.00 7,136.00 0.00 3,002,938,885.00
Base 0.00 67.17 0.00 30,387,324.50
659672000 MITSUBISHI ESTATE CO LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
177,900.000 106.235000 NJDE Local 1,623.916498 0.00 7,222.00 0.00 288,901,967.00
Base 15.286078 0.00 67.98 0.00 2,719,461.26
661040006 MURATA MANUFACTURING CO LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
26,200.000 106.235000 NJDE Local 6,493.464809 0.00 4,253.00 0.00 170,133,031.00
Base 61.123592 0.00 40.03 0.00 1,601,478.15
663955003 NINTENDO CO LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3 0.01
5,200.000 106.235000 NJDE Local 56,841.730769 0.00 7,389.00 0.00 295,584,389.00
Base 535.056533 0.00 69.55 0.00 2,782,363.52
664006004 NIPPON GAS CO LTD COMMON STOCK 28 Sep 2020 30 Sep 2020 J.P. MORGAN SECURITIES PLC JPY/JP3 0.01
5,200.000 105.625000 NJGF Local 5,242.538462 0.00 5,452.00 0.00 27,266,652.00
Base 49.633500 0.00 51.62 0.00 258,145.82
664038007 DENSO CORP COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
27,900.000 106.235000 NJDE Local 4,459.435484 0.00 3,110.00 0.00 124,421,360.00
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Base 41.977084 0.00 29.27 0.00 1,171,189.91

664056009 NIPPON SHINYAKU CO LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
8,900.000 106.235000 NJDE Local 8,398.739888 0.00 1,869.00 0.00 74,750,654.00
Base 79.058125 0.00 17.59 0.00 703,634.90

664154002 NSK LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
533,800.000 106.235000 NJDE Local 881.366399 0.00 11,762.00 0.00 470,485,146.00
Base 8.296384 0.00 110.72 0.00 4,428,720.72
664401007 ZEON CORP COMMON STOCK 01 Sep 2020 03 Sep 2020 MIZUHO SECURITIES USA INC JPY/JP3 0.01
3,000.000 105.995000 NJGF Local 1,113.088667 0.00 3,339.00 0.00 3,342,605.00
Base 10.501332 0.00 31.50 0.00 31,5635.50
664668902 NITTA CORP COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED JPY/JP3 0.01
1,700.000 105.475000 NJGH Local 2,226.941176 0.00 946.00 0.00 3,786,746.00
Base 21.113450 0.00 8.97 0.00 35,901.83

665770004 OJI HOLDINGS CORP COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
217,700.000 106.235000 NJDE Local 495.033900 0.00 2,694.00 0.00 107,771,574.00
Base 4.659800 0.00 25.36 0.00 1,014,463.91

666114004 ORIX CORP COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
135,900.000 106.235000 NJDE Local 1,345.953701 0.00 4,573.00 0.00 182,919,681.00
Base 12.669588 0.00 43.05 0.00 1,721,840.08
668757909 NABTESCO CORP COMMON STOCK 11 Sep 2020 15 Sep 2020 JEFFERIES + COMPANY INC JPY/JP3 0.03
9,600.000 106.200000 NJGF Local 3,631.566250 0.00 34,864.00 0.00 34,897,900.00
Base 34.195539 0.00 328.29 0.00 328,605.46

675845903 RYOHIN KEIKAKU CO LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
38,000.000 106.235000 NJDE Local 1,760.574105 0.00 1,673.00 0.00 66,903,489.00
Base 16.572449 0.00 15.75 0.00 629,768.81
676396005 SMC CORP COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3 0.01
5,100.000 106.235000 NJDE Local 56,448.431373 0.00 7,197.00 0.00 287,894,197.00
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Base 531.354369 0.00 67.75 0.00 2,709,975.03

677062903 SOFTBANK GROUP CORP COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
52,200.000 106.235000 NJDE Local 5,5671.827605 0.00 7,271.00 0.00 290,856,672.00
Base 52.448135 0.00 68.44 0.00 2,737,861.08

680458007 SHIN ETSU CHEMICAL CO LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
22,900.000 106.235000 NJDE Local 13,596.186419 0.00 7,784.00 0.00 311,360,453.00
Base 127.982176 0.00 73.27 0.00 2,930,865.09
680482007 SHIMANO INC COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3 0.01
3,500.000 106.235000 NJDE Local 21,277.508571 0.00 1,862.00 0.00 74,473,142.00
Base 200.287180 0.00 17.53 0.00 701,022.66

682150008 SONY CORP COMMON STOCK 09 Sep 2020 14 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
35,600.000 106.235000 NJDE Local 8,066.326011 0.00 7,179.00 0.00 287,168,385.00
Base 75.929082 0.00 67.58 0.00 2,703,142.89

684110000 STANLEY ELECTRIC CO LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
145,300.000 106.235000 NJDE Local 3,105.933902 0.00 11,282.00 0.00 451,303,478.00
Base 29.236447 0.00 106.20 0.00 4,248,161.89

685894008 SUMITOMO CORP COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
116,000.000 106.235000 NJDE Local 1,339.635198 0.00 3,885.00 0.00 155,401,568.00
Base 12.610112 0.00 36.57 0.00 1,462,809.51

687044008 TAKEDA PHARMACEUTICAL CO LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
74,700.000 106.235000 NJDE Local 3,806.755997 0.00 7,109.00 0.00 284,371,782.00
Base 35.833351 0.00 66.92 0.00 2,676,818.20

687193003 TANSEISHA CO LTD COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED JPY/JP3
16,300.000 105.475000 NJGH Local 717.216564 0.00 2,922.00 0.00 11,693,552.00
Base 6.799873 0.00 27.70 0.00 110,865.63

688050004 TEUIN LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
95,600.000 106.235000 NJDE Local 1,673.300795 0.00 3,999.00 0.00 159,971,555.00
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Base 15.750937 0.00 37.64 0.00 1,505,827.22

688507003 TERUMO CORP COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
68,600.000 106.235000 NJDE Local 4,319.803703 0.00 7,408.00 0.00 296,345,942.00
Base 40.662717 0.00 69.73 0.00 2,789,532.09

689520005 TOHO CO LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
110,400.000 106.235000 NJDE Local 4,206.807699 0.00 11,611.00 0.00 464,443,181.00
Base 39.599075 0.00 109.30 0.00 4,371,847.14

689540003 TOKYO ELECTRIC POWER COMPANY COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
508,500.000 106.235000 NJDE Local 306.296600 0.00 3,894.00 0.00 155,755,715.00
Base 2.883199 0.00 36.65 0.00 1,466,143.13
689567006 TOKYO ELECTRON LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3 0.01
10,900.000 106.235000 NJDE Local 25,924.633028 0.00 7,064.00 0.00 282,585,564.00
Base 244.030998 0.00 66.49 0.00 2,660,004.37

689654002 TOKYU CORP COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
159,100.000 106.235000 NJDE Local 1,425.320302 0.00 5,669.00 0.00 226,774,129.00
Base 13.416673 0.00 53.36 0.00 2,134,646.11

690064001 TOYOTA MOTOR CORP COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
70,300.000 106.235000 NJDE Local 6,885.446401 0.00 12,101.00 0.00 484,058,983.00
Base 64.813352 0.00 113.91 0.00 4,556,492.52

698538006 ASTELLAS PHARMA INC COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
177,600.000 106.235000 NJDE Local 1,617.884899 0.00 7,183.00 0.00 287,343,541.00
Base 15.229302 0.00 67.61 0.00 2,704,791.65

ACI099JT3 FEED ONE CO LTD COMMON STOCK 29 Sep 2020 OPEN REVERSE SPLIT NON CASH JPY/JP3
5,340.000 112.799995 NJGH Local 1,390.966104 0.00 0.00 0.00 7,427,759.00
Base 12.331260 0.00 0.00 0.00 65,848.93

B06CMQ906 GMO PAYMENT GATEWAY INC COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
6,600.000 106.235000 NJDE Local 10,488.245303 0.00 1,731.00 0.00 69,224,150.00
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Base 98.726835 0.00 16.29 0.00 651,613.40

BOFS5D909 SEVEN + | HOLDINGS CO LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
86,100.000 106.235000 NJDE Local 3,264.070197 0.00 7,026.00 0.00 281,043,470.00
Base 30.724998 0.00 66.14 0.00 2,645,488.49

B0J7D9901 DAIICHI SANKYO CO LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
31,300.000 106.235000 NJDE Local 9,338.529904 0.00 7,307.00 0.00 292,303,293.00
Base 87.904456 0.00 68.78 0.00 2,751,478.26
B1BSCX909 MIXI INC COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED JPY/JP3 0.01
19,400.000 105.475000 NJGH Local 2,706.747371 0.00 13,127.00 0.00 52,524,026.00
Base 25.662454 0.00 124.46 0.00 497,976.07

B1FF8P905 IDEMITSU KOSAN CO LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
39,700.000 106.235000 NJDE Local 2,338.012292 0.00 2,320.00 0.00 92,821,408.00
Base 22.007929 0.00 21.84 0.00 873,736.60

B1TK1Y907 FUKUOKA FINANCIAL GROUP INC COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
43,800.000 106.235000 NJDE Local 1,859.240000 0.00 2,036.00 0.00 81,436,748.00
Base 17.501200 0.00 19.17 0.00 766,571.73

B2Q4CS905 MS+AD INSURANCE GROUP HOLDIN ~ COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
48,500.000 106.235000 NJDE Local 2,898.418598 0.00 3,5614.00 0.00 140,576,816.00
Base 27.283086 0.00 33.08 0.00 1,323,262.73

B3FF8W906 HOSHIZAKI CORP COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
10,400.000 106.235000 NJDE Local 8,033.770481 0.00 2,089.00 0.00 83,553,302.00
Base 75.622634 0.00 19.66 0.00 786,495.05

B62G7K908 SOMPO HOLDINGS INC COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
22,400.000 106.235000 NJDE Local 3,829.286205 0.00 2,144.00 0.00 85,778,155.00
Base 36.045430 0.00 20.18 0.00 807,437.80
BD3D17904 OPEN HOUSE CO LTD COMMON STOCK 02 Sep 2020 04 Sep 2020 CITIGROUP GLOBAL MARKETS INC. JPY/JP3 0.01
6,700.000 106.150000 NJGF Local 3,781.397015 0.00 10,134.00 0.00 25,345,494.00
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Base 35.623147 0.00 95.47 0.00 238,770.55
18 Sep 2020 24 Sep 2020 J.P. MORGAN SECURITIES PLC JPY/JP3 0.01
10,000.000 104.325000 NJGF Local 3,850.232000 0.00 15,400.00 0.00 38,517,720.00
Base 36.906130 0.00 147.62 0.00 369,208.91
BD3D17904 Total
16,700.000 Local 0.00 25,534.00 0.00 63,863,214.00
Base 0.00 243.09 0.00 607,979.46
BD87BM908 RAKUS CO LTD COMMON STOCK 02 Sep 2020 04 Sep 2020 MIZUHO SECURITIES USA INC JPY/JP3 0.03
6,600.000 106.150000 NJGF Local 3,187.427727 0.00 21,037.00 0.00 21,058,060.00
Base 30.027581 0.00 198.18 0.00 198,380.22
08 Sep 2020 10 Sep 2020 MIZUHO SECURITIES USA INC JPY/JP3 0.03
2,100.000 105.945000 NJGF Local 3,075.318571 0.00 6,458.00 0.00 6,464,627.00
Base 29.027501 0.00 60.96 0.00 61,018.71
09 Sep 2020 11 Sep 2020 BNP PARIBAS SECURITIES SERVICES SA JPY/JP3 0.01
4,300.000 106.235000 NJGF Local 3,078.674884 0.00 5,294.00 0.00 13,243,596.00
Base 28.979855 0.00 49.83 0.00 124,663.21
09 Sep 2020 11 Sep 2020 MIZUHO SECURITIES USA INC JPY/JP3 0.03
3,500.000 106.235000 NJGF Local 3,090.349714 0.00 10,816.00 0.00 10,827,040.00
Base 29.089751 0.00 101.81 0.00 101,915.94
10 Sep 2020 14 Sep 2020 MIZUHO SECURITIES USA INC JPY/JP3 0.03
6,200.000 106.180000 NJGF Local 3,195.486774 0.00 19,812.00 0.00 19,831,830.00
Base 30.094997 0.00 186.59 0.00 186,775.57
18 Sep 2020 24 Sep 2020 J.P. MORGAN SECURITIES PLC JPY/JP3 0.01
7,500.000 104.325000 NJGF Local 3,379.133333 0.00 10,137.00 0.00 25,353,637.00
Base 32.390447 0.00 97.17 0.00 243,025.52
24 Sep 2020 28 Sep 2020 MIZUHO SECURITIES USA INC JPY/JP3 0.03
7,800.000 105.475000 NJGF Local 3,675.535256 0.00 28,669.00 0.00 28,697,844.00
Base 34.847454 0.00 271.81 0.00 272,081.95
30 Sep 2020 OPEN MIZUHO SECURITIES USA INC JPY/JP3 0.01
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19,500.000 105.530000 NJGF Local 1,880.946513 0.00 18,339.00 0.00 36,696,796.00
Base 17.823809 0.00 173.78 0.00 347,738.05
BD87BM908 Total
57,500.000 Local 0.00 120,562.00 0.00 162,173,430.00
Base 0.00 1,140.13 0.00 1,635,599.17
BF5MOK909 SOFTBANK CORP COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
224,700.000 106.235000 NJDE Local 1,329.051900 0.00 7,466.00 0.00 298,645,428.00
Base 12.510490 0.00 70.28 0.00 2,811,177.37
BKRQ8Q904 BASE INC COMMON STOCK 30 Sep 2020 OPEN JEFFERIES + COMPANY INC JPY/JP3 0.02
100.000 105.530000 NJGF Local 11,550.000000 0.00 231.00 0.00 1,155,231.00
Base 109.447550 0.00 2.19 0.00 10,946.94
BKWBPS908 HENNGE KK COMMON STOCK 23 Sep 2020 25 Sep 2020 SMBC SECURITIES INC JPY/JP3 0.03
2,200.000 105.285000 NJGF Local 6,343.739091 0.00 6,978.00 0.00 13,963,204.00
Base 60.253019 0.00 66.28 0.00 132,622.92
24 Sep 2020 28 Sep 2020 SANFORD C. BERNSTEIN AND CO. LLC JPY/JP3 0.01
800.000 105.475000 NJGF Local 6,418.607500 0.00 1,026.00 0.00 5,135,912.00
Base 60.854302 0.00 9.73 0.00 48,693.17
28 Sep 2020 30 Sep 2020 J.P. MORGAN SECURITIES PLC JPY/JP3 0.01
500.000 105.625000 NJGF Local 6,362.728000 0.00 636.00 0.00 3,182,000.00
Base 60.238845 0.00 6.02 0.00 30,125.44
29 Sep 2020 OPEN JEFFERIES + COMPANY INC JPY/JP3 0.01
2,100.000 105.690000 NJGF Local 6,853.468571 0.00 2,878.00 0.00 14,395,162.00
Base 64.845005 0.00 27.23 0.00 136,201.74
30 Sep 2020 OPEN JEFFERIES + COMPANY INC JPY/JP3 0.01
1,500.000 105.530000 NJGF Local 6,757.964000 0.00 2,027.00 0.00 10,138,973.00
Base 64.038321 0.00 19.21 0.00 96,076.69
BKWBPS908 Total
7,100.000 Local 0.00 13,545.00 0.00 46,815,251.00
Base 0.00 128.47 0.00 443,719.96

Page 67 Prepared by State Street



Purchase Report by Report Date

Composite

September 1, 2020 to September 30, 2020

View Date:

October 13, 2020

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
BQRRZ0906 RECRUIT HOLDINGS CO LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
73,400.000 106.235000 NJDE Local 4,060.521294 0.00 7,451.00 0.00 298,049,714.00
Base 38.222067 0.00 70.14 0.00 2,805,569.86
JAPANESE YEN Total
10,758,202.000 Local 0.00 592,001.00 0.00 17,924,406,775.00
Base 0.00 5,683.27 0.00 170,866,070.28
NEW ISRAELI SHEQEL
607642907 BANK LEUMI LE ISRAEL COMMON STOCK ILS.1 09 Sep 2020 13 Sep 2020 2 MACQUARIE CAPITAL (USA) INC. ILS/IL1
305,200.000 3.398550 NJDE Local 16.290000 0.00 124.29 0.00 4,971,832.29
Base 4.793221 0.00 36.57 0.00 1,462,927.51
NEW ISRAELI SHEQEL Total
305,200.000 Local 0.00 124.29 0.00 4,971,832.29
Base 0.00 36.57 0.00 1,462,927.51
NORWEGIAN KRONE
ACI1984W2 ADEVINTA ASA COMMON STOCK NOK.2 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. NOK/NO3
133,653.000 9.023650 NJDE Local 151.704100 0.00 506.89 0.00 20,276,214.97
Base 16.811833 0.00 56.17 0.00 2,247,008.14
10 Sep 2020 14 Sep 2020 MACQUARIE CAPITAL (USA) INC. NOK/NO3
41,647.000 9.007400 NJDE Local 153.205400 0.00 159.51 0.00 6,380,704.80
Base 17.008837 0.00 17.71 0.00 708,384.75
ACI1984W2 Total
175,300.000 Local 0.00 666.40 0.00 26,656,919.77
Base 0.00 73.88 0.00 2,955,392.89
NORWEGIAN KRONE Total
175,300.000 Local 0.00 666.40 0.00 26,656,919.77
Base 0.00 73.88 0.00 2,955,392.89
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POUND STERLING

006670004 AVON RUBBER PLC COMMON STOCK GBP1.030 Sep 2020 OPEN PERSHING LLC GBP/GBB 0.08
3,641.000 0.773515 NJGE Local 42.958399 0.00 234.62 783.06 157,429.21
Base 55.536608 0.00 303.32 1,012.34 203,524.44
018266908 DIPLOMA PLC COMMON STOCK GBP.0525 Sep 2020 29 Sep 2020 PERSHING LLC GBP/GBB 0.04
8,500.000 0.787123 NJGE Local 22.395100 0.00 285.54 952.79 191,596.68
Base 28.451843 0.00 362.76 1,210.47 243,413.90

023740905 DIAGEO PLC COMMON STOCK GBP. 09 Sep 2020 14 Sep 2020 MACQUARIE CAPITAL (USA) INC GBP/GBB
88,100.000 0.769260 NJDE Local 26.406300 0.00 58.16 11,633.27 2,338,086.46
Base 34.326886 0.00 75.61 15,122.68 3,039,396.90

028758902 BRITISH AMERICAN TOBACCO PLC COMMON STOCK GBP.2509 Sep 2020 14 Sep 2020 MACQUARIE CAPITAL (USA) INC GBP/GBB
82,200.000 0.769260 NJDE Local 26.580400 0.00 54.62 10,925.82 2,195,889.32
Base 34.553207 0.00 71.00 14,203.03 2,854,547.64
037184900 GAMES WORKSHOP GROUP PLC COMMON STOCK GBP.0518 Sep 2020 22 Sep 2020 MERRILL LYNCH PIERCE FENNER AND S GBP/GBB 0.03
955.000 0.771575 NJGF Local 100.709700 0.00 19.24 481.89 96,678.89
Base 130.524836 0.00 24.94 624.55 125,300.70

054052907 HSBC HOLDINGS PLC COMMON STOCK USD.5 09 Sep 2020 15 Sep 2020 MACQUARIE CAPITAL (USA) INC GBP/GBB
665,900.000 0.769260 NJDE Local 3.261000 0.00 54.29 10,858.77 2,182,412.96
Base 4.239139 0.00 70.57 14,115.86 2,837,029.04

070995006 PRUDENTIAL PLC COMMON STOCK GBP.0509 Sep 2020 14 Sep 2020 MACQUARIE CAPITAL (USA) INC GBP/GBB
170,500.000 0.769260 NJDE Local 11.562400 0.00 49.28 9,858.19 1,981,296.67
Base 15.030549 0.00 64.06 12,815.16 2,575,587.80

071887004 RIO TINTO PLC COMMON STOCK GBP.1 09 Sep 2020 14 Sep 2020 MACQUARIE CAPITAL (USA) INC GBP/GBB
44,900.000 0.769260 NJDE Local 47.756300 0.00 53.61 10,722.56 2,155,034.04
Base 62.080831 0.00 69.69 13,938.80 2,801,437.80

079805909 BP PLC COMMON STOCK USD.2509 Sep 2020 15 Sep 2020 MACQUARIE CAPITAL (USA) INC GBP/GBB
788,100.000 0.769260 NJDE Local 2.637000 0.00 51.96 10,392.36 2,088,664.02
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Base 3.427970 0.00 67.55 13,509.55 2,715,160.05

087061008 LLOYDS BANKING GROUP PLC COMMON STOCK 09 Sep 2020 14 Sep 2020 3 MACQUARIE CAPITAL (USA) INC GBP/GBB
7,344,800.000 0.769260 NJDE Local 0.263600 0.00 48.40 9,681.69 1,945,819.37
Base 0.342667 0.00 62.92 12,585.72 2,529,469.06

088470000 TESCO PLC COMMON STOCK GBP.0509 Sep 2020 14 Sep 2020 3 MACQUARIE CAPITAL (USA) INC GBP/GBB
952,100.000 0.769260 NJDE Local 2.237100 0.00 53.25 10,650.98 2,140,647.14
Base 2.908119 0.00 69.22 13,845.75 2,782,735.54

092528900 GLAXOSMITHKLINE PLC COMMON STOCK GBP.2509 Sep 2020 14 Sep 2020 3 MACQUARIE CAPITAL (USA) INC GBP/GBB
171,400.000 0.769260 NJDE Local 15.300700 0.00 65.56 13,114.03 2,635,719.57
Base 19.890154 0.00 85.22 17,047.59 3,426,305.24
094658903 WEIR GROUP PLC/THE COMMON STOCK GBP. 29 Sep 2020 OPEN J P MORGAN SECURITIES INC GBP/GBB 0.02
12,038.000 0.778786 NJGF Local 12.291100 0.00 147.96 741.25 148,849.47
Base 15.782384 0.00 189.99 951.80 191,130.13

29 Sep 2020 OPEN GOLDMAN SACHS + CO LLC GBP/GBB
4,632.000 0.778786 NJGF Local 12.256399 0.00 11.35 284.86 57,067.85
Base 15.737827 0.00 14.57 365.77 73,277.96

30 Sep 2020 OPEN PERSHING SECURITIES LIMITED GBP/GBB
2,147.000 0.773515 NJGF Local 12.545000 0.00 5.39 135.67 27,075.18
Base 16.218173 0.00 6.97 175.39 35,002.79
30 Sep 2020 OPEN J P MORGAN SECURITIES INC GBP/GBB 0.02
21,525.000 0.773515 NJGF Local 12.472700 0.00 268.47 1,344.18 270,087.52
Base 16.124703 0.00 347.08 1,737.76 349,169.08

094658903 Total

40,342.000 Local 0.00 433.17 2,505.96 503,080.02
Base 0.00 558.61 3,230.72 648,579.96

098952906 ASTRAZENECA PLC COMMON STOCK USD.2509 Sep 2020 14 Sep 2020 3 MACQUARIE CAPITAL (USA) INC GBP/GBB
44,800.000 0.769260 NJDE Local 82.969800 0.00 92.93 18,586.70 3,735,726.67
Base 107.856641 0.00 120.80 24,161.79 4,856,260.13
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ACIO7KLY6 VODAFONE GROUP PLC COMMON STOCK USD. 09 Sep 2020 14 Sep 2020 3 MACQUARIE CAPITAL (USA) INC GBP/GBB
1,868,500.000 0.769260 NJDE Local 1.098500 0.00 51.31 10,263.99 2,062,862.55
Base 1.427996 0.00 66.70 13,342.68 2,681,619.41

BO1FLG907 G4S PLC COMMON STOCK GBP.2510 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL GBP/GBB
45,218.000 0.777303 NJGH Local 1.452100 0.00 16.42 329.31 66,006.79
Base 1.868126 0.00 2112 423.66 84,917.71

B02QND907 PAYPOINT PLC COMMON STOCK GBP. 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED GBP/GBB
1,861.000 0.786473 NJGH Local 5.969100 0.00 2.78 56.54 11,167.82
Base 7.589707 0.00 3.53 71.89 14,199.88

BO3MLX903 ROYAL DUTCH SHELL PLC A SHS COMMON STOCK EUR.0709 Sep 2020 14 Sep 2020 3 MACQUARIE CAPITAL (USA) INC GBP/GBB
217,800.000 0.769260 NJDE Local 10.919600 0.00 59.46 11,892.74 2,390,241.08
Base 14.194941 0.00 77.30 15,459.97 3,107,195.33

BOFYMT902 HELICAL PLC COMMON STOCK GBP.0130 Sep 2020 OPEN INSTINET LLC GBP/GBB
16,752.000 0.773515 NJFQ Local 2.933200 0.00 19.65 246.68 49,403.30
Base 3.792040 0.00 25.40 318.91 63,868.57

BOHZPV909 KAZ MINERALS PLC COMMON STOCK GBP.2 10 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL GBP/GBB
20,407.000 0.777303 NJGH Local 5.679700 0.00 28.98 580.53 116,515.15
Base 7.306932 0.00 37.28 746.85 149,896.69

BOSWJX907 LONDON STOCK EXCHANGE GROUP COMMON STOCK GBP. 09 Sep 2020 14 Sep 2020 3 MACQUARIE CAPITAL (USA) INC GBP/GBB
23,700.000 0.769260 NJDE Local 88.939800 0.00 52.70 10,540.63 2,118,466.59
Base 115.617347 0.00 68.51 13,702.30 2,753,901.92

B10RZP905 UNILEVER PLC COMMON STOCK GBP. 09 Sep 2020 14 Sep 2020 3 MACQUARIE CAPITAL (USA) INC GBP/GBB
46,700.000 0.769260 NJDE Local 47.157200 0.00 55.06 11,012.48 2,213,308.78
Base 61.302031 0.00 71.58 14,315.68 2,877,192.08

B1KJJ4906 WHITBREAD PLC COMMON STOCK GBP. 09 Sep 2020 14 Sep 2020 3 MACQUARIE CAPITAL (USA) INC GBP/GBB
82,300.000 0.769260 NJDE Local 23.738100 0.00 48.84 9,769.47 1,963,463.94
Base 30.858357 0.00 63.49 12,699.83 2,552,406.13
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B24CGK904 RECKITT BENCKISER GROUP PLC COMMON STOCK GBP.1 09 Sep 2020 14 Sep 2020 3 MACQUARIE CAPITAL (USA) INC GBP/GBB
27,700.000 0.769260 NJDE Local 74.873200 0.00 51.85 10,371.20 2,084,410.69
Base 97.331461 0.00 67.40 13,482.05 2,709,630.93
B2B0ODG904 RELX PLC COMMON STOCK GBP. 09 Sep 2020 14 Sep 2020 3 MACQUARIE CAPITAL (USA) INC GBP/GBB
122,300.000 0.769260 NJDE Local 17.871700 0.00 54.64 10,929.82 2,196,693.37
Base 23.232327 0.00 71.03 14,208.23 2,855,592.87
B5ZN1N909 SEGRO PLC REIT GBP.1 09 Sep 2020 15 Sep 2020 4 MACQUARIE CAPITAL (USA) INC GBP/GBB
218,500.000 0.769260 NJDE Local 9.439300 0.00 51.56 10,313.69 2,072,852.30
Base 12.270624 0.00 67.03 13,407.29 2,694,605.59
B5ZN1N909 SEGRO PLC REIT GBP.1 18 Sep 2020 22 Sep 2020 MACQUARIE CAPITAL (USA) INC. GBP/GBB 0.01
50,000.000 0.771575 NJFQ Local 9.612800 0.00 240.32 2,405.40 483,285.72
Base 12.458672 0.00 311.47 3,117.52 626,362.60
B5ZN1N909 Total
268,500.000 Local 0.00 291.88 12,719.09 2,556,138.02
Base 0.00 378.50 16,524.81 3,320,968.19
B67746907 ABCAM PLC COMMON STOCK GBP. 04 Sep 2020 08 Sep 2020 PERSHING LLC GBP/GBB 0.03
45,024.000 0.757117 NJGE Local 12.816800 0.00 865.59 1.00 577,930.19
Base 16.928427 0.00 1,143.27 1.32 763,330.09
B7S9G9909 PLAYTECH PLC COMMON STOCK 10 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL GBP/GBB
8,821.000 0.777303 NJGH Local 3.702800 0.00 8.17 1.00 32,671.57
Base 4.763651 0.00 10.51 1.29 42,031.96
B89J24902 CLINIGEN GROUP PLC COMMON STOCK GBP. 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED GBP/GBB
5,284.000 0.786473 NJGH Local 6.329600 0.00 8.36 1.00 33,454.97
Base 8.048083 0.00 10.63 1.27 42,537.98
BBG9VN905 AVEVA GROUP PLC COMMON STOCK GBP. 09 Sep 2020 14 Sep 2020 3 MACQUARIE CAPITAL (USA) INC GBP/GBB
33,736.000 0.769260 NJDE Local 48.489300 0.00 40.90 8,180.38 1,644,056.30
Base 63.033695 0.00 53.17 10,634.09 2,137,191.98
Page 72 Prepared by State Street




Purchase Report by Report Date

Composite

September 1, 2020 to September 30, 2020

View Date:

October 13, 2020

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face

10 Sep 2020 14 Sep 2020 MACQUARIE CAPITAL (USA) INC GBP/GBB
17,664.000 0.777303 NJDE Local 48.625300 0.00 21.47 4,295.69 863,234.46
Base 62.556429 0.00 27.62 5,526.40 1,110,550.79

BBG9VN905 Total

51,400.000 Local 0.00 62.37 12,476.07 2,507,290.76
Base 0.00 80.79 16,160.49 3,247,742.77

BBT3PS900 PLUS500 LTD COMMON STOCK ILS.01 10 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL GBP/GBB
2,922.000 0.777303 NJGH Local 14.809000 0.00 10.82 0.00 43,282.72
Base 19.051773 0.00 13.92 0.00 55,683.20

BD2NCM908 WAREHOUSE REIT PLC REIT 15 Sep 2020 17 Sep 2020 BARCLAYS CAPITAL INC. GBP/GBB
63,473.000 0.778028 NJFQ Local 1.107900 0.00 49.23 1.00 70,371.97
Base 1.423985 0.00 63.28 1.29 90,449.15

16 Sep 2020 18 Sep 2020 BARCLAYS CAPITAL INC. GBP/GBB
86,527.000 0.769112 NJFQ Local 1.111400 0.00 67.32 1.00 96,234.43
Base 1.445043 0.00 87.53 1.30 125,124.08

17 Sep 2020 21 Sep 2020 BARCLAYS CAPITAL INC. GBP/GBB
50,000.000 0.772260 NJFQ Local 1.111300 0.00 38.90 1.00 55,604.90
Base 1.439023 0.00 50.37 1.29 72,002.82

18 Sep 2020 22 Sep 2020 BARCLAYS CAPITAL INC. GBP/GBB
90,000.000 0.771575 NJFQ Local 1.110000 0.00 69.93 1.00 99,970.93
Base 1.438616 0.00 90.63 1.30 129,567.35

BD2NCM908 Total

290,000.000 Local 0.00 225.38 4.00 322,182.23
Base 0.00 291.81 5.18 417,143.40

BD6K45906 COMPASS GROUP PLC COMMON STOCK GBP. 09 Sep 2020 14 Sep 2020 MACQUARIE CAPITAL (USA) INC GBP/GBB
193,800.000 0.769260 NJDE Local 12.480200 0.00 60.47 12,094.62 2,430,817.85
Base 16.223644 0.00 78.61 15,722.41 3,159,943.13

BGLP8L902 IMI PLC COMMON STOCK GBP. 10 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL GBP/GBB
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9,513.000 0.777303 NJGH Local 10.757400 0.00 25.58 512.68 102,873.41
Base 13.839391 0.00 32.91 659.56 132,346.60

24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED GBP/GBB
13,240.000 0.786473 NJGH Local 10.261600 0.00 33.97 680.32 136,577.87
Base 13.047619 0.00 43.19 865.03 173,658.69

BGLP8L902 Total

22,753.000 Local 0.00 59.55 1,193.00 239,451.28
Base 0.00 76.10 1,5624.59 306,005.29

BJ1F4N900 MICRO FOCUS INTERNATIONAL COMMON STOCK GBP.1 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED GBP/GBB
26,974.000 0.786473 NJGH Local 2.559400 0.00 17.26 346.19 69,400.71
Base 3.254276 0.00 21.95 440.18 88,242.97

BMTV73909 THG HOLDINGS LTD COMMON STOCK GBP. 16 Sep 2020 21 Sep 2020 CITIGROUP GLOBAL MARKETS INC. GBP/GBB
35,297.000 0.769112 NJGF Local 5.000000 0.00 0.00 0.00 176,485.00
Base 6.501004 0.00 0.00 0.00 229,465.93

BYX91H902 JD SPORTS FASHION PLC COMMON STOCK GBP. 07 Sep 2020 09 Sep 2020 BARCLAYS CAPITAL GBP/GBB
25,403.000 0.757117 NJGF Local 7.273200 0.00 73.90 925.18 185,760.18
Base 9.606441 0.00 97.61 1,221.98 245,352.01

BYX91H902 JD SPORTS FASHION PLC COMMON STOCK GBP. 09 Sep 2020 14 Sep 2020 3 MACQUARIE CAPITAL (USA) INC GBP/GBB
261,247.000 0.769260 NJDE Local 8.050200 0.00 52.58 10,516.72 2,113,659.90
Base 10.464862 0.00 68.35 13,671.22 2,747,653.46

10 Sep 2020 14 Sep 2020 MACQUARIE CAPITAL (USA) INC GBP/GBB
69,853.000 0.777303 NJDE Local 8.194700 0.00 14.31 2,863.19 575,301.88
Base 10.542478 0.00 18.41 3,683.49 740,125.64

BYX91H902 Total

356,503.000 Local 0.00 140.79 14,305.09 2,874,721.96
Base 0.00 184.37 18,576.69 3,733,131.11
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POUND STERLING Total

14,186,754.000 Local 0.00 3,746.96 250,282.52 51,484,448.34
Base 0.00 4,870.07 325,154.29 66,895,395.74

SINGAPORE DOLLAR

617520903 DBS GROUP HOLDINGS LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. SGD/SG4
181,600.000 1.367200 NJDE Local 20.484700 0.00 93.00 1,488.01 3,721,602.53
Base 14.982958 0.00 68.02 1,088.36 2,722,061.53

692737000 VENTURE CORP LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. SGD/SG4
168,500.000 1.367200 NJDE Local 19.202000 0.00 80.89 1,294.21 3,236,912.10
Base 14.044763 0.00 59.16 946.61 2,367,548.35

10 Sep 2020 14 Sep 2020 MACQUARIE CAPITAL (USA) INC. SGD/SG4
85,500.000 1.366600 NJDE Local 19.278500 0.00 41.21 659.33 1,649,012.29
Base 14.106908 0.00 30.16 482.46 1,206,653.22

692737000 Total

254,000.000 Local 0.00 122.10 1,953.54 4,885,924.39
Base 0.00 89.32 1,429.07 3,574,201.57

ACI009VU5 MAPLETREE INDUSTRIAL TRUST REIT 22 Sep 2020 24 Sep 2020 SANFORD C. BERNSTEIN AND CO. LLC SGD/SG4
299,200.000 1.365850 NJGF Local 3.249700 0.00 194.46 388.92 972,893.62
Base 2.379251 0.00 142.37 284.75 712,299.02

B18TLR904 ESR REIT REIT 14 Sep 2020 16 Sep 2020 INSTINET LLC SGD/SG4
500,000.000 1.363150 NJFQ Local 0.395000 0.00 79.00 79.00 197,658.00
Base 0.289770 0.00 57.95 57.95 145,000.92

15 Sep 2020 17 Sep 2020 MACQUARIE CAPITAL (USA) INC. SGD/SG4
500,000.000 1.361500 NJFQ Local 0.399900 0.00 99.98 79.98 200,129.96
Base 0.293720 0.00 73.43 58.74 146,992.26
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B18TLR904 Total
1,000,000.000 Local 0.00 178.98 158.98 397,787.96
Base 0.00 131.38 116.69 291,993.18
B1LOH7901 FIRST REAL ESTATE INVT TRUST REIT 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC SGD/SG4
180,100.000 1.366600 NJGH Local 0.435600 0.00 19.61 31.38 78,502.55
Base 0.318747 0.00 14.35 22.96 57,443.69
B23DMQ903 ASCENDAS INDIA TRUST UNIT 14 Sep 2020 16 Sep 2020 INSTINET LLC SGD/SG4
125,000.000 1.363150 NJFQ Local 1.369400 0.00 68.47 68.47 171,311.94
Base 1.004585 0.00 50.23 50.23 125,673.58
B657MH905 SHENG SIONG GROUP LTD COMMON STOCK 10 Sep 2020 14 Sep 2020 UBS SECURITIES ASIA LTD SGD/SG4
66,300.000 1.366600 NJGH Local 1.656500 0.00 27.46 43.93 109,897.34
Base 1.212132 0.00 20.09 32.15 80,416.61
SINGAPORE DOLLAR Total
2,106,200.000 Local 0.00 704.08 4,133.23 10,337,920.33
Base 0.00 515.76 3,024.21 7,564,089.18
SOUTH AFRICAN RAND
634968903 THE FOSCHINI GROUP LTD COMMON STOCK ZAR. 14 Sep 2020 17 Sep 2020 BOE STOCKBROKERS (PTY) LTD ZAR/ZA1 0.01
4,449.000 16.685000 NJGO Local 90.778012 0.00 403.87 1,037.37 405,312.62
Base 5.440696 0.00 24.21 62.17 24,292.04
15 Sep 2020 18 Sep 2020 BOE STOCKBROKERS (PTY) LTD ZAR/ZA1 0.01
26,691.000 16.430000 NJGO Local 89.295990 0.00 2,383.40 6,065.53 2,391,848.21
Base 5.434935 0.00 145.06 369.17 145,578.10
16 Sep 2020 21 Sep 2020 BOE STOCKBROKERS (PTY) LTD ZAR/ZA1 0.01
11,579.000 16.281250 NJGO Local 82.059700 0.00 950.17 2,440.55 953,559.99
Base 5.040135 0.00 58.36 149.90 58,567.98
17 Sep 2020 22 Sep 2020 BOE STOCKBROKERS (PTY) LTD ZAR/ZA1
7,414.000 16.232500 NJGO Local 80.504992 0.00 596.86 1,533.07 598,993.94
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Base 4.959494 0.00 36.77 94.44 36,900.90

18 Sep 2020 23 Sep 2020 BOE STOCKBROKERS (PTY) LTD ZAR/ZA1
11,122.000 16.270650 NJGO Local 78.646466 0.00 874.71 2,246.73 877,827.44
Base 4.833640 0.00 53.76 138.08 53,951.59

21 Sep 2020 25 Sep 2020 BOE STOCKBROKERS (PTY) LTD ZAR/ZA1
3,707.000 16.872500 NJGO Local 77.221894 0.00 286.26 735.27 287,283.09
Base 4.576790 0.00 16.97 43.58 17,026.71

634968903 Total

64,962.000 Local 0.00 5,495.27 14,058.52 5,514,825.29
Base 0.00 335.13 857.34 336,317.32

660699901 FIRSTRAND LTD COMMON STOCK ZAR.01 08 Sep 2020 11 Sep 2020 RENAISSANCE CAPITAL LTD ZAR/ZA1
10,324.000 16.913750 NJGO Local 38.141845 0.00 393.78 984.44 395,154.63
Base 2.255079 0.00 23.28 58.20 23,362.92

09 Sep 2020 14 Sep 2020 RENAISSANCE CAPITAL LTD ZAR/ZA1
65,700.000 16.617500 NJGO Local 39.903378 0.00 2,621.65 6,554.13 2,630,827.73
Base 2.401286 0.00 157.76 394.41 158,316.70

10 Sep 2020 15 Sep 2020 RENAISSANCE CAPITAL LTD ZAR/ZA1
112,628.000 16.831250 NJGO Local 41.419000 0.00 4,664.94 11,662.35 4,681,266.47
Base 2.460839 0.00 277.16 692.90 278,129.46

11 Sep 2020 16 Sep 2020 RENAISSANCE CAPITAL LTD ZAR/ZA1
61,007.000 16.735000 NJGO Local 40.018964 0.00 2,441.44 6,103.59 2,449,981.97
Base 2.391333 0.00 145.89 364.72 146,398.68

14 Sep 2020 17 Sep 2020 RENAISSANCE CAPITAL LTD ZAR/ZA1
23,389.000 16.685000 NJGO Local 40.126338 0.00 938.51 2,346.29 941,799.73
Base 2.404935 0.00 56.25 140.62 56,445.89

15 Sep 2020 18 Sep 2020 RENAISSANCE CAPITAL LTD ZAR/ZA1
42,235.000 16.430000 NJGO Local 39.565983 0.00 1,671.07 4,177.67 1,676,918.05
Base 2.408155 0.00 101.71 254.27 102,064.40

16 Sep 2020 21 Sep 2020 RENAISSANCE CAPITAL LTD ZAR/ZA1
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30,194.000 16.281250 NJGO Local 39.176084 0.00 1,182.88 2,957.21 1,187,022.78
Base 2.406209 0.00 72.65 181.63 72,907.35
660699901 Total
345,477.000 Local 0.00 13,914.27 34,785.68 13,962,971.36
Base 0.00 834.70 2,086.75 837,625.40
B1FFT7902 IMPALA PLATINUM HOLDINGS LTD COMMON STOCK NPV 08 Sep 2020 11 Sep 2020 RENAISSANCE CAPITAL LTD ZAR/ZA1 0.01
48.000 16.913750 NJGO Local 157.226594 0.00 7.55 18.87 7,573.30
Base 9.295786 0.00 0.45 1.12 447.76
08 Sep 2020 11 Sep 2020 RENAISSANCE CAPITAL LTD ZAR/ZA1 0.01
4,310.000 16.913750 NJGO Local 156.767743 0.00 675.67 1,689.17 678,033.81
Base 9.268657 0.00 39.95 99.87 40,087.73
09 Sep 2020 14 Sep 2020 RENAISSANCE CAPITAL LTD ZAR/ZA1 0.01
18,659.000 16.617500 NJGO Local 156.142514 0.00 2,913.46 7,283.66 2,923,660.29
Base 9.396270 0.00 175.32 438.31 175,938.64
10 Sep 2020 15 Sep 2020 RENAISSANCE CAPITAL LTD ZAR/ZA1 0.01
15,550.000 16.831250 NJGO Local 159.781143 0.00 2,484.60 6,211.49 2,493,292.87
Base 9.493124 0.00 147.62 369.05 148,134.74
11 Sep 2020 16 Sep 2020 RENAISSANCE CAPITAL LTD ZAR/ZA1 0.01
11,662.000 16.735000 NJGO Local 171.062028 0.00 1,994.93 4,987.31 2,001,907.61
Base 10.221812 0.00 119.21 298.02 119,624.00
14 Sep 2020 17 Sep 2020 RENAISSANCE CAPITAL LTD ZAR/ZA1 0.01
8,046.000 16.685000 NJGO Local 175.120379 0.00 1,409.02 3,5622.55 1,413,950.14
Base 10.495677 0.00 84.45 211.12 84,743.79
15 Sep 2020 18 Sep 2020 RENAISSANCE CAPITAL LTD ZAR/ZA1 0.01
7,000.000 16.430000 NJGO Local 175.176437 0.00 1,226.24 3,065.59 1,230,526.89
Base 10.661986 0.00 74.63 186.58 74,895.12
B1FFT7902 Total
65,275.000 Local 0.00 10,711.47 26,778.64 10,748,944.91
Base 0.00 641.63 1,604.07 643,871.78
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SOUTH AFRICAN RAND Total

475,714.000 Local 0.00 30,121.01 75,622.84 30,226,741.56
Base 0.00 1,811.46 4,548.16 1,817,814.50

SOUTH KOREAN WON

619957905 SK MATERIALS CO LTD COMMON STOCK 10 Sep 2020 14 Sep 2020 CITIGROUP GLBL MARKTET KOERA SECSL  KRW/KR4 0.09
1,099.000 1,185.000000 NJGF Local  252,459.417652 0.00 110,981.00 0.00 277,563,881.00
Base 213.045922 0.00 93.65 0.00 234,231.12
645026907 SK HYNIX INC COMMON STOCK 09 Sep 2020 11 Sep 2020 UBS SECURITIES ASIA LTD KRW/KR4 0.03
11,346.000 1,189.000000 NJGO Local  77,923.786092 0.00 442,062.00 0.00 884,565,339.00
Base 65.537247 0.00 371.79 0.00 743,957.39
18 Sep 2020 22 Sep 2020 MERRILL LYNCH INTERNATIONAL KRW/KR4 0.04
4,362.000 1,160.400000 NJGO Local  83,213.471343 0.00 181,489.00 0.00 363,158,651.00
Base 71.711023 0.00 156.40 0.00 312,959.89
645026907 Total
15,708.000 Local 0.00 623,551.00 0.00 1,247,723,990.00
Base 0.00 528.19 0.00 1,056,917.28
651098907 DOUZONE BIZON CO LTD COMMON STOCK 15Sep 2020 17 Sep 2020 MACQUARIE BANK LIMITED KRW/KR4 0.15
7,542.000 1,179.050000 NJGE Local ~ 117,853.418457 0.00 1,333,270.00 0.00 890,183,752.00
Base 99.956252 0.00 1,130.80 0.00 755,000.85
16 Sep 2020 18 Sep 2020 SAMSUNG SECURITIES CO LTD KRW/KR4 0.15
8,637.000 1,176.050000 NJGE Local  116,986.398865 0.00 1,515,617.00 0.00 1,011,927,144.00
Base 99.474001 0.00 1,288.74 0.00 860,445.68
651098907 Total
16,179.000 Local 0.00 2,848,887.00 0.00 1,902,110,896.00
Base 0.00 2,419.54 0.00 1,615,446.53
652073909 LG ELECTRONICS INC COMMON STOCK 04 Sep 2020 08 Sep 2020 CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR4 0.03
95.000 1,189.650000 NJGO Local  83,000.000000 0.00 3,943.00 0.00 7,888,943.00
Base 69.768419 0.00 3.31 0.00 6,631.31

Page 79 Prepared by State Street



Purchase Report by Report Date

Composite

September 1, 2020 to September 30, 2020

View Date:

October 13, 2020

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
07 Sep 2020 09 Sep 2020 JPMORGAN SECURITIES(ASIA PACIFIC)LT KRW/KR4 0.03
44.000 1,189.650000 NJGO Local 83,000.000000 0.00 1,826.00 0.00 3,653,826.00
Base 69.768419 0.00 1.53 0.00 3,071.35
652073909 Total
139.000 Local 0.00 5,769.00 0.00 11,542,769.00
Base 0.00 4.84 0.00 9,702.66
BDVLJ7906 ORION CORP/REPUBLIC OF KOREA COMMON STOCK 10 Sep 2020 14 Sep 2020 CITIGROUP GLBL MARKTET KOERA SECS L KRW/KR4 0.05
2,079.000 1,185.000000 NJGF Local 137,792.207792 0.00 114,588.00 0.00 286,584,588.00
Base 116.280344 0.00 96.70 0.00 241,843.53
BZ1G17900 HUGEL INC COMMON STOCK 18 Sep 2020 22 Sep 2020 CITIGROUP GLBL MARKTET KOERA SECS L KRW/KR4 0.07
2,206.000 1,160.400000 NJGF Local 194,354.714415 0.00 171,499.00 0.00 428,917,999.00
Base 167.489413 0.00 147.79 0.00 369,629.44
SOUTH KOREAN WON Total
37,410.000 Local 0.00 3,875,275.00 0.00 4,154,444,123.00
Base 0.00 3,290.71 0.00 3,527,770.56
SWEDISH KRONA
567959903 INVESTOR AB B SHS COMMON STOCK SEK6. 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. SEK/SE1
43,600.000 8.763600 NJDE Local 567.825300 0.00 618.93 0.00 24,757,802.01
Base 64.793612 0.00 70.63 0.00 2,825,072.12
568743900 HENNES + MAURITZ AB B SHS COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. SEK/SE1
34,000.000 8.763600 NJDE Local 141.521400 0.00 120.29 0.00 4,811,847.89
Base 16.148774 0.00 13.73 0.00 549,072.06
595937905 ERICSSON LM B SHS COMMON STOCK SEK5.009 Sep 2020 14 Sep 2020 3 MACQUARIE CAPITAL (USA) INC. SEK/SE1
124,100.000 8.763600 NJDE Local 97.442800 0.00 302.32 0.00 12,092,953.80
Base 11.119038 0.00 34.50 0.00 1,379,907.09
ACI0JS466 KINDRED GROUP PLC SDR GBP.005 10 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL SEK/SE1
20,718.000 8.745850 NJGH Local 62.461400 0.00 323.52 0.00 1,294,398.81
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Base 7.141833 0.00 36.99 0.00 148,001.49

ACI1194J7 CIBUS NORDIC REAL ESTATE AB COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED SEK/SE1
1,664.000 9.142650 NJGH Local 160.461900 0.00 66.75 0.00 267,075.35
Base 17.550918 0.00 7.30 0.00 29,212.03

B033YF900 CLAS OHLSON AB B SHS COMMON STOCK SEK1. 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED SEK/SE1
4,455.000 9.142650 NJGH Local 88.898500 0.00 99.01 0.00 396,141.83
Base 9.723494 0.00 10.83 0.00 43,328.99

B12PJ2906 HUSQVARNA AB B SHS COMMON STOCK SEK2.009 Sep 2020 14 Sep 2020 MACQUARIE CAPITAL (USA) INC. SEK/SE1
354,000.000 8.763600 NJDE Local 92.333500 0.00 817.15 0.00 32,686,876.15
Base 10.536024 0.00 93.24 0.00 3,729,845.74

B130WD901 RATOS AB B SHS COMMON STOCK SEK3. 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED SEK/SE1
11,659.000 9.142650 NJGH Local 31.933300 0.00 93.08 0.00 372,403.42
Base 3.492784 0.00 10.18 0.00 40,732.55

B1KKBX907 ELECTROLUX AB SER B COMMON STOCK SEK5.009 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. SEK/SE1
184,600.000 8.763600 NJDE Local 182.098000 0.00 840.38 0.00 33,616,131.18
Base 20.778904 0.00 95.89 0.00 3,835,881.51

B1W6PY908 NOBIA AB COMMON STOCK SEK.3324 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED SEK/SE1
7,287.000 9.142650 NJGH Local 57.319800 0.00 104.42 0.00 417,793.80
Base 6.269495 0.00 11.42 0.00 45,697.23

B23PWD904 MEKONOMEN AB COMMON STOCK SEK2.524 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED SEK/SE1
10,151.000 9.142650 NJGH Local 90.339600 0.00 229.26 0.00 917,266.54
Base 9.881118 0.00 25.08 0.00 100,328.30
BD4535902 BHG GROUP AB COMMON STOCK 07 Sep 2020 09 Sep 2020 CARNEGIE INVESTMENT BANK AB SEK/SE1 0.01
2,678.000 8.753850 NJGF Local 120.242400 0.00 193.21 0.00 322,202.36
Base 13.735945 0.00 22.07 0.00 36,806.93
08 Sep 2020 10 Sep 2020 CARNEGIE INVESTMENT BANK AB SEK/SE1 0.01
2,710.000 8.810900 NJGF Local 120.069300 0.00 195.23 0.00 325,583.03
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Base 13.627359 0.00 22.16 0.00 36,952.30
09 Sep 2020 11 Sep 2020 J.P. MORGAN SECURITIES PLC SEK/SE1 0.01
13,031.000 8.763600 NJGF Local 114.504100 0.00 596.84 0.00 1,492,699.77
Base 13.065875 0.00 68.10 0.00 170,329.52
BD4535902 Total
18,419.000 Local 0.00 985.28 0.00 2,140,485.16
Base 0.00 112.33 0.00 244,088.75
BD97BS904 ATLAS COPCO AB B SHS COMMON STOCK SEK. 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. SEK/SE1
69,200.000 8.763600 NJDE Local 359.032800 0.00 621.13 0.00 24,845,690.89
Base 40.968643 0.00 70.88 0.00 2,835,100.97
BFF5BL901 SVOLDER AB B COMMON STOCK SEK10.24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED SEK/SE1
4,380.000 9.142650 NJGH Local 160.299799 0.00 175.53 0.00 702,288.65
Base 17.533188 0.00 19.20 0.00 76,814.56
BJZ270908 BUFAB AB COMMON STOCK SEK.0124 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED SEK/SE1
2,204.000 9.142650 NJGH Local 119.916700 0.00 66.07 0.00 264,362.48
Base 13.116186 0.00 7.23 0.00 28,915.30
BLN8T4902 ADDTECH AB B SHARES COMMON STOCK SEK.75 15 Sep 2020 17 Sep 2020 STOCKSPLIT NON CASH SEK/SE1
141,816.000 8.904900 NJGF Local 104.249476 0.00 0.00 0.00 14,784,243.78
Base 11.706978 0.00 0.00 0.00 1,660,236.87
SWEDISH KRONA Total
1,032,253.000 Local 0.00 5,463.12 0.00 154,367,761.74
Base 0.00 619.43 0.00 17,572,235.56
SWISS FRANC
435003900 FORBO HOLDING AG REG COMMON STOCK CHF.1 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED CHF/CH1 0.40
78.000 0.927750 NJGH Local 1,477.384600 0.00 28.81 0.00 115,264.81
Base 1,5692.438265 0.00 31.05 0.00 124,241.24
469737902 ASCOM HOLDING AG REG COMMON STOCK CHF.5 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED CHF/CH1
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2,381.000 0.927750 NJGH Local 11.635400 0.00 6.93 0.00 27,710.82
Base 12.541525 0.00 7.47 0.00 29,868.84
598061901 GIVAUDAN REG COMMON STOCK CHF10.09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. CHF/CH1 0.11
700.000 0.913600 NJDE Local 3,928.115700 0.00 68.74 0.00 2,749,749.73
Base 4,299.601248 0.00 75.24 0.00 3,009,796.11
598381903 ZURICH INSURANCE GROUP AG COMMON STOCK CHF.1 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. CHF/CH1 0.01
7,500.000 0.913600 NJDE Local 340.218400 0.00 63.79 0.00 2,551,701.79
Base 372.393170 0.00 69.82 0.00 2,793,018.60

710306903 NOVARTIS AG REG COMMON STOCK CHF.5 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. CHF/CH1
107,500.000 0.913600 NJDE Local 80.914300 0.00 217.46 0.00 8,698,504.71
Base 88.566440 0.00 238.03 0.00 9,521,130.37

710889908 ABB LTD REG COMMON STOCK CHF.1209 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. CHF/CH1
109,300.000 0.913600 NJDE Local 23.947800 0.00 65.44 0.00 2,617,559.98
Base 26.212566 0.00 71.63 0.00 2,865,105.06
711038901 ROCHE HOLDING AG GENUSSCHEIN COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. CHF/CH1 0.01
22,700.000 0.913600 NJDE Local 327.708100 0.00 185.97 0.00 7,439,159.84
Base 358.699759 0.00 203.56 0.00 8,142,688.09

712387901 NESTLE SA REG COMMON STOCK CHF.1 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. CHF/CH1
87,800.000 0.913600 NJDE Local 109.867700 0.00 241.16 0.00 9,646,625.22
Base 120.257990 0.00 263.97 0.00 10,558,915.52
733337901 LONZA GROUP AG REG COMMON STOCK CHF1.009 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. CHF/CH1 0.01
4,500.000 0.913600 NJDE Local 545.487400 0.00 61.37 0.00 2,454,754.67
Base 597.074650 0.00 67.17 0.00 2,686,903.10

ACIOOMQT5 SWISS RE AG COMMON STOCK CHF.1 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. CHF/CH1
34,600.000 0.913600 NJDE Local 77.808000 0.00 67.30 0.00 2,692,224.10
Base 85.166375 0.00 73.66 0.00 2,946,830.23

ACIO9N1W4 UBS GROUP AG REG COMMON STOCK CHF.1 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. CHF/CH1

Page 83

Prepared by State Street




Purchase Report by Report Date

Composite STATE STRE'ET
September 1, 2020 to September 30, 2020 View Date: October 13, 2020
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
228,500.000 0.913600 NJDE Local 11.204200 0.00 64.00 0.00 2,560,223.70
Base 12.263792 0.00 70.05 0.00 2,802,346.43
ACI136GD1 SIKA AG REG COMMON STOCK CHF.0109 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. CHF/CH1 0.01
14,500.000 0.913600 NJDE Local 216.456100 0.00 78.47 0.00 3,138,691.92
Base 236.926554 0.00 85.89 0.00 3,435,520.93
ACI198PY5 ALCON INC COMMON STOCK CHF.0409 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. CHF/CH1
48,900.000 0.913600 NJDE Local 51.066300 0.00 62.43 0.00 2,497,204.50
Base 55.895687 0.00 68.33 0.00 2,733,367.45
B3NHS0901 PEACH PROPERTY GROUP AG COMMON STOCK CHF1.024 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED CHF/CH1 0.01
579.000 0.927750 NJGH Local 41.794800 0.00 6.05 0.00 24,205.24
Base 45.049636 0.00 6.52 0.00 26,090.26
SWISS FRANC Total
669,538.000 Local 0.00 1,217.92 0.00 47,213,581.03
Base 0.00 1,332.39 0.00 51,675,822.23
THAILAND BAHT
967AWW905 SIAM CEMENT CO THB1 ALIEN MKT 10 Sep 2020 14 Sep 2020 RIGHTS ISSUE (NON CASH) THB/TH1
31,113.000 31.375000 NJEB Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
BHZ6DL901 TQM CORP PCL FOREIGN FOREIGN SH. THB1.0 A 01 Sep 2020 03 Sep 2020 CLSA SINGAPORE PTE LTD. THB/TH1
16,399.000 31.075000 NJGE Local 125.609900 0.00 2,059.88 216.29 2,062,152.92
Base 4.042153 0.00 66.29 6.96 66,360.51
02 Sep 2020 08 Sep 2020 CLSA SINGAPORE PTE LTD. THB/TH1
12,112.000 31.220000 NJGE Local 123.495200 0.00 1,495.77 157.06 1,497,426.69
Base 3.955644 0.00 47.91 5.03 47,963.70
08 Sep 2020 10 Sep 2020 MACQUARIE BANK LIMITED THB/TH1 0.01
16,776.000 31.447500 NJGE Local 122.774600 0.00 3,089.50 36.04 2,062,792.23
Base 3.904113 0.00 98.24 1.15 65,594.79
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09 Sep 2020 11 Sep 2020 MACQUARIE BANK LIMITED THB/TH1

11,290.000 31.375000 NJGE Local 119.707200 0.00 675.75 23.65 1,352,193.69

Base 3.815369 0.00 21.54 0.75 43,097.81

10 Sep 2020 14 Sep 2020 MACQUARIE BANK LIMITED THB/TH1 0.01

22,334.000 31.305000 NJGE Local 121.321300 0.00 4,064.38 47.42 2,713,701.71

Base 3.875461 0.00 129.83 1.51 86,685.89

11 Sep 2020 15 Sep 2020 MACQUARIE BANK LIMITED THB/TH1 0.01

20,739.000 31.325000 NJGE Local 119.953100 0.00 3,731.56 43.53 2,491,482.43

Base 3.829309 0.00 119.12 1.39 79,536.55

14 Sep 2020 16 Sep 2020 MACQUARIE BANK LIMITED THB/TH1 0.01

46,334.000 31.337500 NJGE Local 119.772400 0.00 8,324.30 97.12 5,557,955.80

Base 3.822015 0.00 265.63 3.10 177,357.98

15 Sep 2020 17 Sep 2020 MACQUARIE BANK LIMITED THB/TH1 0.01

3,751.000 31.210000 NJGE Local 119.942900 0.00 674.86 7.87 450,588.55

Base 3.843092 0.00 21.62 0.25 14,437.31

16 Sep 2020 18 Sep 2020 MACQUARIE BANK LIMITED THB/TH1 0.01

10,314.000 31.112500 NJGE Local 122.630800 0.00 1,897.22 2213 1,266,733.42

Base 3.941528 0.00 60.98 0.71 40,714.61

17 Sep 2020 21 Sep 2020 MACQUARIE BANK LIMITED THB/TH1 0.01

25,500.000 31.200000 NJGE Local 124.879000 0.00 4,776.62 55.73 3,189,246.85

Base 4.002532 0.00 153.10 1.79 102,219.45

18 Sep 2020 22 Sep 2020 MACQUARIE BANK LIMITED THB/TH1 0.01

26,437.000 31.110000 NJGE Local 129.018600 0.00 5,116.30 59.69 3,416,040.72

Base 4.147175 0.00 164.46 1.92 109,805.23

21 Sep 2020 23 Sep 2020 MACQUARIE BANK LIMITED THB/TH1 0.01

52,144.000 31.220000 NJGE Local 134.992900 0.00 10,558.60 123.18 7,049,751.56

Base 4.323924 0.00 338.20 3.95 225,808.83

23 Sep 2020 25 Sep 2020 MACQUARIE BANK LIMITED THB/TH1 0.01

100,619.000 31.470000 NJGE Local 142.235100 0.00 21,467.33 250.45 14,333,271.31
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Base 4.519704 0.00 682.15 7.96 455,458.26
BHZ6DL901 Total
364,749.000 Local 0.00 67,932.07 1,140.16 47,443,337.88
Base 0.00 2,169.07 36.47 1,515,040.92
THAILAND BAHT Total
395,862.000 Local 0.00 67,932.07 1,140.16 47,443,337.88
Base 0.00 2,169.07 36.47 1,515,040.92
UAE DIRHAM
B01RM2901 EMAAR PROPERTIES PJSC COMMON STOCK AED1.001 Sep 2020 03 Sep 2020 J.P. MORGAN SECURITIES PLC AED/AE1
40,668.000 3.673150 NJGO Local 2.876280 0.00 292.43 0.00 117,264.99
Base 0.783055 0.00 79.61 0.00 31,924.91
02 Sep 2020 06 Sep 2020 J.P. MORGAN SECURITIES PLC AED/AE1
38,777.000 3.673150 NJGO Local 2.890430 0.00 280.21 0.00 112,362.41
Base 0.786908 0.00 76.29 0.00 30,590.20
03 Sep 2020 J.P. MORGAN SECURITIES PLC AED/AE1
35,941.000 3.673150 NJGO Local 2.948420 0.00 264.92 0.00 106,234.08
Base 0.802695 0.00 7212 0.00 28,921.79
03 Sep 2020 CANCEL J.P. MORGAN SECURITIES PLC AED/AE1
-35,941.000 3.673150 NJGO Local 2.948420 0.00 -264.92 0.00 -106,234.08
Base 0.802695 0.00 -72.12 0.00 -28,921.79
03 Sep 2020 07 Sep 2020 J.P. MORGAN SECURITIES PLC AED/AE1
35,941.000 3.673150 NJGO Local 2.948420 0.00 264.92 0.00 106,234.08
Base 0.802695 0.00 7212 0.00 28,921.79
07 Sep 2020 09 Sep 2020 J.P. MORGAN SECURITIES PLC AED/AE1
15,924.000 3.673150 NJGO Local 2.920700 0.00 116.27 0.00 46,625.50
Base 0.795149 0.00 31.65 0.00 12,693.60
08 Sep 2020 10 Sep 2020 J.P. MORGAN SECURITIES PLC AED/AE1
42,554.000 3.673150 NJGO Local 2.935060 0.00 312.25 0.00 125,210.79
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Base 0.799058 0.00 85.01 0.00 34,088.12
09 Sep 2020 13 Sep 2020 J.P. MORGAN SECURITIES PLC AED/AE1
28,376.000 3.673150 NJGO Local 2.930560 0.00 207.89 0.00 83,365.46
Base 0.797833 0.00 56.60 0.00 22,695.90
10 Sep 2020 14 Sep 2020 J.P. MORGAN SECURITIES PLC AED/AE1
23,782.000 3.672900 NJGO Local 2.924070 0.00 173.85 0.00 69,714.08
Base 0.796120 0.00 47.33 0.00 18,980.66
14 Sep 2020 16 Sep 2020 J.P. MORGAN SECURITIES PLC AED/AE1
21,515.000 3.673150 NJGO Local 2.910350 0.00 156.54 0.00 62,772.72
Base 0.792331 0.00 42.62 0.00 17,089.62
15 Sep 2020 17 Sep 2020 J.P. MORGAN SECURITIES PLC AED/AE1
37,095.000 3.673150 NJGO Local 2.943200 0.00 272.95 0.00 109,450.95
Base 0.801274 0.00 74.31 0.00 29,797.57
16 Sep 2020 20 Sep 2020 J.P. MORGAN SECURITIES PLC AED/AE1
29,675.000 3.673150 NJGO Local 2.988910 0.00 221.74 0.00 88,917.64
Base 0.813718 0.00 60.37 0.00 24,207.46
17 Sep 2020 21 Sep 2020 J.P. MORGAN SECURITIES PLC AED/AE1
29,671.000 3.673150 NJGO Local 2.981000 0.00 221.12 0.00 88,670.37
Base 0.811565 0.00 60.20 0.00 24,140.14
21 Sep 2020 23 Sep 2020 J.P. MORGAN SECURITIES PLC AED/AE1
29,445.000 3.673150 NJGO Local 2.966740 0.00 218.39 0.00 87,574.05
Base 0.807683 0.00 59.46 0.00 23,841.68
B01RM2901 Total
373,423.000 Local 0.00 2,738.56 0.00 1,098,163.04
Base 0.00 745.57 0.00 298,971.65
UAE DIRHAM Total
373,423.000 Local 0.00 2,738.56 0.00 1,098,163.04
Base 0.00 745.57 0.00 298,971.65
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US DOLLAR
02083X103 ALPINE INCOME PROPERTY TRUST  REIT USD.01 11 Sep 2020 15 Sep 2020 J.P. MORGAN SECURITIES LLC USD/DTC 0.01
4,200.000 1.000000 NJFQ Local 14.823600 0.00 42.00 0.00 62,301.12
Base 14.823600 0.00 42.00 0.00 62,301.12
14 Sep 2020 16 Sep 2020 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.01
800.000 1.000000 NJFQ Local 15.908400 0.00 8.00 0.00 12,734.72
Base 15.908400 0.00 8.00 0.00 12,734.72
02083X103 Total
5,000.000 Local 0.00 50.00 0.00 75,035.84
Base 0.00 50.00 0.00 75,035.84
05965X109 BANCO SANTANDER CHILE ADR ADR 01 Sep 2020 03 Sep 2020 NATIONAL FINANCIAL SERVICES CORPORA  USD/DTC 0.01
1,103.000 1.000000 NJGO Local 15.384379 0.00 8.27 0.00 16,977.24
Base 15.384379 0.00 8.27 0.00 16,977.24
01Sep 2020 03 Sep 2020 MORGAN STANLEY CO INCORPORATED USD/DTC 0.02
2,264.000 1.000000 NJGO Local 15.390000 0.00 4528 0.00 34,888.24
Base 15.390000 0.00 4528 0.00 34,888.24
05965X109 Total
3,367.000 Local 0.00 53.55 0.00 51,865.48
Base 0.00 53.55 0.00 51,865.48
101121101 BOSTON PROPERTIES INC REIT USD.01 14 Sep 2020 16 Sep 2020 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.01
5,000.000 1.000000 NJFQ Local 85.932000 0.00 50.00 0.00 429,710.00
Base 85.932000 0.00 50.00 0.00 429,710.00
11135E104 BROADSTONE NET LEASE INC A COMMON STOCK 17 Sep 2020 21 Sep 2020 J.P. MORGAN SECURITIES LLC USD/DTC
65,000.000 1.000000 NJFR Local 17.000000 0.00 0.00 0.00 1,105,000.00
Base 17.000000 0.00 0.00 0.00 1,105,000.00
133131102 CAMDEN PROPERTY TRUST REIT USD.01 14 Sep 2020 16 Sep 2020 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.01
9,000.000 1.000000 NJFQ Local 93.698500 0.00 90.00 0.00 843,376.50
Base 93.698500 0.00 90.00 0.00 843,376.50
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201712205 COMMERCIAL INTL BANK GDR REG GDR EGP10. 09 Sep 2020 11 Sep 2020 GOLDMAN SACHS INTERNATIONAL USD/EUR
28,883.000 1.000000 NJGO Local 4.093287 0.00 70.94 0.00 118,297.34
Base 4.093287 0.00 70.94 0.00 118,297.34

10 Sep 2020 14 Sep 2020 PERSHING SECURITIES LIMITED USD/EUR
2,336.000 1.000000 NJGO Local 4.170000 0.00 1.66 0.00 9,742.78
Base 4.170000 0.00 1.66 0.00 9,742.78

14 Sep 2020 16 Sep 2020 INVESTMENT TECHNOLOGY GROUP LTD USD/EUR
19,871.000 1.000000 NJGO Local 4.250000 0.00 14.36 0.00 84,466.11
Base 4.250000 0.00 14.36 0.00 84,466.11

14 Sep 2020 16 Sep 2020 GOLDMAN SACHS INTERNATIONAL USD/EUR
19,490.000 1.000000 NJGO Local 4.241182 0.00 49.60 0.00 82,710.23
Base 4.241182 0.00 49.60 0.00 82,710.23

16 Sep 2020 18 Sep 2020 PERSHING SECURITIES LIMITED USD/EUR
170.000 1.000000 NJGO Local 4.241666 0.00 0.12 0.00 721.20
Base 4.241666 0.00 0.12 0.00 721.20

17 Sep 2020 21 Sep 2020 RENAISSANCE CAPITAL LTD USD/EUR
3,983.000 1.000000 NJGO Local 4.250000 0.00 10.16 0.00 16,937.91
Base 4.250000 0.00 10.16 0.00 16,937.91

17 Sep 2020 21 Sep 2020 INVESTMENT TECHNOLOGY GROUP LTD USD/EUR
3,983.000 1.000000 NJGO Local 4.255000 0.00 2.88 0.00 16,950.55
Base 4.255000 0.00 2.88 0.00 16,950.55

17 Sep 2020 21 Sep 2020 PERSHING SECURITIES LIMITED USD/EUR
627.000 1.000000 NJGO Local 4.247702 0.00 0.45 0.00 2,663.76
Base 4.247702 0.00 0.45 0.00 2,663.76

21 Sep 2020 25 Sep 2020 2 RENAISSANCE CAPITAL LTD USD/EUR
16,927.000 1.000000 NJGO Local 4.244973 0.00 43.11 0.00 71,897.76
Base 4.244973 0.00 43.11 0.00 71,897.76

21 Sep 2020 23 Sep 2020 PERSHING SECURITIES LIMITED USD/EUR
9,957.000 1.000000 NJGO Local 4.243227 0.00 7.18 0.00 42,256.99
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Base 4.243227 0.00 7.18 0.00 42,256.99
21Sep 2020 23 Sep 2020 GOLDMAN SACHS INTERNATIONAL USD/EUR
16,928.000 1.000000 NJGO Local 4.255000 0.00 43.22 0.00 72,071.86
Base 4.255000 0.00 43.22 0.00 72,071.86
23 Sep 2020 25 Sep 2020 RENAISSANCE CAPITAL LTD USD/EUR
5,974.000 1.000000 NJGO Local 4.243333 0.00 15.21 0.00 25,364.88
Base 4.243333 0.00 15.21 0.00 25,364.88
24 Sep 2020 28 Sep 2020 RENAISSANCE CAPITAL LTD USD/EUR
4,979.000 1.000000 NJGO Local 4.250000 0.00 12.70 0.00 21,173.45
Base 4.250000 0.00 12.70 0.00 21,173.45
24 Sep 2020 29 Sep 2020 1 PERSHING SECURITIES LIMITED USD/EUR
1,494.000 1.000000 NJGO Local 4.227500 0.00 1.07 0.00 6,316.96
Base 4.227500 0.00 1.07 0.00 6,316.96
29 Sep 2020 OPEN HSBC BANK PLC USD/EUR
7,082.000 1.000000 NJGO Local 4.260000 0.00 18.10 0.00 30,187.42
Base 4.260000 0.00 18.10 0.00 30,187.42
30 Sep 2020 OPEN PERSHING SECURITIES LIMITED USD/EUR
28.000 1.000000 NJGO Local 4.250000 0.00 0.02 0.00 119.02
Base 4.250000 0.00 0.02 0.00 119.02
201712205 Total
142,712.000 Local 0.00 290.78 0.00 601,878.22
Base 0.00 290.78 0.00 601,878.22
220027108 CORPORATE OFFICE PROPERTIES ~ REIT USD.01 24 Sep 2020 28 Sep 2020 J.P. MORGAN SECURITIES LLC USD/DTC 0.01
22,000.000 1.000000 NJFQ Local 22.120100 0.00 220.00 0.00 486,862.20
Base 22.120100 0.00 220.00 0.00 486,862.20
25 Sep 2020 29 Sep 2020 INSTINET LLC USD/DTC 0.01
11,500.000 1.000000 NJFQ Local 22.703800 0.00 80.50 0.00 261,174.20
Base 22.703800 0.00 80.50 0.00 261,174.20
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220027108 Total

33,500.000 Local 0.00 300.50 0.00 748,036.40
Base 0.00 300.50 0.00 748,036.40
253868103 DIGITAL REALTY TRUST INC REIT USD.01 21 Sep 2020 23 Sep 2020 RBC CAPITAL MARKETS, LLC USD/DTC 0.01
1,500.000 1.000000 NJFR Local 143.207800 0.00 15.00 0.00 214,826.70
Base 143.207800 0.00 15.00 0.00 214,826.70
29260V105 ENDAVA PLC SPON ADR ADR GBP.0002 15 Sep 2020 17 Sep 2020 BARCLAYS CAPITAL LE uUSsb/DTC 0.02
6,540.000 1.000000 NJGF Local 56.198700 0.00 98.10 0.00 367,637.60
Base 56.198700 0.00 98.10 0.00 367,637.60
16 Sep 2020 18 Sep 2020 BARCLAYS CAPITAL LE USD/DTC 0.02
5,410.000 1.000000 NJGF Local 57.249100 0.00 81.15 0.00 309,798.78
Base 57.249100 0.00 81.15 0.00 309,798.78
17 Sep 2020 21 Sep 2020 LIQUIDNET INC USD/DTC 0.01
4,875.000 1.000000 NJGF Local 57.492900 0.00 24.38 0.00 280,302.27
Base 57.492900 0.00 24.38 0.00 280,302.27
17 Sep 2020 21 Sep 2020 BARCLAYS CAPITAL LE uUSsb/DTC 0.02
3,780.000 1.000000 NJGF Local 57.971900 0.00 56.70 0.00 219,190.48
Base 57.971900 0.00 56.70 0.00 219,190.48
18 Sep 2020 22 Sep 2020 SANFORD C BERNSTEIN CO LLC USD/DTC 0.02
469.000 1.000000 NJGF Local 59.071700 0.00 7.04 0.00 27,711.67
Base 59.071700 0.00 7.04 0.00 27,711.67

29260V105 ENDAVA PLC SPON ADR ADR GBP.0002 24 Sep 2020 28 Sep 2020 J P MORGAN SECURITIES INC USD/DTC
890.000 1.000000 NJGH Local 58.663100 0.00 1.78 0.00 52,211.94
Base 58.663100 0.00 1.78 0.00 52,211.94

29260V105 Total

21,964.000 Local 0.00 269.15 0.00 1,256,852.74
Base 0.00 269.15 0.00 1,256,852.74

36467J108 GAMING AND LEISURE PROPERTIE REIT 25 Sep 2020 25 Sep 2020 AUTREPAT-STK/$ DIV USD/DTC
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1,531.000 1.000000 NJFR Local 37.769346 0.00 0.00 0.00 57,824.87
Base 37.769346 0.00 0.00 0.00 57,824.87
36467J108 GAMING AND LEISURE PROPERTIE REIT 25 Sep 2020 25 Sep 2020 AUTREPAT-STK/$ DIV uUsSb/DTC
1,340.000 1.000000 NJFQ Local 37.766253 0.00 0.00 0.00 50,606.78
Base 37.766253 0.00 0.00 0.00 50,606.78
36467J108 Total
2,871.000 Local 0.00 0.00 0.00 108,431.65
Base 0.00 0.00 0.00 108,431.65
37954A204 GLOBAL MEDICAL REIT INC REIT 02 Sep 2020 04 Sep 2020 BARCLAYS CAPITAL INC USD/DTC 0.01
20,000.000 1.000000 NJFQ Local 13.316100 0.00 200.00 0.00 266,522.00
Base 13.316100 0.00 200.00 0.00 266,522.00
438090805 HON HAI PRECISION GDR REG S GDR 09 Sep 2020 11 Sep 2020 CS FIRST BOSTON (HONG KONG) LIMITED USD/EUR
146,100.000 1.000000 NJGO Local 5.343100 0.00 0.00 0.00 780,626.91
Base 5.343100 0.00 0.00 0.00 780,626.91
45104G104 ICICI BANK LTD SPON ADR ADR 08 Sep 2020 10 Sep 2020 MORGAN STANLEY CO INCORPORATED USD/DTC 0.02
74,136.000 1.000000 NJGO Local 10.300758 0.00 1,482.72 0.00 765,139.70
Base 10.300758 0.00 1,482.72 0.00 765,139.70
46187W107 INVITATION HOMES INC REIT USD.01 14 Sep 2020 16 Sep 2020 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.01
10,000.000 1.000000 NJFQ Local 29.245100 0.00 100.00 0.00 292,551.00
Base 29.245100 0.00 100.00 0.00 292,551.00
46429B614 ISHARES MSCI INDIA SMALL CAP E ISHARES MSCI INDIAS 15 Sep 2020 17 Sep 2020 W.H. NEWBOLD'S SON & CO., INC.(CLRS uUSsb/DTC 0.02
65,171.000 1.000000 NJGE Local 36.431900 0.00 1,303.42 0.00 2,375,606.77
Base 36.431900 0.00 1,303.42 0.00 2,375,606.77
46434G772 ISHARES MSCI TAIWAN ETF ISHARES MSCI TAIWAN 18 Sep 2020 22 Sep 2020 BOFA SECURITIES, INC. uUSb/DTC 0.01
9,129.000 1.000000 NJGF Local 45.534500 0.00 45.65 0.00 415,730.10
Base 45.534500 0.00 45.65 0.00 415,730.10
489398107 KENNEDY WILSON HOLDINGS INC COMMON STOCK USD. 25 Sep 2020 29 Sep 2020 INSTINET LLC USD/DTC 0.01
17,250.000 1.000000 NJFQ Local 14.423600 0.00 120.75 0.00 248,927.85
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Base 14.423600 0.00 120.75 0.00 248,927.85
30 Sep 2020 OPEN MACQUARIE CAPITAL (USA) INC. USD/DTC 0.01
10,000.000 1.000000 NJFQ Local 14.641200 0.00 70.00 0.00 146,482.00
Base 14.641200 0.00 70.00 0.00 146,482.00
489398107 Total

27,250.000 Local 0.00 190.75 0.00 395,409.85
Base 0.00 190.75 0.00 395,409.85
49446R109 KIMCO REALTY CORP REIT USD.01 14 Sep 2020 16 Sep 2020 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.01
20,000.000 1.000000 NJFQ Local 12.223300 0.00 200.00 0.00 244,666.00
Base 12.223300 0.00 200.00 0.00 244,666.00
53223X107 LIFE STORAGE INC REIT USD.01 15 Sep 2020 17 Sep 2020 J.P. MORGAN SECURITIES LLC USD/DTC 0.01
10,000.000 1.000000 NJFQ Local 110.521500 0.00 100.00 0.00 1,105,315.00
Base 110.521500 0.00 100.00 0.00 1,105,315.00

647211002 JARDINE MATHESON HLDGS LTD COMMON STOCK USD.2509 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. USD/SG4
14,500.000 1.000000 NJDE Local 39.849000 0.00 14.45 231.12 578,056.07
Base 39.849000 0.00 14.45 231.12 578,056.07

10 Sep 2020 14 Sep 2020 MACQUARIE CAPITAL (USA) INC. USD/SG4
9,300.000 1.000000 NJDE Local 39.276200 0.00 9.13 146.11 365,423.90
Base 39.276200 0.00 9.13 146.11 365,423.90

647211002 Total

23,800.000 Local 0.00 23.58 377.23 943,479.97
Base 0.00 23.58 377.23 943,479.97
648691103 NEW SENIOR INVESTMENT GROUP  REIT 02 Sep 2020 04 Sep 2020 BARCLAYS CAPITAL INC USD/DTC 0.01
25,000.000 1.000000 NJFQ Local 4.498500 0.00 250.00 0.00 112,712.50
Base 4.498500 0.00 250.00 0.00 112,712.50
24 Sep 2020 28 Sep 2020 J.P. MORGAN SECURITIES LLC USD/DTC 0.01
5,000.000 1.000000 NJFQ Local 3.907700 0.00 50.00 0.00 19,588.50
Base 3.907700 0.00 50.00 0.00 19,588.50
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648691103 Total

30,000.000 Local 0.00 300.00 0.00 132,301.00

Base 0.00 300.00 0.00 132,301.00

65342V101 NEXPOINT REAL ESTATE FINANCE REIT USD.01 02 Sep 2020 04 Sep 2020 BARCLAYS CAPITAL INC USD/DTC 0.01

4,143.000 1.000000 NJFR Local 15.628900 0.00 41.43 0.00 64,791.96

Base 15.628900 0.00 41.43 0.00 64,791.96

03 Sep 2020 08 Sep 2020 BARCLAYS CAPITAL INC USD/DTC 0.01

1,457.000 1.000000 NJFR Local 15.697700 0.00 14.57 0.00 22,886.12

Base 15.697700 0.00 14.57 0.00 22,886.12

04 Sep 2020 09 Sep 2020 BARCLAYS CAPITAL INC USD/DTC 0.01

1,400.000 1.000000 NJFR Local 15.553200 0.00 14.00 0.00 21,788.48

Base 15.553200 0.00 14.00 0.00 21,788.48
65342V101 Total

7,000.000 Local 0.00 70.00 0.00 109,466.56

Base 0.00 70.00 0.00 109,466.56

669888109 NOVATEK PJSC SPONS GDR REG S GDR 02 Sep 2020 04 Sep 2020 J.P. MORGAN SECURITIES PLC USD/EUR 0.09

3,420.000 1.000000 NJGO Local 147.111667 0.00 301.87 0.00 503,423.77

Base 147.111667 0.00 301.87 0.00 503,423.77

03 Sep 2020 08 Sep 2020 J.P. MORGAN SECURITIES PLC USD/EUR 0.09

896.000 1.000000 NJGO Local 145.505636 0.00 78.22 0.00 130,451.27

Base 145.505636 0.00 78.22 0.00 130,451.27

04 Sep 2020 08 Sep 2020 J.P. MORGAN SECURITIES PLC USD/EUR 0.09

255.000 1.000000 NJGO Local 149.003725 0.00 22.80 0.00 38,018.75

Base 149.003725 0.00 22.80 0.00 38,018.75

07 Sep 2020 09 Sep 2020 J.P. MORGAN SECURITIES PLC USD/EUR 0.09

416.000 1.000000 NJGO Local 147.316977 0.00 36.77 0.00 61,320.63

Base 147.316977 0.00 36.77 0.00 61,320.63

07 Sep 2020 09 Sep 2020 PERSHING SECURITIES LIMITED USD/EUR 0.02
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205.000 1.000000 NJGO Local 146.100000 0.00 5.09 0.00 29,955.59
Base 146.100000 0.00 5.09 0.00 29,955.59
08 Sep 2020 10 Sep 2020 J.P. MORGAN SECURITIES PLC USD/EUR 0.09
1,462.000 1.000000 NJGO Local 144.309215 0.00 126.59 0.00 211,106.66
Base 144.309215 0.00 126.59 0.00 211,106.66
669888109 Total
6,654.000 Local 0.00 571.34 0.00 974,276.67
Base 0.00 571.34 0.00 974,276.67
67079A961 NUVEI CORP SUBORDINATE VTG COMMON STOCK 17 Sep 2020 22 Sep 2020 CREDIT SUISSE SECURITIES (USA) LLC USD/CAN
21,422.000 1.000000 NJGF Local 26.000000 0.00 0.00 0.00 556,972.00
Base 26.000000 0.00 0.00 0.00 556,972.00
25 Sep 2020 29 Sep 2020 CITIBANK CANADA USD/CAN 0.02
6,927.000 1.000000 NJGF Local 39.769200 0.00 165.29 0.00 275,646.54
Base 39.769200 0.00 165.29 0.00 275,646.54
67079A961 Total
28,349.000 Local 0.00 165.29 0.00 832,618.54
Base 0.00 165.29 0.00 832,618.54
681936100 OMEGA HEALTHCARE INVESTORS REIT USD.1 21 Sep 2020 23 Sep 2020 J.P. MORGAN SECURITIES LLC uUSD/DTC 0.01
35,000.000 1.000000 NJFQ Local 30.820000 0.00 350.00 0.00 1,079,050.00
Base 30.820000 0.00 350.00 0.00 1,079,050.00
681936100 OMEGA HEALTHCARE INVESTORS REIT USD.1 21 Sep 2020 23 Sep 2020 J.P. MORGAN SECURITIES LLC USD/DTC 0.01
35,000.000 1.000000 NJFR Local 30.820000 0.00 350.00 0.00 1,079,050.00
Base 30.820000 0.00 350.00 0.00 1,079,050.00
681936100 Total
70,000.000 Local 0.00 700.00 0.00 2,158,100.00
Base 0.00 700.00 0.00 2,158,100.00
69343P105 LUKOIL PJSC SPON ADR ADR RUB.025 18 Sep 2020 18 Sep 2020 BANK OF AMERICA CORPORATION USD/EUR 0.03
19,072.000 1.000000 NJGJ Local 61.956500 0.00 590.82 0.00 1,182,225.19
Base 61.956500 0.00 590.82 0.00 1,182,225.19

Page 95 Prepared by State Street



Purchase Report by Report Date

Composite STATE STREET
September 1, 2020 to September 30, 2020 View Date: October 13, 2020
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

21Sep 2020 23 Sep 2020 BANK OF AMERICA CORPORATION USD/EUR 0.03
3,148.000 1.000000 NJGJ Local 58.810098 0.00 92.57 0.00 185,226.76
Base 58.810098 0.00 92.57 0.00 185,226.76
22 Sep 2020 22 Sep 2020 GOLDMAN SACHS + CO LLC USD/EUR 0.03
2,449.000 1.000000 NJGJ Local 59.408032 0.00 7275 0.00 145,563.02
Base 59.408032 0.00 7275 0.00 145,563.02
69343P105 Total
24,669.000 Local 0.00 756.14 0.00 1,513,014.97
Base 0.00 756.14 0.00 1,513,014.97
73757R102 POSTAL REALTY TRUST INC A COMMON STOCK USD.0111 Sep 2020 15 Sep 2020 J.P. MORGAN SECURITIES LLC USD/DTC 0.01
2,400.000 1.000000 NJFQ Local 14.399300 0.00 24.00 0.00 34,582.32
Base 14.399300 0.00 24.00 0.00 34,582.32
14 Sep 2020 16 Sep 2020 WILLIAMS CAPITAL GROUP LP (THE) uSD/DTC 0.01
7,500.000 1.000000 NJFQ Local 15.231900 0.00 75.00 0.00 114,314.25
Base 15.231900 0.00 75.00 0.00 114,314.25
15 Sep 2020 17 Sep 2020 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.01
100.000 1.000000 NJFQ Local 15.600000 0.00 1.00 0.00 1,561.00
Base 15.600000 0.00 1.00 0.00 1,561.00
73757R102 Total
10,000.000 Local 0.00 100.00 0.00 150,457.57
Base 0.00 100.00 0.00 150,457.57
74340W103  PROLOGIS INC REIT USD.01 21Sep 2020 23 Sep 2020 J.P. MORGAN SECURITIES LLC USD/DTC 0.01
1,050.000 1.000000 NJFQ Local 97.124300 0.00 10.50 0.00 101,991.02
Base 97.124300 0.00 10.50 0.00 101,991.02
866082100 SUMMIT HOTEL PROPERTIES INC REIT 02 Sep 2020 04 Sep 2020 BARCLAYS CAPITAL INC uSD/DTC 0.01
20,000.000 1.000000 NJFQ Local 5.827700 0.00 200.00 0.00 116,754.00
Base 5.827700 0.00 200.00 0.00 116,754.00
866082100 SUMMIT HOTEL PROPERTIES INC REIT 02 Sep 2020 04 Sep 2020 BARCLAYS CAPITAL INC uSD/DTC 0.01
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25,000.000 1.000000 NJFR Local 5.827700 0.00 250.00 0.00 145,942.50
Base 5.827700 0.00 250.00 0.00 145,942.50
866082100 Total
45,000.000 Local 0.00 450.00 0.00 262,696.50
Base 0.00 450.00 0.00 262,696.50
866674104 SUN COMMUNITIES INC REIT USD.01 30 Sep 2020 OPEN WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.01
7,500.000 1.000000 NJFQ Local 137.571600 0.00 75.00 0.00 1,031,862.00
Base 137.571600 0.00 75.00 0.00 1,031,862.00
902653104 UDRINC REIT USD.01 14 Sep 2020 16 Sep 2020 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.01
30,000.000 1.000000 NJFR Local 35.286200 0.00 300.00 0.00 1,058,886.00
Base 35.286200 0.00 300.00 0.00 1,058,886.00
15 Sep 2020 17 Sep 2020 J.P. MORGAN SECURITIES LLC USD/DTC 0.01
15,750.000 1.000000 NJFR Local 34.978600 0.00 157.50 0.00 551,070.45
Base 34.978600 0.00 157.50 0.00 551,070.45
21 Sep 2020 23 Sep 2020 LOOP CAPITAL MARKETS LLC uUSb/DTC 0.01
22,000.000 1.000000 NJFR Local 32.758600 0.00 220.00 0.00 720,909.20
Base 32.758600 0.00 220.00 0.00 720,909.20
902653104 Total
67,750.000 Local 0.00 677.50 0.00 2,330,865.65
Base 0.00 677.50 0.00 2,330,865.65
95040Q104 WELLTOWER INC REIT USD1.0 08 Sep 2020 10 Sep 2020 J.P. MORGAN SECURITIES LLC USD/DTC 0.01
5,000.000 1.000000 NJFQ Local 61.063800 0.00 50.00 0.00 305,369.00
Base 61.063800 0.00 50.00 0.00 305,369.00
95040Q104 WELLTOWER INC REIT USD1.0 21 Sep 2020 23 Sep 2020 J.P. MORGAN SECURITIES LLC uUSsb/DTC 0.01
10,000.000 1.000000 NJFR Local 54.701400 0.00 100.00 0.00 547,114.00
Base 54.701400 0.00 100.00 0.00 547,114.00
95040Q104 Total
15,000.000 Local 0.00 150.00 0.00 852,483.00
Base 0.00 150.00 0.00 852,483.00
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BORTNX900 NOVOLIPETSK STEEL PJSC GDR GDR 08 Sep 2020 10 Sep 2020 MERRILL LYNCH INTERNATIONAL USD/EUR 0.01
1,017.000 1.000000 NJEB Local 20.982100 0.00 14.94 0.00 21,353.74
Base 20.982100 0.00 14.94 0.00 21,353.74

09 Sep 2020 11 Sep 2020 PERSHING SECURITIES LIMITED USD/EUR 0.01

976.000 1.000000 NJEB Local 21.090000 0.00 10.81 0.00 20,594.65
Base 21.090000 0.00 10.81 0.00 20,594.65

09 Sep 2020 11 Sep 2020 MERRILL LYNCH INTERNATIONAL USD/EUR 0.01

170.000 1.000000 NJEB Local 20.948900 0.00 2.49 0.00 3,563.80
Base 20.948900 0.00 2.49 0.00 3,563.80

10 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL USD/EUR 0.01

1,347.000 1.000000 NJEB Local 20.988100 0.00 19.79 0.00 28,290.76
Base 20.988100 0.00 19.79 0.00 28,290.76

11 Sep 2020 15 Sep 2020 INVESTMENT TECHNOLOGY GROUP LTD USD/EUR 0.01

916.000 1.000000 NJEB Local 21.430000 0.00 9.81 0.00 19,639.69
Base 21.430000 0.00 9.81 0.00 19,639.69

14 Sep 2020 16 Sep 2020 INVESTMENT TECHNOLOGY GROUP LTD USD/EUR 0.01

541.000 1.000000 NJEB Local 21.980000 0.00 5.94 0.00 11,897.12
Base 21.980000 0.00 5.94 0.00 11,897.12

15 Sep 2020 17 Sep 2020 UBS AG USD/EUR 0.01

3,178.000 1.000000 NJEB Local 22.200000 0.00 37.04 0.00 70,588.64
Base 22.200000 0.00 37.04 0.00 70,588.64

18 Sep 2020 22 Sep 2020 RENCAP SECURITIES INC USD/EUR 0.01

2,133.000 1.000000 NJEB Local 22.036798 0.00 23.50 0.00 47,027.99
Base 22.036798 0.00 23.50 0.00 47,027.99

21 Sep 2020 23 Sep 2020 RENCAP SECURITIES INC USD/EUR 0.01

5,263.000 1.000000 NJEB Local 21.752200 0.00 57.24 0.00 114,539.07
Base 21.752200 0.00 57.24 0.00 114,539.07

21 Sep 2020 23 Sep 2020 MERRILL LYNCH INTERNATIONAL USD/EUR 0.02

697.000 1.000000 NJEB Local 21.678900 0.00 10.57 0.00 15,120.76
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Base 21.678900 0.00 10.57 0.00 15,120.76
22 Sep 2020 24 Sep 2020 RENCAP SECURITIES INC USD/EUR 0.01
7,445.000 1.000000 NJEB Local 21.971600 0.00 81.79 0.00 163,660.35
Base 21.971600 0.00 81.79 0.00 163,660.35
23 Sep 2020 28 Sep 2020 3 RENCAP SECURITIES INC USD/EUR 0.01
13,104.000 1.000000 NJEB Local 21.961900 0.00 143.89 0.00 287,932.63
Base 21.961900 0.00 143.89 0.00 287,932.63
24 Sep 2020 30 Sep 2020 2 RENCAP SECURITIES INC USD/EUR 0.01
4,518.000 1.000000 NJEB Local 21.637999 0.00 48.88 0.00 97,809.36
Base 21.637999 0.00 48.88 0.00 97,809.36
28 Sep 2020 30 Sep 2020 RENCAP SECURITIES INC USD/EUR 0.01
4,408.000 1.000000 NJEB Local 21.746900 0.00 47.93 0.00 95,908.27
Base 21.746900 0.00 47.93 0.00 95,908.27
29 Sep 2020 OPEN 1 UBS AG USD/EUR 0.02
1,827.000 1.000000 NJEB Local 21.620000 0.00 27.65 0.00 39,5627.39
Base 21.620000 0.00 27.65 0.00 39,5627.39
BORTNX900 Total
47,540.000 Local 0.00 542.27 0.00 1,037,454.22
Base 0.00 542.27 0.00 1,037,454.22
M5425M103 INMODE LTD COMMON STOCK ILS.01 17 Sep 2020 21 Sep 2020 BARCLAYS CAPITAL LE uUSb/DTC 0.02
5,717.000 1.000000 NJGF Local 35.824800 0.00 85.76 0.00 204,896.14
Base 35.824800 0.00 85.76 0.00 204,896.14
18 Sep 2020 22 Sep 2020 BARCLAYS CAPITAL LE uUSDh/DTC 0.02
4,313.000 1.000000 NJGF Local 36.280500 0.00 64.70 0.00 156,542.50
Base 36.280500 0.00 64.70 0.00 156,542.50
23 Sep 2020 25 Sep 2020 JEFFERIES + COMPANY INC uUSD/DTC 0.02
3,143.000 1.000000 NJGF Local 35.428699 0.00 47.15 0.00 111,399.55
Base 35.428699 0.00 47.15 0.00 111,399.55
24 Sep 2020 28 Sep 2020 JEFFERIES + COMPANY INC uUSb/DTC 0.02
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3,661.000 1.000000 NJGF Local 34.772000 0.00 54.92 0.00 127,355.21
Base 34.772000 0.00 54.92 0.00 127,355.21
25 Sep 2020 29 Sep 2020 JEFFERIES + COMPANY INC USD/DTC 0.02
6,755.000 1.000000 NJGF Local 36.155500 0.00 101.33 0.00 244,331.73
Base 36.155500 0.00 101.33 0.00 244,331.73
M5425M103 Total
23,589.000 Local 0.00 353.86 0.00 844,525.13
Base 0.00 353.86 0.00 844,525.13
US DOLLAR Total
1,079,601.000 Local 0.00 9,687.00 377.23 25,352,173.66
Base 0.00 9,687.00 377.23 25,352,173.66
EQUITY Total
82,684,745.000
Base 0.00 62,047.34 536,731.53 674,117,600.69
PURCHASE Total

274,321,196.040
Base 0.00 62,047.34 536,731.53 865,754,051.73
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CASH EQUIVALENTS
US DOLLAR
7839989D1 SSC GOVERNMENT MM GVMXX 0.123% 31 Dec 2030 01 Sep 2020 01 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
199,053.170 1.000000 NJGO Local 100.000000 0.00 0.00 0.00 199,053.17
Base 100.000000 0.00 0.00 0.00 199,053.17
7839989D1 SSC GOVERNMENT MM GVMXX 0.119% 31 Dec 2030 01 Sep 2020 01 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
100,748.930 1.000000 NJGE Local 100.000000 0.00 0.00 0.00 100,748.93
Base 100.000000 0.00 0.00 0.00 100,748.93
7839989D1 SSC GOVERNMENT MM GVMXX 0.135% 31 Dec 2030 02 Sep 2020 02 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
348,783.060 1.000000 NJEB Local 100.000000 0.00 0.00 0.00 348,783.06
Base 100.000000 0.00 0.00 0.00 348,783.06
7839989D1 SSC GOVERNMENT MM GVMXX 0.125% 31 Dec 2030 02 Sep 2020 02 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
327,477.770 1.000000 NJGO Local 100.000000 0.00 0.00 0.00 327,477.77
Base 100.000000 0.00 0.00 0.00 327,477.77
7839989D1 SSC GOVERNMENT MM GVMXX 1.000% 31 Dec 2030 02 Sep 2020 02 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
447,652.080 1.000000 NJGF Local 100.000000 0.00 0.00 0.00 447,652.08
Base 100.000000 0.00 0.00 0.00 447,652.08
7839989D1 SSC GOVERNMENT MM GVMXX 0.097% 31 Dec 2030 04 Sep 2020 04 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
746,237.540 1.000000 NJGJ Local 100.000000 0.00 0.00 0.00 746,237.54
Base 100.000000 0.00 0.00 0.00 746,237.54
7839989D1 SSC GOVERNMENT MM GVMXX 0.120% 31 Dec 2030 04 Sep 2020 04 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
395,798.700 1.000000 NJGO Local 100.000000 0.00 0.00 0.00 395,798.70
Base 100.000000 0.00 0.00 0.00 395,798.70
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7839989D1 SSC GOVERNMENT MM GVMXX 0.118% 31 Dec 2030 08 Sep 2020 08 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
406,313.730 1.000000 NJGO Local 100.000000 0.00 0.00 0.00 406,313.73
Base 100.000000 0.00 0.00 0.00 406,313.73
31 Dec 2030 09 Sep 2020 09 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
160,905.210 1.000000 NJGO Local 100.000000 0.00 0.00 0.00 160,905.21
Base 100.000000 0.00 0.00 0.00 160,905.21
31 Dec 2030 10 Sep 2020 10 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
1,030,639.110 1.000000 NJGO Local 100.000000 0.00 0.00 0.00 1,030,639.11
Base 100.000000 0.00 0.00 0.00 1,030,639.11
7839989D1 SSC GOVERNMENT MM GVMXX 0.054% 31 Dec 2030 10 Sep 2020 10 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
12,264.940 1.000000 NJGF Local 100.000000 0.00 0.00 0.00 12,264.94
Base 100.000000 0.00 0.00 0.00 12,264.94
7839989D1 SSC GOVERNMENT MM GVMXX 0.135% 31 Dec 2030 10 Sep 2020 10 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
21,353.740 1.000000 NJEB Local 100.000000 0.00 0.00 0.00 21,353.74
Base 100.000000 0.00 0.00 0.00 21,353.74
7839989D1 SSC GOVERNMENT MM GVMXX 0.054% 31 Dec 2030 11 Sep 2020 11 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
310,948.060 1.000000 NJGF Local 100.000000 0.00 0.00 0.00 310,948.06
Base 100.000000 0.00 0.00 0.00 310,948.06
7839989D1 SSC GOVERNMENT MM GVMXX 0.135% 31 Dec 2030 11 Sep 2020 11 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
24,158.450 1.000000 NJEB Local 100.000000 0.00 0.00 0.00 24,158.45
Base 100.000000 0.00 0.00 0.00 24,158.45
31 Dec 2030 14 Sep 2020 14 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
28,290.760 1.000000 NJEB Local 100.000000 0.00 0.00 0.00 28,290.76
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Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face

Base 100.000000 0.00 0.00 0.00 28,290.76

7839989D1 SSC GOVERNMENT MM GVMXX 0.111% 31 Dec 2030 14 Sep 2020 14 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
303,243.350 1.000000 NJGO Local 100.000000 0.00 0.00 0.00 303,243.35
Base 100.000000 0.00 0.00 0.00 303,243.35

7839989D1 SSC GOVERNMENT MM GVMXX 0.096% 31 Dec 2030 14 Sep 2020 14 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
835,634.170 1.000000 NJGH Local 100.000000 0.00 0.00 0.00 835,634.17
Base 100.000000 0.00 0.00 0.00 835,634.17

7839989D1 SSC GOVERNMENT MM GVMXX 0.056% 31 Dec 2030 14 Sep 2020 14 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
1,293,472.560 1.000000 NJGF Local 100.000000 0.00 0.00 0.00 1,293,472.56
Base 100.000000 0.00 0.00 0.00 1,293,472.56

7839989D1 SSC GOVERNMENT MM GVMXX 0.135% 31 Dec 2030 15 Sep 2020 15 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
19,639.690 1.000000 NJEB Local 100.000000 0.00 0.00 0.00 19,639.69
Base 100.000000 0.00 0.00 0.00 19,639.69

7839989D1 SSC GOVERNMENT MM GVMXX 0.111% 31 Dec 2030 15 Sep 2020 15 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
278,884.680 1.000000 NJGO Local 100.000000 0.00 0.00 0.00 278,884.68
Base 100.000000 0.00 0.00 0.00 278,884.68

7839989D1 SSC GOVERNMENT MM GVMXX 0.135% 31 Dec 2030 16 Sep 2020 16 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
11,897.120 1.000000 NJEB Local 100.000000 0.00 0.00 0.00 11,897.12
Base 100.000000 0.00 0.00 0.00 11,897.12

7839989D1 SSC GOVERNMENT MM GVMXX 0.119% 31 Dec 2030 16 Sep 2020 16 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
280,380.270 1.000000 NJGE Local 100.000000 0.00 0.00 0.00 280,380.27
Base 100.000000 0.00 0.00 0.00 280,380.27

7839989D1 SSC GOVERNMENT MM GVMXX 0.087% 31 Dec 2030 16 Sep 2020 16 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
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384,308.440 1.000000 NJGO Local 100.000000 0.00 0.00 0.00 384,308.44
Base 100.000000 0.00 0.00 0.00 384,308.44

7839989D1 SSC GOVERNMENT MM GVMXX 0.111% 31 Dec 2030 17 Sep 2020 17 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
1,193,336.130 1.000000 NJGE Local 100.000000 0.00 0.00 0.00 1,193,336.13
Base 100.000000 0.00 0.00 0.00 1,193,336.13

7839989D1 SSC GOVERNMENT MM GVMXX 0.135% 31 Dec 2030 17 Sep 2020 17 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
70,588.640 1.000000 NJEB Local 100.000000 0.00 0.00 0.00 70,588.64
Base 100.000000 0.00 0.00 0.00 70,588.64

7839989D1 SSC GOVERNMENT MM GVMXX 0.043% 31 Dec 2030 17 Sep 2020 17 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
208,238.530 1.000000 NJGF Local 100.000000 0.00 0.00 0.00 208,238.53
Base 100.000000 0.00 0.00 0.00 208,238.53

7839989D1 SSC GOVERNMENT MM GVMXX 0.055% 31 Dec 2030 18 Sep 2020 18 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
1,718,880.270 1.000000 NJGE Local 100.000000 0.00 0.00 0.00 1,718,880.27
Base 100.000000 0.00 0.00 0.00 1,718,880.27

7839989D1 SSC GOVERNMENT MM GVMXX 0.041% 31 Dec 2030 18 Sep 2020 18 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
281,418.120 1.000000 NJGH Local 100.000000 0.00 0.00 0.00 281,418.12
Base 100.000000 0.00 0.00 0.00 281,418.12

7839989D1 SSC GOVERNMENT MM GVMXX 0.043% 31 Dec 2030 18 Sep 2020 18 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
314,944.270 1.000000 NJGF Local 100.000000 0.00 0.00 0.00 314,944.27
Base 100.000000 0.00 0.00 0.00 314,944.27

7839989D1 SSC GOVERNMENT MM GVMXX 0.096% 31 Dec 2030 18 Sep 2020 18 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
615,451.370 1.000000 NJGJ Local 100.000000 0.00 0.00 0.00 615,451.37
Base 100.000000 0.00 0.00 0.00 615,451.37

7839989D1 SSC GOVERNMENT MM GVMXX 0.135% 31 Dec 2030 18 Sep 2020 18 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
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474,562.690 1.000000 NJEB Local 100.000000 0.00 0.00 0.00 474,562.69
Base 100.000000 0.00 0.00 0.00 474,562.69

7839989D1 SSC GOVERNMENT MM GVMXX 0.087% 31 Dec 2030 18 Sep 2020 18 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
875,621.670 1.000000 NJGO Local 100.000000 0.00 0.00 0.00 875,621.67
Base 100.000000 0.00 0.00 0.00 875,621.67

7839989D1 SSC GOVERNMENT MM GVMXX 0.084% 31 Dec 2030 22 Sep 2020 22 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
1,797,676.560 1.000000 NJGJ Local 100.000000 0.00 0.00 0.00 1,797,676.56
Base 100.000000 0.00 0.00 0.00 1,797,676.56

7839989D1 SSC GOVERNMENT MM GVMXX 0.048% 31 Dec 2030 22 Sep 2020 22 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
1,812,767.560 1.000000 NJGE Local 100.000000 0.00 0.00 0.00 1,812,767.56
Base 100.000000 0.00 0.00 0.00 1,812,767.56

7839989D1 SSC GOVERNMENT MM GVMXX 0.039% 31 Dec 2030 22 Sep 2020 22 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
272,757.600 1.000000 NJGH Local 100.000000 0.00 0.00 0.00 272,757.60
Base 100.000000 0.00 0.00 0.00 272,757.60

7839989D1 SSC GOVERNMENT MM GVMXX 0.126% 31 Dec 2030 22 Sep 2020 22 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
521,590.680 1.000000 NJEB Local 100.000000 0.00 0.00 0.00 521,590.68
Base 100.000000 0.00 0.00 0.00 521,590.68

7839989D1 SSC GOVERNMENT MM GVMXX 0.086% 31 Dec 2030 22 Sep 2020 22 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
1,142,098.130 1.000000 NJGO Local 100.000000 0.00 0.00 0.00 1,142,098.13
Base 100.000000 0.00 0.00 0.00 1,142,098.13

7839989D1 SSC GOVERNMENT MM GVMXX 0.043% 31 Dec 2030 22 Sep 2020 22 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
687,985.230 1.000000 NJGF Local 100.000000 0.00 0.00 0.00 687,985.23
Base 100.000000 0.00 0.00 0.00 687,985.23
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7839989D1 SSC GOVERNMENT MM GVMXX 0.032% 31 Dec 2030 23 Sep 2020 23 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
458,286.220 1.000000 NJGF Local 100.000000 0.00 0.00 0.00 458,286.22
Base 100.000000 0.00 0.00 0.00 458,286.22

7839989D1 SSC GOVERNMENT MM GVMXX 0.073% 31 Dec 2030 23 Sep 2020 23 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
298,520.420 1.000000 NJGJ Local 100.000000 0.00 0.00 0.00 298,520.42
Base 100.000000 0.00 0.00 0.00 298,520.42

7839989D1 SSC GOVERNMENT MM GVMXX 0.129% 31 Dec 2030 23 Sep 2020 23 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
129,659.830 1.000000 NJEB Local 100.000000 0.00 0.00 0.00 129,659.83
Base 100.000000 0.00 0.00 0.00 129,659.83

7839989D1 SSC GOVERNMENT MM GVMXX 0.073% 31 Dec 2030 24 Sep 2020 24 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
145,563.020 1.000000 NJGJ Local 100.000000 0.00 0.00 0.00 145,563.02
Base 100.000000 0.00 0.00 0.00 145,563.02

7839989D1 SSC GOVERNMENT MM GVMXX 0.129% 31 Dec 2030 24 Sep 2020 24 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
163,660.350 1.000000 NJEB Local 100.000000 0.00 0.00 0.00 163,660.35
Base 100.000000 0.00 0.00 0.00 163,660.35

7839989D1 SSC GOVERNMENT MM GVMXX 0.035% 31 Dec 2030 24 Sep 2020 24 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
850,847.440 1.000000 NJGF Local 100.000000 0.00 0.00 0.00 850,847.44
Base 100.000000 0.00 0.00 0.00 850,847.44

7839989D1 SSC GOVERNMENT MM GVMXX 0.121% 31 Dec 2030 25 Sep 2020 25 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
287,932.630 1.000000 NJEB Local 100.000000 0.00 0.00 0.00 287,932.63
Base 100.000000 0.00 0.00 0.00 287,932.63

7839989D1 SSC GOVERNMENT MM GVMXX 0.039% 31 Dec 2030 25 Sep 2020 25 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
425,475.470 1.000000 NJGE Local 100.000000 0.00 0.00 0.00 425,475.47
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Base 100.000000 0.00 0.00 0.00 425,475.47

7839989D1 SSC GOVERNMENT MM GVMXX 0.037% 31 Dec 2030 25 Sep 2020 25 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
96,483.320 1.000000 NJGF Local 100.000000 0.00 0.00 0.00 96,483.32
Base 100.000000 0.00 0.00 0.00 96,483.32

7839989D1 SSC GOVERNMENT MM GVMXX 0.114% 31 Dec 2030 28 Sep 2020 28 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
90,757.900 1.000000 NJEB Local 100.000000 0.00 0.00 0.00 90,757.90
Base 100.000000 0.00 0.00 0.00 90,757.90

7839989D1 SSC GOVERNMENT MM GVMXX 0.035% 31 Dec 2030 28 Sep 2020 28 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
110,955.990 1.000000 NJGH Local 100.000000 0.00 0.00 0.00 110,955.99
Base 100.000000 0.00 0.00 0.00 110,955.99

7839989D1 SSC GOVERNMENT MM GVMXX 0.039% 31 Dec 2030 29 Sep 2020 29 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
141,996.610 1.000000 NJGE Local 100.000000 0.00 0.00 0.00 141,996.61
Base 100.000000 0.00 0.00 0.00 141,996.61

7839989D1 SSC GOVERNMENT MM GVMXX 0.037% 31 Dec 2030 29 Sep 2020 29 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
156,953.300 1.000000 NJGF Local 100.000000 0.00 0.00 0.00 156,953.30
Base 100.000000 0.00 0.00 0.00 156,953.30

7839989D1 SSC GOVERNMENT MM GVMXX 0.087% 31 Dec 2030 29 Sep 2020 29 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
2,157,898.560 1.000000 NJGJ Local 100.000000 0.00 0.00 0.00 2,157,898.56
Base 100.000000 0.00 0.00 0.00 2,157,898.56

7839989D1 SSC GOVERNMENT MM GVMXX 0.114% 31 Dec 2030 30 Sep 2020 30 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
6,401.250 1.000000 NJEB Local 100.000000 0.00 0.00 0.00 6,401.25
Base 100.000000 0.00 0.00 0.00 6,401.25

7839989D1 SSC GOVERNMENT MM GVMXX 0.050% 31 Dec 2030 30 Sep 2020 30 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
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1,829,705.200 1.000000 NJGJ Local 100.000000 0.00 0.00 0.00 1,829,705.20
Base 100.000000 0.00 0.00 0.00 1,829,705.20
7839989D1 SSC GOVERNMENT MM GVMXX 0.039% 31 Dec 2030 30 Sep 2020 30 Sep 2020 STATE STREET BANK AND TRUST COMPANY  USD/CSW
574,481.110 1.000000 NJGF Local 100.000000 0.00 0.00 0.00 574,481.11
Base 100.000000 0.00 0.00 0.00 574,481.11
7839989D1 Total
27,881,581.600 Local 0.00 0.00 0.00 27,881,581.60
Base 0.00 0.00 0.00 27,881,581.60
982ATJIIO0 NJDOI CASH MANAGEMENT FUND 2.001% 31 Dec 2030 02 Sep 2020 02 Sep 2020 STATE STREET BANK AND TRUST CO. USD/CSW
NJDOI CASH MANAGEMENT FUND
9,575,194.180 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 9,575,194.18
Base 100.000000 0.00 0.00 0.00 9,575,194.18
31 Dec 2030 04 Sep 2020 04 Sep 2020 STATE STREET BANK AND TRUST CO. USD/CSW
NJDOI CASH MANAGEMENT FUND
2,834,002.280 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 2,834,002.28
Base 100.000000 0.00 0.00 0.00 2,834,002.28
31 Dec 2030 09 Sep 2020 09 Sep 2020 STATE STREET BANK AND TRUST CO. USD/CSW
NJDOI CASH MANAGEMENT FUND
7,423,305.990 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 7,423,305.99
Base 100.000000 0.00 0.00 0.00 7,423,305.99
31 Dec 2030 10 Sep 2020 10 Sep 2020 STATE STREET BANK AND TRUST CO. USD/CSW
NJDOI CASH MANAGEMENT FUND
1,311,665.190 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 1,311,665.19
Base 100.000000 0.00 0.00 0.00 1,311,665.19
31 Dec 2030 11 Sep 2020 11 Sep 2020 STATE STREET BANK AND TRUST CO. USD/CSW
NJDOI CASH MANAGEMENT FUND
1,786,556.000 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 1,786,556.00
Base 100.000000 0.00 0.00 0.00 1,786,556.00
31 Dec 2030 16 Sep 2020 16 Sep 2020 STATE STREET BANK AND TRUST CO. USD/CSW

NJDOI CASH MANAGEMENT FUND
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3,074,135.000 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 3,074,135.00
Base 100.000000 0.00 0.00 0.00 3,074,135.00
31 Dec 2030 18 Sep 2020 18 Sep 2020 STATE STREET BANK AND TRUST CO. usSbh/CSwW
NJDOI CASH MANAGEMENT FUND
7,103,901.820 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 7,103,901.82
Base 100.000000 0.00 0.00 0.00 7,103,901.82
31 Dec 2030 23 Sep 2020 23 Sep 2020 STATE STREET BANK AND TRUST CO. usSbh/CSwW
NJDOI CASH MANAGEMENT FUND
26,029.200 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 26,029.20
Base 100.000000 0.00 0.00 0.00 26,029.20
31 Dec 2030 24 Sep 2020 24 Sep 2020 STATE STREET BANK AND TRUST CO. usSbh/CSwW
NJDOI CASH MANAGEMENT FUND
759,839.830 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 759,839.83
Base 100.000000 0.00 0.00 0.00 759,839.83
31 Dec 2030 29 Sep 2020 29 Sep 2020 STATE STREET BANK AND TRUST CO. usSbh/CSwW
NJDOI CASH MANAGEMENT FUND
27,911,599.000 1.000000 NJEN Local 100.000000 0.00 0.00 0.00 27,911,599.00
Base 100.000000 0.00 0.00 0.00 27,911,599.00
982ATJII0 Total
61,806,228.490 Local 0.00 0.00 0.00 61,806,228.49
Base 0.00 0.00 0.00 61,806,228.49

US DOLLAR Total

89,687,810.090 Local 0.00 0.00 0.00 89,687,810.09
Base 0.00 0.00 0.00 89,687,810.09

CASH EQUIVALENTS Total
89,687,810.090
Base 0.00 0.00 0.00 89,687,810.09

EQUITY
AUSTRALIAN DOLLAR

Page 109 Prepared by State Street



Sales Report by Report Date

Composite

September 1, 2020 to September 30, 2020

View Date:

October 13, 2020

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
629278904 PRO MEDICUS LTD COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED AUD/AU8
3,798.000 1.423792 NJGH Local 26.496000 0.00 25.16 0.00 100,606.65
Base 18.609460 0.00 17.67 0.00 70,661.06
25 Sep 2020 29 Sep 2020 HSBC SECURITIES (USA) INC. AUD/AU8
1,568.000 1.425212 NJGH Local 26.449100 0.00 10.37 0.00 41,461.82
Base 18.558011 0.00 7.28 0.00 29,091.69
28 Sep 2020 30 Sep 2020 MORGAN STANLEY CO INCORPORATED AUD/AU8
1,560.000 1.418540 NJGH Local 26.961600 0.00 10.52 0.00 42,049.58
Base 19.006584 0.00 7.42 0.00 29,642.86
629278904 Total
6,926.000 Local 0.00 46.05 0.00 184,118.05
Base 0.00 32.37 0.00 129,395.61
669978009 PREMIER INVESTMENTS LTD COMMON STOCK 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + COLLC AUD/AU8
1,998.000 1.371836 NJGH Local 18.683100 0.00 9.33 0.00 37,319.50
Base 13.619048 0.00 6.80 0.00 27,204.05
670995901 AMP LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. AUD/AU8
2,357,600.000 1.375043 NJDE Local 1.523700 0.00 89.81 0.00 3,592,185.31
Base 1.108111 0.00 65.31 0.00 2,612,416.71
966ZBG909 SYDNEY AIRPORT RIGHT 02 Sep 2020 LAPSED RIGHTS AUD/AU8
136,175.000 1.355289 NJDE Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
02 Sep 2020 CANCEL LAPSED RIGHTS AUD/AU8
-136,175.000 1.355289 NJDE Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
15 Sep 2020 15 Sep 2020 RIGHTS SOLD AUD/AU8
136,175.000 1.369394 NJDE Local 0.940000 0.00 0.00 0.00 128,004.50
Base 0.686435 0.00 0.00 0.00 93,475.30
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966ZBG909 Total
136,175.000 Local 0.00 0.00 0.00 128,004.50
Base 0.00 0.00 0.00 93,475.30
966ZYR900 TABCORP HOLDINGS LTD RIGHT 10 Sep 2020 LAPSED RIGHTS AUD/AU8
148,313.000 1.371836 NJDE Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
10 Sep 2020 CANCEL LAPSED RIGHTS AUD/AU8
-148,313.000 1.371836 NJDE Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
10 Sep 2020 21 Sep 2020 RIGHTS SOLD AUD/AU8
148,313.000 1.371836 NJDE Local 0.060000 0.00 0.00 0.00 8,898.78
Base 0.043737 0.00 0.00 0.00 6,486.78
966ZYR900 Total
148,313.000 Local 0.00 0.00 0.00 8,898.78
Base 0.00 0.00 0.00 6,486.78
967AFY900 EMECO HLDGS LTD EXP 15SEP20 15 Sep 2020 15 Sep 2020 LAPSED RIGHTS AUD/AU8
167,309.000 1.370896 NJGH Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
BO3FYZ909 GOODMAN GROUP REIT 09 Sep 2020 11 Sep 2020 INSTINET LLC AUD/AU8 0.01
80,000.000 1.375043 NJFQ Local 17.809300 0.00 569.90 0.00 1,424,174.10
Base 12.951813 0.00 414.46 0.00 1,035,730.59
11 Sep 2020 15 Sep 2020 INSTINET LLC AUD/AU8 0.01
25,000.000 1.374098 NJFQ Local 18.117500 0.00 181.18 0.00 452,756.32
Base 13.185013 0.00 131.85 0.00 329,493.47
15 Sep 2020 17 Sep 2020 MACQUARIE CAPITAL (USA) INC. AUD/AU8 0.01
15,000.000 1.369394 NJFQ Local 18.200500 0.00 136.50 0.00 272,871.00
Base 13.290916 0.00 99.68 0.00 199,264.05
18 Sep 2020 22 Sep 2020 MACQUARIE CAPITAL (USA) INC. AUD/AU8 0.01
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105,000.000 1.368644 NJFQ Local 18.082400 0.00 949.33 0.00 1,897,702.67
Base 13.211909 0.00 693.63 0.00 1,386,556.82
22 Sep 2020 24 Sep 2020 MACQUARIE CAPITAL (USA) INC. AUD/AU8 0.01
35,000.000 1.393437 NJFQ Local 18.025600 0.00 315.45 0.00 630,580.55
Base 12.936071 0.00 226.38 0.00 452,536.10
25 Sep 2020 29 Sep 2020 MACQUARIE CAPITAL (USA) INC. AUD/AU8 0.01
20,000.000 1.425212 NJFQ Local 18.234500 0.00 182.35 0.00 364,507.65
Base 12.794237 0.00 127.95 0.00 255,756.79
28 Sep 2020 30 Sep 2020 MACQUARIE CAPITAL (USA) INC. AUD/AU8 0.01
50,000.000 1.418540 NJFQ Local 18.243500 0.00 456.09 0.00 911,718.91
Base 12.860758 0.00 321.52 0.00 642,716.39
B0O3FYZ909 Total
330,000.000 Local 0.00 2,790.80 0.00 5,954,311.20
Base 0.00 2,015.47 0.00 4,302,054.21
B15F6S902 CHARTER HALL GROUP REIT 28 Sep 2020 30 Sep 2020 MACQUARIE CAPITAL (USA) INC. AUD/AU8
25,000.000 1.418540 NJFQ Local 12.540900 0.00 156.76 0.00 313,365.74
Base 8.840709 0.00 110.51 0.00 220,907.23
B1978V907 EMECO HOLDINGS LTD COMMON STOCK 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC AUD/AU8
102,168.000 1.371836 NJGH Local 0.838200 0.00 21.41 0.00 85,615.81
Base 0.611006 0.00 15.61 0.00 62,409.65
24 Sep 2020 28 Sep 2020 UBS SECURITIES ASIA LTD AUD/AU8
249,183.000 1.423792 NJGH Local 0.772200 0.00 48.10 0.00 192,371.01
Base 0.542355 0.00 33.78 0.00 135,111.74
B1978V907 Total
351,351.000 Local 0.00 69.51 0.00 277,986.82
Base 0.00 49.39 0.00 197,521.39
B1XQXC902 WHITEHAVEN COAL LTD COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED AUD/AU8
156,819.000 1.423792 NJGH Local 0.934200 0.00 36.63 0.00 146,463.68
Base 0.656135 0.00 25.73 0.00 102,868.73
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B3WS5W902 VOCUS GROUP LTD COMMON STOCK 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC AUD/AU8
18,437.000 1.371836 NJGH Local 3.593800 0.00 16.56 0.00 66,242.33
Base 2.619701 0.00 12.07 0.00 48,287.35

B54F6S904 CHORUS LTD COMMON STOCK 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC AUD/AU8
12,486.000 1.371836 NJGH Local 8.356700 0.00 26.09 0.00 104,315.67
Base 6.091617 0.00 19.02 0.00 76,040.92

24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED AUD/AU8
5,801.000 1.423792 NJGH Local 7.773500 0.00 11.27 0.00 45,082.80
Base 5.459716 0.00 7.92 0.00 31,663.89

B54F6S904 Total

18,287.000 Local 0.00 37.36 0.00 149,398.47
Base 0.00 26.94 0.00 107,704.81

BGSHGN900 HOTEL PROPERTY INVESTMENTS REIT 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED AUD/AU8
30,863.000 1.423792 NJGH Local 3.115300 0.00 24.04 0.00 96,123.46
Base 2.188030 0.00 16.88 0.00 67,512.29

BLZH0Z901 SCENTRE GROUP REIT 16 Sep 2020 18 Sep 2020 MACQUARIE CAPITAL (USA) INC. AUD/AU8
495,000.000 1.363977 NJFQ Local 2.255500 0.00 558.24 0.00 1,115,914.26
Base 1.653620 0.00 409.27 0.00 818,132.75

BYYY33905 KOGAN.COM LTD COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED AUD/AU8
8,130.000 1.423792 NJGH Local 20.022400 0.00 40.70 0.00 162,741.41
Base 14.062728 0.00 28.59 0.00 114,301.39
BZ1MWM900  TEMPLE + WEBSTER GROUP LTD COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED AUD/AU8 0.01
6,417.000 1.423792 NJGF Local 11.330000 0.00 109.06 0.00 72,595.55
Base 7.957623 0.00 76.60 0.00 50,987.47
24 Sep 2020 28 Sep 2020 CITIGROUP GLOBAL MARKETS INC. AUD/AU8 0.01
18,297.000 1.423792 NJGF Local 11.392700 0.00 312.68 0.00 208,139.55
Base 8.001660 0.00 219.61 0.00 146,186.77
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25 Sep 2020 29 Sep 2020 CITIGROUP GLOBAL MARKETS INC. AUD/AU8 0.01
15,349.000 1.425212 NJGF Local 11.208200 0.00 258.05 0.00 171,776.61
Base 7.864234 0.00 181.06 0.00 120,527.06
28 Sep 2020 30 Sep 2020 CITIGROUP GLOBAL MARKETS INC. AUD/AU8 0.01
5,632.000 1.418540 NJGF Local 11.560400 0.00 45.58 0.00 65,062.59
Base 8.149506 0.00 32.13 0.00 45,865.88
BZ1MWM900 Total
45,695.000 Local 0.00 725.37 0.00 517,574.30
Base 0.00 509.40 0.00 363,567.18
AUSTRALIAN DOLLAR Total
4,297,903.000 Local 0.00 4,601.16 0.00 12,750,647.81
Base 0.00 3,308.73 0.00 9,211,835.78
BRAZILIAN REAL
BK1TVC901 GRUPO SBF SA COMMON STOCK 23 Sep 2020 25 Sep 2020 MERRILL LYNCH PIERCE FENNER AND S BRL/BR3 0.01
90,000.000 5.552250 NJGF Local 26.242800 0.00 4,723.70 723.32 2,356,404.98
Base 4.726516 0.00 850.77 130.28 424,405.42
24 Sep 2020 28 Sep 2020 MERRILL LYNCH PIERCE FENNER AND S BRL/BR3 0.01
119,400.000 5.577950 NJGF Local 26.095700 0.00 6,231.65 954.22 3,108,640.71
Base 4.678368 0.00 1,117.19 171.07 557,308.82
25 Sep 2020 29 Sep 2020 MERRILL LYNCH PIERCE FENNER AND S BRL/BR3 0.01
32,300.000 5.571500 NJGF Local 25.784100 0.00 1,665.65 255.05 830,905.73
Base 4.627856 0.00 298.96 45.78 149,135.01
BK1TVC901 Total
241,700.000 Local 0.00 12,621.00 1,932.59 6,295,951.42
Base 0.00 2,266.92 347.13 1,130,849.25
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BRAZILIAN REAL Total
241,700.000 Local 0.00 12,621.00 1,932.59 6,295,951.42
Base 0.00 2,266.92 347.13 1,130,849.25
CANADIAN DOLLAR
00762V950 AECON GROUP INC COMMON STOCK 24 Sep 2020 28 Sep 2020 JEFFERIES + COMPANY INC CAD/CAN
8,700.000 1.340550 NJGH Local 13.355000 0.00 17.43 0.00 116,171.07
Base 9.962329 0.00 13.00 0.00 86,659.26
13677F952 CANADIAN WESTERN BANK COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED CAD/CAN
51,100.000 1.340550 NJGH Local 26.555100 0.00 203.54 0.00 1,356,762.07
Base 19.809108 0.00 151.83 0.00 1,012,093.60
25 Sep 2020 29 Sep 2020 J P MORGAN SECURITIES INC CAD/CAN
5,000.000 1.340750 NJGH Local 26.563300 0.00 19.92 0.00 132,796.58
Base 19.812269 0.00 14.86 0.00 99,046.49
13677F952 Total
56,100.000 Local 0.00 223.46 0.00 1,489,558.65
Base 0.00 166.69 0.00 1,111,140.09
138035951 CANOPY GROWTH CORP COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC CAD/CAN
147,577.000 1.317400 NJDE Local 21.275000 0.00 78.49 0.00 3,139,622.19
Base 16.149233 0.00 59.58 0.00 2,383,195.83
249906959 DESCARTES SYSTEMS GRP/THE COMMON STOCK 18 Sep 2020 22 Sep 2020 JEFFERIES + COMPANY INC CAD/CAN 0.04
5,281.000 1.318200 NJGF Local 68.445100 0.00 289.16 0.00 361,169.41
Base 51.923153 0.00 219.36 0.00 273,986.81
18 Sep 2020 22 Sep 2020 GOLDMAN SACHS + CO LLC CAD/CAN 0.02
1,778.000 1.318200 NJGF Local 68.272500 0.00 48.56 0.00 121,339.95
Base 51.792217 0.00 36.84 0.00 92,049.73
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249906959 Total

7,059.000 Local 0.00 337.72 0.00 482,509.36
Base 0.00 256.20 0.00 366,036.54

38599A922 GRAN COLOMBIA GOLD CORP COMMON STOCK 10 Sep 2020 14 Sep 2020 MORGAN STANLEY CO INCORPORATED CAD/CAN
13,842.000 1.316350 NJGH Local 6.683600 0.00 13.88 0.00 92,500.51
Base 5.077373 0.00 10.54 0.00 70,270.45

11 Sep 2020 15 Sep 2020 INSTINET LLC CAD/CAN
5,458.000 1.318950 NJGH Local 6.515100 0.00 8.89 0.00 35,550.53
Base 4.939611 0.00 6.74 0.00 26,953.66

38599A922 Total

19,300.000 Local 0.00 22.77 0.00 128,051.04
Base 0.00 17.28 0.00 97,224 11
49448Q950 KINAXIS INC COMMON STOCK 25 Sep 2020 29 Sep 2020 CITIBANK CANADA CAD/CAN 0.08
1,722.000 1.340750 NJGF Local 184.590500 0.00 190.72 0.00 317,674.12
Base 137.677046 0.00 142.25 0.00 236,937.62
69946Q997 PAREX RESOURCES INC COMMON STOCK 10 Sep 2020 14 Sep 2020 CREDIT SUISSE SECURITIES (USA) LLC CAD/CAN 0.02
2,800.000 1.316350 NJGF Local 16.570000 0.00 55.68 0.00 46,340.32
Base 12.587838 0.00 42.30 0.00 35,203.65
10 Sep 2020 14 Sep 2020 CANADIAN IMPERIAL BANK OF COMMERCE CAD/CAN 0.01
1,600.000 1.316350 NJGF Local 16.563800 0.00 15.90 0.00 26,486.18
Base 12.583128 0.00 12.08 0.00 20,120.93

11 Sep 2020 15 Sep 2020 SANFORD C. BERNSTEIN AND CO. LLC CAD/CAN
600.000 1.318950 NJGF Local 16.441900 0.00 3.95 0.00 9,861.19
Base 12.465901 0.00 2.99 0.00 7,476.55

11 Sep 2020 15 Sep 2020 GOLDMAN SACHS + CO LLC CAD/CAN
429.000 1.318950 NJGF Local 16.260000 0.00 2.79 0.00 6,972.75
Base 12.327988 0.00 212 0.00 5,286.59
11 Sep 2020 15 Sep 2020 CANADIAN IMPERIAL BANK OF COMMERCE CAD/CAN 0.01
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5,342.000 1.318950 NJGF Local 16.235000 0.00 52.04 0.00 86,675.33
Base 12.309034 0.00 39.46 0.00 65,715.40
14 Sep 2020 16 Sep 2020 CANADIAN IMPERIAL BANK OF COMMERCE CAD/CAN 0.01
4,525.000 1.317400 NJGF Local 15.573800 0.00 42.28 0.00 70,429.17
Base 11.821618 0.00 32.09 0.00 53,460.73
15 Sep 2020 17 Sep 2020 CANADIAN IMPERIAL BANK OF COMMERCE CAD/CAN 0.01
2,600.000 1.317700 NJGF Local 15.430600 0.00 24.07 0.00 40,095.49
Base 11.710253 0.00 18.27 0.00 30,428.39
16 Sep 2020 18 Sep 2020 CANADIAN IMPERIAL BANK OF COMMERCE CAD/CAN 0.01
3,000.000 1.317350 NJGF Local 15.191600 0.00 27.34 0.00 45,547.46
Base 11.531939 0.00 20.75 0.00 34,575.06
16 Sep 2020 18 Sep 2020 CREDIT SUISSE SECURITIES (USA) LLC CAD/CAN 0.01
3,076.000 1.317350 NJGF Local 15.083100 0.00 55.68 0.00 46,339.94
Base 11.449577 0.00 42.27 0.00 35,176.63

69946Q997 Total
23,972.000 Local 0.00 279.73 0.00 378,747.83
Base 0.00 212.33 0.00 287,443.93
75601Y951 REAL MATTERS INC COMMON STOCK 01 Sep 2020 03 Sep 2020 NESBITT BURNS CAD/CAN 0.02
10,528.000 1.304900 NJGF Local 26.872200 0.00 339.49 0.00 282,571.03
Base 20.593302 0.00 260.17 0.00 216,546.12
02 Sep 2020 04 Sep 2020 NESBITT BURNS CAD/CAN 0.02
11,434.000 1.306200 NJGF Local 26.684300 0.00 366.13 0.00 304,742.16
Base 20.428954 0.00 280.30 0.00 233,304.36
03 Sep 2020 08 Sep 2020 NESBITT BURNS CAD/CAN 0.02
17,123.000 1.312700 NJGF Local 25.610200 0.00 526.23 0.00 437,997.22
Base 19.509560 0.00 400.88 0.00 333,661.32

75601Y951 Total
39,085.000 Local 0.00 1,231.85 0.00 1,025,310.41
Base 0.00 941.35 0.00 783,511.80
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872411950 TFI INTERNATIONAL INC COMMON STOCK 30 Sep 2020 OPEN CITIBANK CANADA CAD/CAN 0.03
5,982.000 1.335750 NJGF Local 55.704000 0.00 199.93 0.00 333,021.40
Base 41.702414 0.00 149.68 0.00 249,314.17
89784Y969 TRUE NORTH COMMERCIAL REAL E REIT 24 Sep 2020 28 Sep 2020 J P MORGAN SECURITIES INC CAD/CAN
13,300.000 1.340550 NJGH Local 5.635800 0.00 11.24 0.00 74,944.90
Base 4.204095 0.00 8.38 0.00 55,906.08
CANADIAN DOLLAR Total
322,797.000 Local 0.00 2,593.34 0.00 7,485,610.97
Base 0.00 1,966.74 0.00 5,657,369.43
DANISH KRONE
B0386J902 JYSKE BANK REG COMMON STOCK DKK10.10 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL DKK/DK2 0.01
1,564.000 6.267950 NJGH Local 194.644300 0.00 76.11 0.00 304,347.58
Base 31.053901 0.00 12.14 0.00 48,556.16
BF1KD8900 RINGKJOEBING LANDBOBANK A/S COMMON STOCK DKK1.024 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED DKK/DK2 0.02
425.000 6.395200 NJGH Local 473.295300 0.00 50.29 0.00 201,100.21
Base 74.007897 0.00 7.86 0.00 31,445.49
DANISH KRONE Total
1,989.000 Local 0.00 126.40 0.00 505,447.79
Base 0.00 20.00 0.00 80,001.65
EURO CURRENCY
AUSTRIA
739080901 S IMMO AG COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED EUR/AT2
6,760.000 0.859070 NJGH Local 14.025600 0.00 23.70 0.00 94,789.36
Base 16.326493 0.00 27.59 0.00 110,339.51
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AUSTRIA Total
6,760.000 Local 0.00 23.70 0.00 94,789.36
Base 0.00 27.59 0.00 110,339.51
BELGIUM
431826007 CFE COMMON STOCK 10 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL EUR/BE5 0.02
757.000 0.842424 NJGH Local 58.228400 0.00 11.02 0.00 44,067.88
Base 69.120063 0.00 13.08 0.00 52,310.81
571577907 ACKERMANS + VAN HAAREN COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED EUR/BE5 0.03
577.000 0.859070 NJGH Local 112.101700 0.00 16.17 0.00 64,666.51
Base 130.491927 0.00 18.82 0.00 75,275.02
BO9MIF900 ELIA GROUP SA/NV COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/BE5
10,116.000 0.846812 NJDE Local 85.270100 0.00 21.56 0.00 862,570.77
Base 100.695432 0.00 25.46 0.00 1,018,609.53
10 Sep 2020 14 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/BE5
10,984.000 0.842424 NJDE Local 85.859700 0.00 23.58 0.00 943,059.36
Base 101.919817 0.00 27.99 0.00 1,119,459.27
BO9MOF900 Total
21,100.000 Local 0.00 45.14 0.00 1,805,630.13
Base 0.00 53.45 0.00 2,138,068.80
BELGIUM Total
22,434.000 Local 0.00 72.33 0.00 1,914,364.52
Base 0.00 85.35 0.00 2,265,654.63
FINLAND
BFYR8L906 KOJAMO OYJ COMMON STOCK NPV 11 Sep 2020 15 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/FI2 0.01
25,000.000 0.845237 NJFQ Local 19.284100 0.00 241.05 0.00 481,861.45
Base 22.815021 0.00 285.19 0.00 570,090.34
15 Sep 2020 17 Sep 2020 BARCLAYS CAPITAL INC. EUR/FI2 0.02
2,500.000 0.843846 NJFQ Local 19.444900 0.00 34.03 0.00 48,578.22
Base 23.043186 0.00 40.33 0.00 57,567.64
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21 Sep 2020 23 Sep 2020 BARCLAYS CAPITAL INC. EUR/FI2 0.02
5,000.000 0.851571 NJFQ Local 18.923200 0.00 66.23 0.00 94,549.77
Base 22.221518 0.00 77.77 0.00 111,029.81
BFYR8L906 Total
32,500.000 Local 0.00 341.31 0.00 624,989.44
Base 0.00 403.29 0.00 738,687.79
FINLAND Total
32,500.000 Local 0.00 341.31 0.00 624,989.44
Base 0.00 403.29 0.00 738,687.79
FRANCE
B1G5FB909 INNATE PHARMA SA COMMON STOCK EUR.0524 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED EUR/FR4
21,260.000 0.859070 NJGH Local 3.158000 0.00 16.78 0.00 67,122.30
Base 3.676068 0.00 19.53 0.00 78,133.68
B1P76L903 CELLECTIS COMMON STOCK EUR.0524 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED EUR/FR4
1,665.000 0.859070 NJGH Local 15.753700 0.00 6.56 0.00 26,223.35
Base 18.338087 0.00 7.64 0.00 30,525.28
25 Sep 2020 29 Sep 2020 MERRILL LYNCH INTERNATIONAL EUR/FR4
1,188.000 0.860659 NJGH Local 15.150200 0.00 4.50 0.00 17,993.94
Base 17.603023 0.00 5.23 0.00 20,907.17
B1P76L903 Total
2,853.000 Local 0.00 11.06 0.00 44,217.29
Base 0.00 12.87 0.00 51,432.45
FRANCE Total
24,113.000 Local 0.00 27.84 0.00 111,339.59
Base 0.00 32.40 0.00 129,566.13
GERMANY
462719907 BORUSSIA DORTMUND GMBH + CO COMMON STOCK 10 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL EUR/DEF
4,014.000 0.842424 NJGH Local 5.760800 0.00 5.78 0.00 23,118.07
Base 6.838362 0.00 6.86 0.00 27,442.32
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553100900 MORPHOSYS AG COMMON STOCK 10 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL EUR/DEF 0.03
196.000 0.842424 NJGH Local 105.562000 0.00 5.17 0.00 20,684.98
Base 125.307446 0.00 6.14 0.00 24,554 .12
568985907 ECKERT + ZIEGLER STRAHLEN UN COMMON STOCK 10 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL EUR/DEF 0.01
574.000 0.842424 NJGH Local 41.709500 0.00 5.99 0.00 23,935.26
Base 49.511291 0.00 7.1 0.00 28,412.37
593240906 BECHTLE AG COMMON STOCK 02 Sep 2020 04 Sep 2020 PERSHING LLC EUR/DEF 0.12
3,026.000 0.844559 NJGF Local 172.005800 0.00 312.29 0.00 520,177.26
Base 203.663450 0.00 369.77 0.00 615,915.83

ACIOXQVJ6 AROUNDTOWN SA COMMON STOCK EUR.0115 Sep 2020 17 Sep 2020 BARCLAYS CAPITAL INC. EUR/DEF
25,000.000 0.843846 NJFQ Local 4.828400 0.00 84.50 0.00 120,625.50
Base 5.721897 0.00 100.14 0.00 142,947.29

24 Sep 2020 28 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/DEF
100,000.000 0.859070 NJFQ Local 4.238900 0.00 211.95 0.00 423,678.05
Base 4.934289 0.00 246.72 0.00 493,182.22

ACI0XQVJ6 Total

125,000.000 Local 0.00 296.45 0.00 544,303.55
Base 0.00 346.86 0.00 636,129.51
B4RLNR902 NORMA GROUP SE COMMON STOCK 10 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL EUR/DEF 0.01
5,583.000 0.842424 NJGH Local 29.126199 0.00 40.65 0.00 162,570.92
Base 34.574275 0.00 48.25 0.00 192,979.92

B7VG6L903 TELEFONICA DEUTSCHLAND HOLDI COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/DEF
772,300.000 0.846812 NJDE Local 2.395900 0.00 46.26 0.00 1,850,307.31
Base 2.829317 0.00 54.63 0.00 2,185,027.27
B8K9X7900 GRAND CITY PROPERTIES COMMON STOCK EUR.1 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED EUR/DEF 0.01
11,821.000 0.859070 NJGH Local 20.851600 0.00 61.62 0.00 246,425.14
Base 24.272294 0.00 71.73 0.00 286,851.06
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B8KOX7900  GRAND CITY PROPERTIES COMMON STOCK EUR.1 24 Sep 2020 28 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/DEF 0.01
40,000.000 0.859070 NJFQ Local 20.750000 0.00 415.00 0.00 829,585.00
Base 24.154027 0.00 483.08 0.00 965,678.00
28 Sep 2020 30 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/DEF 0.01
25,000.000 0.858738 NJFQ Local 20.518100 0.00 256.48 0.00 512,696.02
Base 23.893318 0.00 298.67 0.00 597,034.28
B8K9X7900 Total
76,821.000 Local 0.00 733.10 0.00 1,588,706.16
Base 0.00 853.48 0.00 1,849,563.34
BDINML900  DIC ASSET AG COMMON STOCK 10 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL EUR/DEF
6,669.000 0.842424 NJGH Local 11.035500 0.00 18.40 0.00 73,577.35
Base 13.099698 0.00 21.84 0.00 87,340.04
24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED EUR/DEF
9,578.000 0.859070 NJGH Local 10.326800 0.00 24.73 0.00 98,885.36
Base 12.020906 0.00 28.79 0.00 115,107.45
BD1NML900 Total
16,247.000 Local 0.00 43.13 0.00 172,462.71
Base 0.00 50.63 0.00 202,447.49
BYWH8S904  HELLOFRESH SE COMMON STOCK 01Sep 2020 03 Sep 2020 MORGAN STANLEY CO INCORPORATED EUR/DEF 0.02
4,706.000 0.835876 NJGF Local 43.960000 0.00 82.75 0.00 206,793.01
Base 52.591533 0.00 99.00 0.00 247,396.76
07 Sep 2020 09 Sep 2020 MORGAN STANLEY CO INCORPORATED EUR/DEF 0.02
8,483.000 0.845559 NJGF Local 37.214900 0.00 126.28 0.00 315,567.72
Base 44.012186 0.00 149.34 0.00 373,206.03
BYWH8S904 Total
13,189.000 Local 0.00 209.03 0.00 522,360.73
Base 0.00 248.34 0.00 620,602.79
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GERMANY Total
1,016,950.000 Local 0.00 1,697.85 0.00 5,428,626.95
Base 0.00 1,992.07 0.00 6,383,074.96
ITALY
731544904 FALCK RENEWABLES SPA COMMON STOCK EUR1.010 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL EUR/IT8
58,361.000 0.842424 NJGH Local 5.640000 0.00 82.29 0.00 329,073.75
Base 6.694966 0.00 97.68 0.00 390,627.23
24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED EUR/IT8
9,668.000 0.859070 NJGH Local 5.366400 0.00 12.97 0.00 51,869.39
Base 6.246755 0.00 15.10 0.00 60,378.54
731544904 Total
68,029.000 Local 0.00 95.26 0.00 380,943.14
Base 0.00 112.78 0.00 451,005.77
763440906 TELECOM ITALIA RSP COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/IT8
1,910,559.000 0.846812 NJDE Local 0.387900 0.00 18.53 0.00 741,087.31
Base 0.458071 0.00 21.88 0.00 875,149.75
10 Sep 2020 14 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/IT8
1,681,576.000 0.842424 NJDE Local 0.383700 0.00 16.13 0.00 645,204.58
Base 0.455471 0.00 19.15 0.00 765,890.55
11 Sep 2020 15 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/IT8
5,514,165.000 0.845237 NJDE Local 0.377000 0.00 51.97 0.00 2,078,788.24
Base 0.446029 0.00 61.49 0.00 2,459,414.63
763440906 Total
9,106,300.000 Local 0.00 86.63 0.00 3,465,080.13
Base 0.00 102.52 0.00 4,100,454.93
B15CPD901 PIAGGIO + C. S.P.A. COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED EUR/IT8
41,779.000 0.859070 NJGH Local 2.260200 0.00 23.61 0.00 94,405.29
Base 2.630985 0.00 27.48 0.00 109,892.43
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BFOVLX903 IMMOBILIARE GRANDE DISTRIBUZ REIT 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED EUR/T8
8,068.000 0.859070 NJGH Local 3.013400 0.00 6.08 0.00 24,306.03
Base 3.507747 0.00 7.08 0.00 28,293.42
ITALY Total
9,224,176.000 Local 0.00 211.58 0.00 3,964,734.59
Base 0.00 249.86 0.00 4,689,646.55
NETHERLANDS (THE)
492719901 VASTNED RETAIL NV REIT EUR5.0 10 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL EUR/NL5 0.01
4,260.000 0.842424 NJGH Local 24.075300 0.00 25.64 0.00 102,535.14
Base 28.578602 0.00 30.44 0.00 121,714.41
516529906 ASM INTERNATIONAL NV COMMON STOCK EUR.0407 Sep 2020 09 Sep 2020 MORGAN STANLEY CO INCORPORATED EUR/NL5 0.06
1,607.000 0.845559 NJGF Local 118.359100 0.00 76.08 0.00 190,126.99
Base 139.977340 0.00 89.98 0.00 224,853.61
BYT341902 ALTICE EUROPE NV COMMON STOCK EUR.0109 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. EUR/NL5
525,500.000 0.846812 NJDE Local 3.267600 0.00 42.93 0.00 1,717,080.87
Base 3.858708 0.00 50.70 0.00 2,027,700.21
NETHERLANDS (THE) Total
531,367.000 Local 0.00 144.65 0.00 2,009,743.00
Base 0.00 171.12 0.00 2,374,268.23
PORTUGAL
BOB9GS900 NOS SGPS COMMON STOCK EUR.0110 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL EUR/PT4
26,870.000 0.842424 NJGH Local 3.459700 0.00 23.24 0.00 92,938.90
Base 4.106839 0.00 27.59 0.00 110,323.19
PORTUGAL Total
26,870.000 Local 0.00 23.24 0.00 92,938.90
Base 0.00 27.59 0.00 110,323.19
SPAIN
ACI1R8XL4 ALMIRALL SA RIGHT 21 Sep 2020 23 Sep 2020 UBS AG EUR/ES5
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98,846.000 0.851571 NJGH Local 0.209200 0.00 5.17 0.00 20,673.41
Base 0.245664 0.00 6.07 0.00 24,276.79
BM677T900 APPLUS SERVICES SA COMMON STOCK EUR.1 10 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL EUR/ES5
6,293.000 0.842424 NJGH Local 6.669700 0.00 10.49 0.00 41,961.93
Base 7.917272 0.00 12.45 0.00 49,810.94
SPAIN Total
105,139.000 Local 0.00 15.66 0.00 62,635.34
Base 0.00 18.52 0.00 74,087.73
EURO CURRENCY Total
10,990,309.000 Local 0.00 2,558.16 0.00 14,304,161.69
Base 0.00 3,007.79 0.00 16,875,648.72
HONG KONG DOLLAR
608039905 ANHUI CONCH CEMENT CO LTD H COMMON STOCK CNY1.001 Sep 2020 03 Sep 2020 UBS SECURITIES ASIA LTD HKD/HK4
24,500.000 7.750050 NJGO Local 56.961885 0.00 418.67 1,503.46 1,393,644.05
Base 7.349873 0.00 54.02 193.99 179,823.88
02 Sep 2020 04 Sep 2020 BNP PARIBAS SECURITIES SERVICES HKD/HK4 0.01
48,500.000 7.750150 NJGO Local 57.106144 0.00 1,938.75 2,983.26 2,764,725.98
Base 7.368392 0.00 250.16 384.93 356,731.93
02 Sep 2020 04 Sep 2020 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK4
500.000 7.750150 NJGO Local 57.300000 0.00 8.60 31.20 28,610.20
Base 7.393405 0.00 1.1 4.03 3,691.57
21 Sep 2020 23 Sep 2020 INSTINET PACIFIC LIMITED HKD/HK4
13,000.000 7.750050 NJGO Local 56.693725 0.00 221.11 794.75 736,002.57
Base 7.315272 0.00 28.53 102.55 94,967.46
22 Sep 2020 24 Sep 2020 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK4
10,500.000 7.750250 NJGO Local 55.623009 0.00 175.21 629.97 583,236.41
Base 7.176931 0.00 22.61 81.28 75,253.88
23 Sep 2020 25 Sep 2020 UBS SECURITIES ASIA LTD HKD/HK4
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8,000.000 7.750100 NJGO Local 55.045336 0.00 132.11 474.91 439,755.67
Base 7.102532 0.00 17.05 61.28 56,741.93
608039905 Total
105,000.000 Local 0.00 2,894.45 6,417.55 5,945,974.88
Base 0.00 373.48 828.06 767,210.65
614278901 HUADIAN POWER INTL CORP H COMMON STOCK CNY1.011 Sep 2020 15 Sep 2020 MORGAN STANLEY CO INCORPORATED HKD/HK4
406,000.000 7.750250 NJGJ Local 2.092900 0.00 637.29 915.43 848,164.68
Base 0.270043 0.00 82.23 118.12 109,437.07
14 Sep 2020 16 Sep 2020 HSBC SECURITIES (USA) INC. HKD/HK4
576,000.000 7.750100 NJGJ Local 2.073100 0.00 895.58 1,286.06 1,191,923.96
Base 0.267493 0.00 115.56 165.94 153,794.66
15 Sep 2020 17 Sep 2020 CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK4
800,000.000 7.750000 NJGJ Local 2.071100 0.00 1,242.66 1,784.58 1,653,852.76
Base 0.267239 0.00 160.34 230.27 213,400.36
614278901 Total
1,782,000.000 Local 0.00 2,775.53 3,986.07 3,693,941.40
Base 0.00 358.13 514.33 476,632.09
643557002 WHARF HOLDINGS LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. HKD/HK4
523,040.000 7.750500 NJDE Local 14.095300 0.00 184.31 7,940.67 7,364,280.73
Base 1.818631 0.00 23.78 1,024.54 950,168.47
644962003 HYSAN DEVELOPMENT CO COMMON STOCK 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC HKD/HK4
9,000.000 7.750350 NJGH Local 24.344400 0.00 54.77 236.87 218,807.96
Base 3.141071 0.00 7.07 30.56 28,232.01
657407904 PCCW LTD COMMON STOCK 03 Sep 2020 BONUS ISSUE HKD/HK4
4,206,000.000 7.752250 NJDE Local 4.167462 0.00 0.00 0.00 17,528,346.36
Base 0.537581 0.00 0.00 0.00 2,261,065.68
03 Sep 2020 CANCEL BONUS ISSUE HKD/HK4
-4,206,000.000 7.752250 NJDE Local 4.167462 0.00 0.00 0.00 -17,528,346.36
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Base 0.537581 0.00 0.00 0.00 -2,261,065.68
657407904 Total
0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
674395900 WEICHAI POWER COLTD H COMMON STOCK CNY1.002 Sep 2020 04 Sep 2020 BNP PARIBAS SECURITIES SERVICES HKD/HK4
5,000.000 7.750150 NJEB Local 15.883900 0.00 51.30 86.11 79,282.09
Base 2.049496 0.00 6.62 11.11 10,229.75
680663002 SHUN TAK HOLDINGS LTD COMMON STOCK 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC HKD/HK4
124,000.000 7.750350 NJGH Local 2.703100 0.00 83.80 361.80 334,738.80
Base 0.348771 0.00 10.81 46.68 43,190.15
24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED HKD/HK4
570,000.000 7.750150 NJGH Local 2.517800 0.00 358.79 1,546.51 1,433,240.70
Base 0.324871 0.00 46.29 199.55 184,930.70
680663002 Total
694,000.000 Local 0.00 442.59 1,908.31 1,767,979.50
Base 0.00 57.10 246.23 228,120.85
686774001 SWIRE PACIFICLTD CLA COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. HKD/HK4
166,000.000 7.750500 NJDE Local 40.351800 0.00 167.46 7,214.78 6,691,016.56
Base 5.206348 0.00 21.61 930.88 863,301.28
10 Sep 2020 14 Sep 2020 MACQUARIE CAPITAL (USA) INC. HKD/HK4
248,500.000 7.750350 NJDE Local 40.265600 0.00 250.15 10,777.46 9,994,973.99
Base 5.195327 0.00 32.28 1,390.58 1,289,615.82
686774001 Total
414,500.000 Local 0.00 417.61 17,992.24 16,685,990.55
Base 0.00 53.89 2,321.46 2,152,917.10
692759905 VITASOY INTL HOLDINGS LTD COMMON STOCK 15 Sep 2020 17 Sep 2020 BNP PARIBAS SECURITIES SERVICES HKD/HK4 0.01
248,861.000 7.750000 NJGE Local 28.800000 0.00 10,750.80 7,719.87 7,148,726.13
Base 3.716129 0.00 1,387.20 996.11 922,416.27
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15 Sep 2020 17 Sep 2020 GOLDMAN SACHS + CO LLC HKD/HK4
157,139.000 7.750000 NJGE Local 28.743900 0.00 4,516.79 4,864.65 4,507,406.26
Base 3.708890 0.00 582.81 627.70 581,600.81

692759905 Total

406,000.000 Local 0.00 15,267.59 12,584.52 11,656,132.39
Base 0.00 1,970.01 1,623.81 1,504,017.08

BORJCG901 MINTH GROUP LTD COMMON STOCK HKD.1 30 Sep 2020 OPEN MORGAN STANLEY CO INCORPORATED HKD/HK4
62,000.000 7.750000 NJGF Local 33.229700 0.00 1,442.17 2,219.64 2,056,579.59
Base 4.287703 0.00 186.09 286.41 265,365.11

B19H8Y909 GUANGZHOU R+F PROPERTIES H COMMON STOCK CNY.2511 Sep 2020 15 Sep 2020 INSTINET LLC HKD/HK4
300,000.000 7.750250 NJFQ Local 9.646600 0.00 1,157.59 3,116.84 2,889,705.57
Base 1.244682 0.00 149.36 402.16 372,853.21

B28214904 CHINA DONGXIANG GROUP CO COMMON STOCK HKD.0101 Sep 2020 03 Sep 2020 SANFORD C. BERNSTEIN AND CO. LLC HKD/HK4
2,170,000.000 7.750050 NJGJ Local 1.084800 0.00 1,765.51 2,536.26 2,349,714.23
Base 0.139973 0.00 227.81 327.26 303,186.98

03 Sep 2020 07 Sep 2020 SANFORD C. BERNSTEIN AND CO. LLC HKD/HK4
18,000.000 7.750450 NJGJ Local 1.127800 0.00 15.23 22.57 20,262.60
Base 0.145514 0.00 1.97 2.91 2,614.38

B28214904 Total

2,188,000.000 Local 0.00 1,780.74 2,558.83 2,369,976.83
Base 0.00 229.78 330.17 305,801.36

B4M2F0907 AUSNUTRIA DAIRY CORP LTD COMMON STOCK HKD.1 08 Sep 2020 10 Sep 2020 JEFFERIES HONG KONG LIMITED HKD/HK4
96,000.000 7.750450 NJGF Local 12.023700 0.00 2,019.98 1,243.88 1,151,011.34
Base 1.551355 0.00 260.63 160.49 148,508.97

07 Sep 2020 09 Sep 2020 JEFFERIES HONG KONG LIMITED HKD/HK4
65,000.000 7.750500 NJGF Local 12.415600 0.00 1,412.27 870.14 804,731.59
Base 1.601910 0.00 182.22 112.27 103,829.64

09 Sep 2020 11 Sep 2020 JEFFERIES HONG KONG LIMITED HKD/HK4
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55,000.000 7.750500 NJGF Local 12.229600 0.00 1,177.10 724.79 670,726.11
Base 1.577911 0.00 151.87 93.52 86,539.72
11 Sep 2020 15 Sep 2020 JEFFERIES HONG KONG LIMITED HKD/HK4
75,000.000 7.750250 NJGF Local 12.158500 0.00 1,595.80 982.21 909,309.49
Base 1.568788 0.00 205.90 126.73 117,326.47
14 Sep 2020 16 Sep 2020 JEFFERIES HONG KONG LIMITED HKD/HK4
151,000.000 7.750100 NJGF Local 12.023500 0.00 3,177.21 1,955.80 1,810,415.49
Base 1.551399 0.00 409.96 252.36 233,598.98
18 Sep 2020 22 Sep 2020 MACQUARIE BANK LIMITED HKD/HK4
63,000.000 7.750050 NJGF Local 12.006000 0.00 1,323.67 815.24 754,239.09
Base 1.549151 0.00 170.80 105.19 97,320.55
21 Sep 2020 23 Sep 2020 SOCIETE GENERALE LONDON BRANCH HKD/HK4
34,000.000 7.750050 NJGF Local 12.196700 0.00 82.94 446.93 414,157.93
Base 1.573758 0.00 10.70 57.67 53,439.39
21 Sep 2020 23 Sep 2020 MACQUARIE BANK LIMITED HKD/HK4
87,000.000 7.750050 NJGF Local 12.190400 0.00 742.39 1,142.67 1,058,679.74
Base 1.572945 0.00 95.79 147.44 136,602.96
22 Sep 2020 24 Sep 2020 CREDIT SUISSE SECURITIES (USA) LLC HKD/HK4
99,000.000 7.750250 NJGF Local 12.110500 0.00 2,098.14 1,291.32 1,195,550.04
Base 1.562595 0.00 270.72 166.62 154,259.55
B4M2F0907 Total
725,000.000 Local 0.00 13,629.50 9,472.98 8,768,820.82
Base 0.00 1,758.59 1,222.29 1,131,426.23
B60832909 MAN WAH HOLDINGS LTD COMMON STOCK HKD.4 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC HKD/HK4
372,800.000 7.750350 NJGH Local 10.526300 0.00 981.05 4,227.16 3,918,996.43
Base 1.358171 0.00 126.58 545.42 505,654.12
BFWK4M905 A LIVING SERVICES COLTD H COMMON STOCK CNY1.002 Sep 2020 04 Sep 2020 CREDIT SUISSE SECURITIES (USA) LLC HKD/HK4 0.01
126,500.000 7.750150 NJGF Local 38.802500 0.00 8,589.90 5,286.96 4,894,639.39
Base 5.006677 0.00 1,108.35 682.18 631,554.15
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29 Sep 2020 OPEN CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK4
86,250.000 7.750100 NJGF Local 38.314600 0.00 2,313.24 3,559.09 3,298,761.92
Base 4.943756 0.00 298.48 459.23 425,641.21
BFWK4M905 Total
212,750.000 Local 0.00 10,903.14 8,846.05 8,193,401.31
Base 0.00 1,406.83 1,141.41 1,057,195.36
BH3FTS904 TIMES CHINA HOLDINGS LTD COMMON STOCK HKD.1 29 Sep 2020 OPEN CREDIT SUISSE SECURITIES (USA) LLC HKD/HK4
29,000.000 7.750100 NJGF Local 11.089600 0.00 22512 346.76 321,026.52
Base 1.430898 0.00 29.05 44.74 41,422.24
30 Sep 2020 OPEN MACQUARIE BANK LIMITED HKD/HK4
72,000.000 7.750000 NJGF Local 10.845600 0.00 546.62 841.12 779,495.46
Base 1.399432 0.00 70.53 108.53 100,580.06
30 Sep 2020 OPEN CREDIT SUISSE SECURITIES (USA) LLC HKD/HK4
130,000.000 7.750000 NJGF Local 10.854100 0.00 987.72 1,520.65 1,408,524.63
Base 1.400529 0.00 127.45 196.21 181,745.11
BH3FTS904 Total
231,000.000 Local 0.00 1,759.46 2,708.53 2,509,046.61
Base 0.00 227.03 349.48 323,747 .41
BKOW9F903 SHANGHAI KINDLY INSTRUMENT H COMMON STOCK CNY1.015 Sep 2020 17 Sep 2020 MACQUARIE BANK LIMITED HKD/HK4 0.01
18,193.000 7.750000 NJGE Local 54.365300 0.00 1,483.60 1,066.15 986,518.15
Base 7.014877 0.00 191.43 137.57 127,292.66
16 Sep 2020 18 Sep 2020 MACQUARIE BANK LIMITED HKD/HK4 0.01
10,995.000 7.750100 NJGE Local 55.002700 0.00 907.13 651.57 603,195.99
Base 7.097031 0.00 117.05 84.07 77,830.74
18 Sep 2020 22 Sep 2020 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK4
17,044.000 7.750050 NJGE Local 51.549400 0.00 351.44 946.65 877,309.88
Base 6.651493 0.00 45.35 122.15 113,200.54
21 Sep 2020 23 Sep 2020 CLSA SINGAPORE PTE LTD. HKD/HK4
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53,760.000 7.750050 NJGE Local 50.900000 0.00 1,368.19 2,947.70 2,732,068.11
Base 6.567700 0.00 176.54 380.35 352,522.64
22 Sep 2020 24 Sep 2020 GOLDMAN SACHS + CO LLC HKD/HK4 0.01
18,893.000 7.750250 NJGE Local 49.039300 0.00 926.50 997.95 924,575.04
Base 6.327448 0.00 119.54 128.76 119,296.16
23 Sep 2020 25 Sep 2020 GOLDMAN SACHS + CO LLC HKD/HK4 0.01
6,232.000 7.750100 NJGE Local 49.287100 0.00 307.16 330.82 306,519.23
Base 6.359544 0.00 39.63 42.68 39,550.36
24 Sep 2020 28 Sep 2020 GOLDMAN SACHS + CO LLC HKD/HK4 0.01
4,920.000 7.750150 NJGE Local 47.112000 0.00 231.79 249.75 231,309.50
Base 6.078850 0.00 29.91 32.22 29,845.81
25 Sep 2020 29 Sep 2020 GOLDMAN SACHS + CO LLC HKD/HK4 0.01
8,457.000 7.750050 NJGE Local 46.681800 0.00 394.79 425.46 393,967.73
Base 6.023419 0.00 50.94 54.90 50,834.22
28 Sep 2020 30 Sep 2020 GOLDMAN SACHS + CO LLC HKD/HK4 0.01
3,703.000 7.750050 NJGE Local 45.701900 0.00 169.23 182.33 168,882.58
Base 5.896981 0.00 21.84 23.53 21,791.16
BKOW9F903 Total
142,197.000 Local 0.00 6,139.83 7,798.38 7,224,346.21
Base 0.00 792.23 1,006.23 932,164.29
BWCH5K900 COWELL E HOLDINGS INC COMMON STOCK USD. 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC HKD/HK4
162,000.000 7.750350 NJGH Local 2.858400 0.00 115.77 499.65 462,445.38
Base 0.368809 0.00 14.94 64.47 59,667.68
BYVS6J903 CK INFRASTRUCTURE HOLDINGS L COMMON STOCK HKD1.009 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. HKD/HK4
456,547.000 7.750500 NJDE Local 38.289600 0.00 437.03 18,828.04 17,461,736.94
Base 4.940275 0.00 56.39 2,429.27 2,252,981.99
BYZQO07905 CK ASSET HOLDINGS LTD COMMON STOCK HKD1.028 Sep 2020 30 Sep 2020 MACQUARIE CAPITAL (USA) INC. HKD/HK4
50,000.000 7.750050 NJFQ Local 38.194500 0.00 954.86 2,057.05 1,906,713.09
Base 4.928291 0.00 123.21 265.42 246,025.91
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HONG KONG DOLLAR Total

8,840,834.000 Local 0.00 61,389.29 113,485.49 105,174,158.28
Base 0.00 7,921.11 14,642.83 13,570,410.67

HUNGARIAN FORINT

BD5ZXH906 MOL HUNGARIAN OIL AND GAS PL COMMON STOCK 08 Sep 2020 10 Sep 2020 HSBC BANK PLC HUF/HU2 0.01
443.000 303.964400 NJGO Local 1,646.135440 0.00 729.00 0.00 728,509.00
Base 5.415553 0.00 2.40 0.00 2,396.69

09 Sep 2020 11 Sep 2020 HSBC BANK PLC HUF/HU2 0.01

1,879.000 302.104300 NJGO Local 1,656.243214 0.00 3,112.00 0.00 3,108,969.00
Base 5.482356 0.00 10.30 0.00 10,291.05

10 Sep 2020 14 Sep 2020 HSBC BANK PLC HUF/HU2 0.01

1,148.000 300.796100 NJGO Local 1,672.180314 0.00 1,920.00 0.00 1,917,743.00
Base 5.559182 0.00 6.38 0.00 6,375.56

11 Sep 2020 15 Sep 2020 HSBC BANK PLC HUF/HU2 0.01

1,210.000 302.193400 NJGO Local 1,666.190083 0.00 2,016.00 0.00 2,014,074.00
Base 5.513655 0.00 6.67 0.00 6,664.85

14 Sep 2020 16 Sep 2020 HSBC BANK PLC HUF/HU2 0.01

1,121.000 300.774950 NJGO Local 1,653.107939 0.00 1,853.00 0.00 1,851,281.00
Base 5.496162 0.00 6.16 0.00 6,155.04

15 Sep 2020 17 Sep 2020 HSBC BANK PLC HUF/HU2 0.01

4,474.000 301.928200 NJGO Local 1,614.478096 0.00 7,223.00 0.00 7,215,952.00
Base 5.347225 0.00 23.92 0.00 23,899.56

16 Sep 2020 18 Sep 2020 HSBC BANK PLC HUF/HU2 0.01

2,470.000 303.373250 NJGO Local 1,620.678947 0.00 4,003.00 0.00 3,999,074.00
Base 5.342195 0.00 13.19 0.00 13,182.03

17 Sep 2020 21 Sep 2020 HSBC BANK PLC HUF/HU2 0.01

3,599.000 305.445700 NJGO Local 1,622.034454 0.00 5,838.00 0.00 5,831,864.00
Base 5.310386 0.00 19.11 0.00 19,092.96
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18 Sep 2020 22 Sep 2020 HSBC BANK PLC HUF/HU2 0.01
2,465.000 303.714200 NJGO Local 1,628.455984 0.00 4,014.00 0.00 4,010,130.00
Base 5.361804 0.00 13.22 0.00 13,203.63
21 Sep 2020 23 Sep 2020 HSBC BANK PLC HUF/HU2 0.01
1,779.000 308.524200 NJGO Local 1,608.531197 0.00 2,862.00 0.00 2,858,715.00
Base 5.213631 0.00 9.28 0.00 9,265.77
22 Sep 2020 24 Sep 2020 HSBC BANK PLC HUF/HU2 0.01
1,392.000 310.106350 NJGO Local 1,634.420977 0.00 2,275.00 0.00 2,272,839.00
Base 5.270518 0.00 7.34 0.00 7,329.22
23 Sep 2020 25 Sep 2020 HSBC BANK PLC HUF/HU2 0.01
1,045.000 313.333600 NJGO Local 1,631.123445 0.00 1,705.00 0.00 1,702,819.00
Base 5.205709 0.00 5.44 0.00 5,434.52
24 Sep 2020 28 Sep 2020 HSBC BANK PLC HUF/HU2 0.01
2,427.000 312.761500 NJGO Local 1,680.771735 0.00 3,837.00 0.00 3,832,696.00
Base 5.054240 0.00 12.27 0.00 12,254.37

25 Sep 2020 29 Sep 2020 HSBC BANK PLC HUF/HU2
2,017.000 313.202500 NJGO Local 1,5658.844323 0.00 3,144.00 0.00 3,141,045.00
Base 4.977113 0.00 10.04 0.00 10,028.80
28 Sep 2020 30 Sep 2020 HSBC BANK PLC HUF/HU2 0.01
11,025.000 313.911550 NJGO Local 1,660.871655 0.00 18,311.00 0.00 18,292,799.00
Base 5.290891 0.00 58.33 0.00 58,273.74
29 Sep 2020 OPEN HSBC BANK PLC HUF/HU2 0.01
921.000 311.188300 NJGO Local 1,660.809989 0.00 1,5630.00 0.00 1,628,076.00
Base 5.336994 0.00 4.92 0.00 4,910.45
30 Sep 2020 OPEN HSBC BANK PLC HUF/HU2 0.01
1,944.000 309.704550 NJGO Local 1,686.543210 0.00 3,279.00 0.00 3,275,361.00
Base 5.445652 0.00 10.59 0.00 10,575.76
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BD5ZXH906 Total
41,359.000 Local 0.00 67,651.00 0.00 67,581,946.00
Base 0.00 219.56 0.00 219,334.00
HUNGARIAN FORINT Total
41,359.000 Local 0.00 67,651.00 0.00 67,581,946.00
Base 0.00 219.56 0.00 219,334.00
JAPANESE YEN
602210007 AMADA CO LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
305,400.000 106.235000 NJDE Local 1,010.468101 0.00 7,715.00 0.00 308,589,243.00
Base 9.511631 0.00 72.62 0.00 2,904,779.43
604575001 AOKI HOLDINGS INC COMMON STOCK 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC JPY/JP3
11,700.000 106.180000 NJGH Local 572.915385 0.00 1,676.00 0.00 6,701,434.00
Base 5.395700 0.00 15.78 0.00 63,113.90
605590009 ASANUMA CORP COMMON STOCK 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC JPY/JP3 0.01
1,600.000 106.180000 NJGH Local 4,123.843750 0.00 1,650.00 0.00 6,596,500.00
Base 38.838235 0.00 15.54 0.00 62,125.64
607981909 TDC SOFT INC COMMON STOCK 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC JPY/JP3
3,200.000 106.180000 NJGH Local 937.790625 0.00 750.00 0.00 3,000,180.00
Base 8.832083 0.00 7.06 0.00 28,255.60
610817900 HARMONIC DRIVE SYSTEMS INC COMMON STOCK 18 Sep 2020 24 Sep 2020 J.P. MORGAN SECURITIES PLC JPY/JP3 0.02
5,000.000 104.325000 NJGF Local 6,473.000000 0.00 12,946.00 0.00 32,352,054.00
Base 62.046489 0.00 124.09 0.00 310,108.35
621815901 TOKYO INDIVIDUALIZED EDU COMMON STOCK 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC JPY/JP3
5,800.000 106.180000 NJGH Local 548.917241 0.00 796.00 0.00 3,182,924.00
Base 5.169686 0.00 7.50 0.00 29,976.68
625040001 DAIKEN CORP COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED JPY/JP3

Page 134

Prepared by State Street




Sales Report by Report Date

Composite STATE STREET
September 1, 2020 to September 30, 2020 View Date: October 13, 2020
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
1,600.000 105.475000 NJGH Local 1,746.937500 0.00 698.00 0.00 2,794,402.00
Base 16.562574 0.00 6.62 0.00 26,493.50
626377006 DENYO CO LTD COMMON STOCK 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC JPY/JP3 0.01
2,000.000 106.180000 NJGH Local 2,273.300000 0.00 1,137.00 0.00 4,545,463.00
Base 21.409870 0.00 10.71 0.00 42,809.03
626691901 LAWSON INC COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
46,400.000 106.235000 NJDE Local 5,088.510302 0.00 5,903.00 0.00 236,100,975.00
Base 47.898624 0.00 55.57 0.00 2,222,440.58
627792906 CYBOZU INC COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED JPY/JP3 0.01
2,000.000 105.475000 NJGH Local 3,682.500000 0.00 1,841.00 0.00 7,363,159.00
Base 34.913487 0.00 17.45 0.00 69,809.52
629324906 CENTRAL SPORTS CO LTD COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED JPY/JP3 0.01
430.000 105.475000 NJGH Local 2,476.441860 0.00 266.00 0.00 1,064,604.00
Base 23.478946 0.00 2.52 0.00 10,093.42
633127006 FAMILYMART CO LTD COMMON STOCK 24 Sep 2020 28 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3 0.01
159,200.000 105.475000 NJDE Local 2,324.019698 0.00 184,992.00 0.00 369,798,944.00
Base 22.033844 0.00 1,753.89 0.00 3,506,034.07
633589908 RAYSUM CO LTD COMMON STOCK 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC JPY/JP3
3,300.000 106.180000 NJGH Local 875.454545 0.00 722.00 0.00 2,888,278.00
Base 8.245004 0.00 6.80 0.00 27,201.71
24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED JPY/JP3
3,544.000 105.475000 NJGH Local 891.401524 0.00 789.00 0.00 3,158,338.00
Base 8.451306 0.00 7.48 0.00 29,943.95
633589908 Total
6,844.000 Local 0.00 1,511.00 0.00 6,046,616.00
Base 0.00 14.28 0.00 57,145.66
635275902 EN JAPAN INC COMMON STOCK 29 Sep 2020 OPEN J.P. MORGAN SECURITIES PLC JPY/JP3 0.01
8,614.000 105.690000 NJGE Local 2,708.379382 0.00 9,331.00 0.00 23,320,649.00
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Base 25.625692 0.00 88.29 0.00 220,651.42
638823906 AMUSE INC COMMON STOCK 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC JPY/JP3 0.01
5,200.000 106.180000 NJGH Local 2,497.490385 0.00 3,247.00 0.00 12,983,703.00
Base 23.521288 0.00 30.58 0.00 122,280.12

640062006 HACHIJUNI BANK LTD/THE COMMON STOCK 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC JPY/JP3
42,200.000 106.180000 NJGH Local 412.044100 0.00 4,347.00 0.00 17,383,914.00
Base 3.880619 0.00 40.94 0.00 163,721.17
641960000 HEIWA REAL ESTATE CO LTD COMMON STOCK 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC JPY/JP3 0.01
4,200.000 106.180000 NJGH Local 2,851.630952 0.00 2,994.00 0.00 11,973,856.00
Base 26.856573 0.00 28.20 0.00 112,769.41
24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED JPY/JP3 0.01
8,300.000 105.475000 NJGH Local 2,811.602289 0.00 5,834.00 0.00 23,330,465.00
Base 26.656575 0.00 55.31 0.00 221,194.26

641960000 Total

12,500.000 Local 0.00 8,828.00 0.00 35,304,321.00
Base 0.00 83.51 0.00 333,963.67

643059900 IMAGINEER CO LTD COMMON STOCK 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC JPY/JP3
6,800.000 106.180000 NJGH Local 1,244.747059 0.00 2,116.00 0.00 8,462,164.00
Base 11.722990 0.00 19.93 0.00 79,696.40

648730000 KEIKYU CORP COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
157,600.000 106.235000 NJDE Local 1,654.100901 0.00 6,123.00 0.00 244,920,179.00
Base 14.628897 0.00 57.64 0.00 2,305,456.57

652816901 STUDIO ALICE CO LTD COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED JPY/JP3
3,700.000 105.475000 NJGH Local 1,664.648378 0.00 1,539.00 0.00 6,157,660.00
Base 15.782398 0.00 14.59 0.00 58,380.28

653788901 SYSTENA CORP COMMON STOCK 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC JPY/JP3
7,000.000 106.180000 NJGH Local 1,789.638571 0.00 3,132.00 0.00 12,524,338.00
Base 16.854761 0.00 29.50 0.00 117,953.83

Page 136

Prepared by State Street



Sales Report by Report Date

Composite

September 1, 2020 to September 30, 2020

View Date:

October 13, 2020

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
654274901 COTACOLTD COMMON STOCK 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC JPY/JP3
607.000 106.180000 NJGH Local 1,276.217463 0.00 194.00 0.00 774,470.00
Base 12.019377 0.00 1.83 0.00 7,293.93
656682903 SHINOKEN GROUP CO LTD COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED JPY/JP3
10,000.000 105.475000 NJGH Local 963.410000 0.00 2,408.00 0.00 9,631,692.00
Base 9.134013 0.00 22.83 0.00 91,317.30
656962008 MARUZEN SHOWA UNYU CO LTD COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED JPY/JP3 0.01
2,100.000 105.475000 NJGH Local 3,393.214286 0.00 1,781.00 0.00 7,123,969.00
Base 32.170792 0.00 16.89 0.00 67,541.78
659101901 MIZUHO FINANCIAL GROUP INC COMMON STOCK 29 Sep 2020 OPEN REVERSE SPLIT NON CASH JPY/JP3
15,989,620.000 98.103057 NJDE Local 169.953965 0.00 0.00 0.00 2,717,499,325.00
Base 1.732402 0.00 0.00 0.00 27,700,455.20
659777007 MIURA CO LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
61,000.000 106.235000 NJDE Local 4,194.928803 0.00 6,397.00 0.00 255,884,260.00
Base 39.487258 0.00 60.22 0.00 2,408,662.49
662152008 NANTO BANK LTD/THE COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED JPY/JP3
2,000.000 105.475000 NJGH Local 2,002.850000 0.00 1,001.00 0.00 4,004,699.00
Base 18.988860 0.00 9.49 0.00 37,968.23
664058005 NIPPON SODA CO LTD COMMON STOCK 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC JPY/JP3 0.01
2,500.000 106.180000 NJGH Local 3,068.520000 0.00 1,918.00 0.00 7,669,382.00
Base 28.899228 0.00 18.06 0.00 72,230.01
664232006 NIKON CORP COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
284,200.000 106.235000 NJDE Local 764.840500 0.00 5,434.00 0.00 217,362,236.00
Base 7.199515 0.00 51.15 0.00 2,046,051.08
664246006 NIPPON ROAD CO LTD COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED JPY/JP3 0.02
400.000 105.475000 NJGH Local 7,710.000000 0.00 771.00 0.00 3,083,229.00
Base 73.097890 0.00 7.31 0.00 29,231.85
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668757909 NABTESCO CORP COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
81,200.000 106.235000 NJDE Local 3,373.169200 0.00 6,848.00 0.00 273,894,491.00
Base 31.751957 0.00 64.46 0.00 2,578,194.48

668953904 KAKAKU.COM INC COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
95,300.000 106.235000 NJDE Local 2,583.129601 0.00 6,154.00 0.00 246,166,097.00
Base 24.315241 0.00 57.93 0.00 2,317,184.52

670994904 RENAISSANCE INC COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED JPY/JP3
4,000.000 105.475000 NJGH Local 946.725000 0.00 946.00 0.00 3,785,954.00
Base 8.975824 0.00 8.97 0.00 35,894.33
672383908 UNITED URBAN INVESTMENT CORP REIT 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3 0.03
2,349.000 106.235000 NJDE Local 115,142.185185 0.00 6,762.00 0.00 270,462,231.00
Base 1,083.844168 0.00 63.65 0.00 2,545,886.30

679352005 SEIREN CO LTD COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED JPY/JP3
3,400.000 105.475000 NJGH Local 1,503.602647 0.00 1,278.00 0.00 5,110,971.00
Base 14.255536 0.00 12.12 0.00 48,456.71

680531902 HULIC CO LTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
252,800.000 106.235000 NJDE Local 971.566301 0.00 6,140.00 0.00 245,605,821.00
Base 9.145445 0.00 57.80 0.00 2,311,910.59

680532009 SHIZUOKA BANK LTD/THE COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
436,400.000 106.235000 NJDE Local 746.580699 0.00 8,145.00 0.00 325,799,672.00
Base 7.027634 0.00 76.67 0.00 3,066,782.81

680533908 SHOFU INC COMMON STOCK 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC JPY/JP3
1,209.000 106.180000 NJGH Local 1,520.691481 0.00 460.00 0.00 1,838,056.00
Base 14.321826 0.00 4.33 0.00 17,310.76
685888000 SUMITOMO PRECISION PRODUCTS COMMON STOCK 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC JPY/JP3 0.01
400.000 106.180000 NJGH Local 2,254.250000 0.00 225.00 0.00 901,475.00
Base 21.230458 0.00 212 0.00 8,490.06
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687866905 TOWA CORP COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED JPY/JP3
8,900.000 105.475000 NJGH Local 1,146.146067 0.00 2,550.00 0.00 10,198,150.00
Base 10.866519 0.00 24.18 0.00 96,687.84
689488005 TOSHIBA TEC CORP COMMON STOCK 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC JPY/JP3 0.01
4,500.000 106.180000 NJGH Local 4,631.088889 0.00 5,210.00 0.00 20,834,690.00
Base 43.615454 0.00 49.07 0.00 196,220.47

689522001 TOHO GAS COLTD COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
52,700.000 106.235000 NJDE Local 4,475.621499 0.00 5,897.00 0.00 235,859,356.00
Base 42.129444 0.00 55.51 0.00 2,220,166.20

690727904 TAKANO CO LTD COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED JPY/JP3
1,618.000 105.475000 NJGH Local 630.551298 0.00 255.00 0.00 1,019,977.00
Base 5.978206 0.00 242 0.00 9,670.32
ACI08XYJ6 KIRINDO HOLDINGS CO LTD COMMON STOCK 15 Sep 2020 17 Sep 2020 MORGAN STANLEY CO INCORPORATED JPY/JP3 0.01
1,000.000 105.480000 NJGH Local 3,509.500000 0.00 877.00 0.00 3,508,623.00
Base 33.271710 0.00 8.31 0.00 33,263.40

ACI099JT3 FEED ONE CO LTD COMMON STOCK 29 Sep 2020 OPEN REVERSE SPLIT NON CASH JPY/JP3
26,700.000 112.799995 NJGH Local 278.193220 0.00 0.00 0.00 7,427,759.00
Base 2.466252 0.00 0.00 0.00 65,848.93
ACI099K53 KADOKAWA CORP COMMON STOCK 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC JPY/JP3 0.01
13,700.000 106.180000 NJGH Local 2,439.476569 0.00 8,355.00 0.00 33,412,474.00
Base 22.974916 0.00 78.69 0.00 314,677.66
24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED JPY/JP3 0.01
14,900.000 105.475000 NJGH Local 2,752.775168 0.00 10,254.00 0.00 41,006,096.00
Base 26.098840 0.00 97.22 0.00 388,775.50

ACI099K53 Total

28,600.000 Local 0.00 18,609.00 0.00 74,418,570.00
Base 0.00 175.91 0.00 703,453.16
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ACIOQORP2 KYUSHU RAILWAY COMPANY COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
100,600.000 106.235000 NJDE Local 2,296.328300 0.00 5,775.00 0.00 231,004,852.00
Base 21.615553 0.00 54.36 0.00 2,174,470.30
B02T4H903 SAWADA HOLDINGS CO LTD COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED JPY/JP3
4,200.000 105.475000 NJGH Local 859.885476 0.00 902.00 0.00 3,610,617.00
Base 8.152505 0.00 8.55 0.00 34,231.97
B036QP900 COSMOS PHARMACEUTICAL CORP COMMON STOCK 02 Sep 2020 04 Sep 2020 UBS SECURITIES ASIALTD JPY/JP3 0.17
2,700.000 106.150000 NJGF Local 18,472.392593 0.00 49,875.00 0.00 49,825,585.00
Base 174.021598 0.00 469.85 0.00 469,388.46
BOMOC8905 SUMCO CORP COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
179,400.000 106.235000 NJDE Local 1,399.914498 0.00 6,279.00 0.00 251,138,382.00
Base 13.177526 0.00 59.10 0.00 2,363,989.10
BOMKZN903 TSURUHA HOLDINGS INC COMMON STOCK 04 Sep 2020 08 Sep 2020 MACQUARIE BANK LIMITED JPY/JP3 0.20
1,857.000 106.325000 NJGE Local 14,359.822294 0.00 39,999.00 0.00 26,626,191.00
Base 135.055935 0.00 376.20 0.00 250,422.68
08 Sep 2020 10 Sep 2020 J.P. MORGAN SECURITIES PLC JPY/JP3 0.05
2,902.000 105.945000 NJGE Local 14,150.331840 0.00 16,425.00 0.00 41,047,838.00
Base 133.562998 0.00 155.03 0.00 387,444.79
09 Sep 2020 11 Sep 2020 J.P. MORGAN SECURITIES PLC JPY/JP3 0.05
2,779.000 106.235000 NJGE Local 14,011.138539 0.00 15,574.00 0.00 38,921,380.00
Base 131.888159 0.00 146.60 0.00 366,370.59
10 Sep 2020 14 Sep 2020 J.P. MORGAN SECURITIES PLC JPY/JP3 0.05
2,560.000 106.180000 NJGE Local 14,073.988672 0.00 14,411.00 0.00 36,015,000.00
Base 132.548396 0.00 135.72 0.00 339,188.17
11 Sep 2020 15 Sep 2020 J.P. MORGAN SECURITIES PLC JPY/JP3 0.05
4,788.000 106.200000 NJGE Local 14,192.792815 0.00 27,182.00 0.00 67,927,910.00
Base 133.642117 0.00 255.95 0.00 639,622.50
14 Sep 2020 16 Sep 2020 DAIWA SECURITIES AMERICA INC JPY/JP3 0.21
Page 140 Prepared by State Street



Sales Report by Report Date

Composite

STATE STREET.

View Date: October 13, 2020

September 1, 2020 to September 30, 2020

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
4,314.000 105.655000 NJGE Local 14,559.774687 0.00 94,216.00 0.00 62,716,652.00
Base 137.804881 0.00 891.73 0.00 593,598.52
BOMKZN903 Total
19,200.000 Local 0.00 207,807.00 0.00 273,254,971.00
Base 0.00 1,961.23 0.00 2,576,647.25
B14RJB900 KOBE BUSSAN CO LTD COMMON STOCK 11 Sep 2020 15 Sep 2020 MORGAN STANLEY CO INCORPORATED JPY/JP3 0.02
6,300.000 106.200000 NJGF Local 5,423.968254 0.00 13,668.00 0.00 34,157,332.00
Base 51.073147 0.00 128.70 0.00 321,632.13
14 Sep 2020 16 Sep 2020 MORGAN STANLEY CO INCORPORATED JPY/JP3 0.05
6,500.000 105.655000 NJGF Local 5,352.554462 0.00 34,791.00 0.00 34,756,813.00
Base 50.660683 0.00 329.29 0.00 328,965.15
23 Sep 2020 25 Sep 2020 CITIGROUP GLOBAL MARKETS INC. JPY/JP3 0.01
2,800.000 105.285000 NJGF Local 5,466.720357 0.00 3,061.00 0.00 15,303,756.00
Base 51.923069 0.00 29.07 0.00 145,355.52
B14RJB900 Total
15,600.000 Local 0.00 51,520.00 0.00 84,217,901.00
Base 0.00 487.06 0.00 795,952.80
B1DN46906 NIHON M+A CENTER INC COMMON STOCK 18 Sep 2020 24 Sep 2020 J.P. MORGAN SECURITIES PLC JPY/JP3 0.02
11,300.000 104.325000 NJGF Local 5,317.477876 0.00 24,035.00 0.00 60,063,465.00
Base 50.970313 0.00 230.39 0.00 575,734.15
B1HTX9901 ASAHI NET INC COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED JPY/JP3
3,600.000 105.475000 NJGH Local 973.555556 0.00 876.00 0.00 3,503,924.00
Base 9.230202 0.00 8.31 0.00 33,220.42
B1V04K905 UT GROUP CO LTD COMMON STOCK 18 Sep 2020 24 Sep 2020 SMBC SECURITIES INC JPY/JP3 0.03
13,500.000 104.325000 NJGF Local 3,555.991926 0.00 48,006.00 0.00 47,957,885.00
Base 34.085712 0.00 460.16 0.00 459,696.96
B3V2W3904 KAWADA TECHNOLOGIES INC COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED JPY/JP3 0.01
600.000 105.475000 NJGH Local 4,831.666667 0.00 724.00 0.00 2,898,276.00
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Base 45.808643 0.00 6.86 0.00 27,478.32
B7MTYY906 VECTOR INC COMMON STOCK 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC JPY/JP3
3,700.000 106.180000 NJGH Local 951.243243 0.00 880.00 0.00 3,518,720.00
Base 8.958780 0.00 8.29 0.00 33,139.20
24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED JPY/JP3
5,500.000 105.475000 NJGH Local 1,067.563455 0.00 1,467.00 0.00 5,870,132.00
Base 10.121483 0.00 13.91 0.00 55,654.25
B7MTYY906 Total
9,200.000 Local 0.00 2,347.00 0.00 9,388,852.00
Base 0.00 22.20 0.00 88,793.45
B92RW7909 SYUPPIN CO LTD COMMON STOCK 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC JPY/JP3
3,500.000 106.180000 NJGH Local 896.937143 0.00 785.00 0.00 3,138,495.00
Base 8.447327 0.00 7.39 0.00 29,558.25
B97SH9905 PEPTIDREAM INC COMMON STOCK 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. JPY/JP3
62,300.000 106.235000 NJDE Local 4,241.761300 0.00 6,607.00 0.00 264,255,122.00
Base 39.928096 0.00 62.19 0.00 2,487,458.20
BDZWWK904  NET MARKETING CO LTD COMMON STOCK 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED JPY/JP3
3,600.000 105.475000 NJGH Local 633.000000 0.00 569.00 0.00 2,278,231.00
Base 6.001422 0.00 5.39 0.00 21,599.73
25 Sep 2020 29 Sep 2020 HSBC SECURITIES (USA) INC. JPY/JP3
1,700.000 105.640000 NJGH Local 629.882353 0.00 268.00 0.00 1,070,532.00
Base 5.962536 0.00 2.54 0.00 10,133.78
BDZWWK904 Total
5,300.000 Local 0.00 837.00 0.00 3,348,763.00
Base 0.00 7.93 0.00 31,733.51
BGOGM1903 MERCARI INC COMMON STOCK 29 Sep 2020 OPEN MORGAN STANLEY CO INCORPORATED JPY/JP3 0.02
7,500.000 105.690000 NJGF Local 4,734.540133 0.00 17,754.00 0.00 35,491,297.00
Base 44.796482 0.00 167.98 0.00 335,805.63
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30 Sep 2020 OPEN MORGAN STANLEY CO INCORPORATED JPY/JP3 0.02
6,500.000 105.530000 NJGF Local 4,818.345077 0.00 15,659.00 0.00 31,303,584.00
Base 45.658534 0.00 148.38 0.00 296,632.09
BGOGM1903 Total

14,000.000 Local 0.00 33,413.00 0.00 66,794,881.00
Base 0.00 316.36 0.00 632,437.72
BKRQ8Q904 BASE INC COMMON STOCK 18 Sep 2020 24 Sep 2020 MORGAN STANLEY CO INCORPORATED JPY/JP3 0.04
3,300.000 104.325000 NJGF Local 10,909.715758 0.00 14,400.00 0.00 35,987,662.00
Base 104.574318 0.00 138.03 0.00 344,957.22

BSZM2R901 YOSSIX CO LTD COMMON STOCK 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC JPY/JP3
1,600.000 106.180000 NJGH Local 1,921.250000 0.00 769.00 0.00 3,073,231.00
Base 18.094274 0.00 7.24 0.00 28,943.60
BYP20B900 BAYCURRENT CONSULTING INC COMMON STOCK 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC JPY/JP3 0.03
1,500.000 106.180000 NJGH Local 11,671.333333 0.00 4,377.00 0.00 17,502,623.00
Base 109.920261 0.00 41.22 0.00 164,839.17
11 Sep 2020 15 Sep 2020 GOLDMAN SACHS + CO LLC JPY/JP3 0.03
1,200.000 106.200000 NJGH Local 11,369.333333 0.00 3,411.00 0.00 13,639,789.00
Base 107.055869 0.00 32.12 0.00 128,434.92

BYP20B900 Total

2,700.000 Local 0.00 7,788.00 0.00 31,142,412.00
Base 0.00 73.34 0.00 293,274.09

BYYHNF903 FURYU CORP COMMON STOCK 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC JPY/JP3
5,000.000 106.180000 NJGH Local 1,094.074000 0.00 1,368.00 0.00 5,469,002.00
Base 10.303956 0.00 12.88 0.00 51,506.89
BYYLGL909 ATRAE INC COMMON STOCK 04 Sep 2020 08 Sep 2020 MACQUARIE BANK LIMITED JPY/JP3 0.04
1,509.000 106.325000 NJGE Local 3,135.461895 0.00 7,097.00 0.00 4,724,315.00
Base 29.489414 0.00 66.75 0.00 44,432.78
08 Sep 2020 10 Sep 2020 J.P. MORGAN SECURITIES PLC JPY/JP3 0.01
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378.000 105.945000 NJGE Local 3,247.380952 0.00 491.00 0.00 1,227,019.00
Base 30.651573 0.00 4.63 0.00 11,581.66

09 Sep 2020 11 Sep 2020 J.P. MORGAN SECURITIES PLC JPY/JP3 0.01

934.000 106.235000 NJGE Local 3,007.403640 0.00 1,123.00 0.00 2,807,792.00
Base 28.308972 0.00 10.57 0.00 26,430.01

15 Sep 2020 17 Sep 2020 J.P. MORGAN SECURITIES PLC JPY/JP3 0.01

507.000 105.480000 NJGE Local 3,015.741617 0.00 611.00 0.00 1,628,370.00
Base 28.590649 0.00 5.79 0.00 14,489.67

15 Sep 2020 17 Sep 2020 BNP PARIBAS SECURITIES SERVICES SA JPY/JP3 0.04

1,277.000 105.480000 NJGE Local 3,007.500392 0.00 5,760.00 0.00 3,834,818.00
Base 28.512518 0.00 54.61 0.00 36,355.88

16 Sep 2020 18 Sep 2020 J.P. MORGAN SECURITIES PLC JPY/JP3 0.01

2,760.000 104.835000 NJGE Local 3,027.653261 0.00 3,342.00 0.00 8,352,981.00
Base 28.880176 0.00 31.88 0.00 79,677.41

17 Sep 2020 23 Sep 2020 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP3 0.04

1,677.000 104.715000 NJGE Local 3,005.823494 0.00 7,561.00 0.00 5,033,205.00
Base 28.704803 0.00 72.21 0.00 48,065.75

18 Sep 2020 24 Sep 2020 J.P. MORGAN SECURITIES PLC JPY/JP3 0.01

1,883.000 104.325000 NJGE Local 3,033.803505 0.00 2,285.00 0.00 5,710,367.00
Base 29.080312 0.00 21.90 0.00 54,736.32

23 Sep 2020 25 Sep 2020 J.P. MORGAN SECURITIES PLC JPY/JP3 0.01

793.000 105.285000 NJGE Local 2,912.650694 0.00 923.00 0.00 2,308,809.00
Base 27.664441 0.00 8.77 0.00 21,929.14

24 Sep 2020 28 Sep 2020 BNP PARIBAS SECURITIES SERVICES SA JPY/JP3 0.04

2,531.000 105.475000 NJGE Local 2,894.000000 0.00 10,986.00 0.00 7,313,728.00
Base 27.437781 0.00 104.16 0.00 69,340.87

29 Sep 2020 OPEN CREDIT SUISSE SECURITIES (USA) LLC JPY/JP3 0.04

4,918.000 105.690000 NJGE Local 2,973.647621 0.00 21,937.00 0.00 14,602,462.00
Base 28.135563 0.00 207.56 0.00 138,163.14
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BYYLGL909 Total
19,167.000 Local 0.00 62,116.00 0.00 57,443,866.00
Base 0.00 588.83 0.00 545,202.63
JAPANESE YEN Total
18,625,058.000 Local 0.00 877,033.00 0.00 7,786,576,725.00
Base 0.00 8,302.10 0.00 75,496,136.88
MALAYSIAN RINGGIT
BO9FGC904 CARLSBERG BREWERY MALAYSIAB  COMMON STOCK MYR.5 04 Sep 2020 08 Sep 2020 MACQUARIE BANK LIMITED MYR/MY4 0.01
9,190.000 4.149500 NJGE Local 19.945000 0.00 274.94 245.04 182,774.57
Base 4.806603 0.00 66.26 59.05 44,047.37
08 Sep 2020 10 Sep 2020 MACQUARIE BANK LIMITED MYR/MY4 0.01
629.000 4.167500 NJGE Local 19.824600 0.00 18.70 17.16 12,433.81
Base 4.756953 0.00 4.49 412 2,983.52
09 Sep 2020 11 Sep 2020 MACQUARIE BANK LIMITED MYR/MY4 0.01
2,949.000 4.172000 NJGE Local 19.554100 0.00 86.50 77.20 57,501.34
Base 4.686985 0.00 20.73 18.50 13,782.68
11 Sep 2020 15 Sep 2020 MACQUARIE BANK LIMITED MYR/MY4 0.01
9,287.000 4.153000 NJGE Local 19.520200 0.00 271.93 242.37 180,769.80
Base 4.700265 0.00 65.48 58.36 43,527.52
14 Sep 2020 17 Sep 2020 INVESTMENT TECHNOLOGY GROUP LTD MYR/MY4 0.01
2,371.000 4.146500 NJGE Local 20.450000 0.00 121.22 63.99 48,301.74
Base 4.931870 0.00 29.23 15.44 11,648.80
14 Sep 2020 17 Sep 2020 PERSHING SECURITIES LIMITED MYR/MY4 0.01
44,538.000 4.146500 NJGE Local 19.973300 0.00 1,334.36 477.54 887,758.94
Base 4.816906 0.00 321.80 115.17 214,098.38
14 Sep 2020 17 Sep 2020 MACQUARIE BANK LIMITED MYR/MY4 0.01
1,597.000 4.146500 NJGE Local 20.482700 0.00 49.07 43.90 32,617.90
Base 4.939756 0.00 11.83 10.59 7,866.37
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15 Sep 2020 18 Sep 2020 MACQUARIE BANK LIMITED MYR/MY4 0.01
12,514.000 4.132000 NJGE Local 21.081200 0.00 395.72 287.86 263,126.56
Base 5.101936 0.00 95.77 69.66 63,680.19
17 Sep 2020 21 Sep 2020 MACQUARIE BANK LIMITED MYR/MY4 0.01
8,583.000 4.138500 NJGE Local 21.520000 0.00 277.06 246.52 184,182.58
Base 5.199952 0.00 66.95 59.57 44,504.67
18 Sep 2020 22 Sep 2020 MACQUARIE BANK LIMITED MYR/MY4 0.01
17,412.000 4.112500 NJGE Local 21.621600 0.00 564.71 325.37 375,585.22
Base 5.257532 0.00 137.32 79.12 91,327.71
21 Sep 2020 23 Sep 2020 MACQUARIE BANK LIMITED MYR/MY4 0.01
72,454.000 4.122500 NJGE Local 21.800900 0.00 2,369.34 726.00 1,576,467.07
Base 5.288272 0.00 574.73 176.10 382,405.60
22 Sep 2020 24 Sep 2020 MACQUARIE BANK LIMITED MYR/MY4 0.01
4,934.000 4.134500 NJGE Local 21.500000 0.00 159.12 142.33 105,779.55
Base 5.200145 0.00 38.49 34.43 25,584.61
BO9FGC904 Total

186,458.000 Local 0.00 5,922.67 2,895.28 3,907,299.08
Base 0.00 1,433.08 700.11 945,457.42

B1VXKN909 GENTING MALAYSIA BHD COMMON STOCK MYR.1 02 Sep 2020 04 Sep 2020 JUPITER SECURITIES SDN BHD MYR/MY4
257,000.000 4.146000 NJGJ Local 2.283900 0.00 469.57 381.37 586,111.36
Base 0.550868 0.00 113.26 91.99 141,367.91

04 Sep 2020 08 Sep 2020 UBS AG MYR/MY4
100,000.000 4.149500 NJGJ Local 2.273900 0.00 181.91 79.73 227,128.36
Base 0.547994 0.00 43.84 19.21 54,736.32

09 Sep 2020 11 Sep 2020 SANFORD C. BERNSTEIN AND CO. LLC MYR/MY4
100,000.000 4.172000 NJGJ Local 2.303500 0.00 184.28 271.87 229,893.85
Base 0.552133 0.00 4417 65.17 55,103.99

10 Sep 2020 14 Sep 2020 SANFORD C. BERNSTEIN AND CO. LLC MYR/MY4
100,000.000 4.164000 NJGJ Local 2.250000 0.00 180.00 270.20 224,549.80
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Base 0.540346 0.00 43.23 64.89 53,926.46
B1VXKN909 Total
557,000.000 Local 0.00 1,015.76 1,003.17 1,267,683.37
Base 0.00 244.50 241.26 305,134.68
MALAYSIAN RINGGIT Total
743,458.000 Local 0.00 6,938.43 3,898.45 5,174,982.45
Base 0.00 1,677.58 941.37 1,250,592.10
NEW ISRAELI SHEQEL
601315906 ALONY HETZ PROPERTIES + INV COMMON STOCK ILS1.0 10 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL ILS/IL1
4,892.000 3.415350 NJGH Local 33.983700 0.00 41.56 0.00 166,206.70
Base 9.950283 0.00 12.17 0.00 48,664.62
612381905 FIRST INTL BANK ISRAEL COMMON STOCK ILS.05 10 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL ILS/IL1 0.01
1,809.000 3.415350 NJGH Local 72.905400 0.00 32.97 0.00 131,852.90
Base 21.346392 0.00 9.65 0.00 38,605.97
630754901 ELCOLTD COMMON STOCK ILS.25 10 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL ILS/IL1 0.01
2,457.000 3.415350 NJGH Local 120.348600 0.00 73.92 0.00 295,622.59
Base 35.237560 0.00 21.64 0.00 86,557.04
24 Sep 2020 29 Sep 2020 MORGAN STANLEY CO INCORPORATED ILS/IL1 0.01
1,051.000 3.477000 NJGH Local 124.112900 0.00 32.61 0.00 130,410.05
Base 35.695398 0.00 9.38 0.00 37,506.49
630754901 Total
3,508.000 Local 0.00 106.53 0.00 426,032.64
Base 0.00 31.02 0.00 124,063.53
645127903 ISRAEL DISCOUNT BANK A COMMON STOCK ILS.1 10 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL ILS/IL1
28,410.000 3.415350 NJGH Local 9.668900 0.00 68.67 0.00 274,624.78
Base 2.831013 0.00 20.11 0.00 80,408.97
24 Sep 2020 29 Sep 2020 CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1
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28,567.000 3.477000 NJGH Local 9.014100 0.00 64.38 0.00 257,441.41
Base 2.592494 0.00 18.52 0.00 74,041.25
645127903 Total

56,977.000 Local 0.00 133.05 0.00 532,066.19
Base 0.00 38.63 0.00 154,450.22

691670004 MIZRAHI TEFAHOT BANK LTD COMMON STOCK ILS.1 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. ILS/IL1
62,941.000 3.398550 NJDE Local 64.955200 0.00 102.21 0.00 4,088,243.03
Base 19.112622 0.00 30.07 0.00 1,202,937.44

10 Sep 2020 14 Sep 2020 MACQUARIE CAPITAL (USA) INC. ILS/IL1
61,259.000 3.415350 NJDE Local 63.453300 0.00 97.18 0.00 3,886,988.52
Base 18.578857 0.00 28.45 0.00 1,138,093.76

691670004 Total

124,200.000 Local 0.00 199.39 0.00 7,975,231.55
Base 0.00 58.52 0.00 2,341,031.20
698770906 ONE SOFTWARE TECHNOLOGIES LT COMMON STOCK ILS.01 24 Sep 2020 29 Sep 2020 UBS AG ILS/IL1 0.02
611.000 3.477000 NJGH Local 265.611293 0.00 40.57 0.00 162,247.93
Base 76.390938 0.00 11.67 0.00 46,663.20
B1NV2H905 BLUE SQUARE REAL ESTATE LTD COMMON STOCK ILS1.0 24 Sep 2020 29 Sep 2020 MORGAN STANLEY CO INCORPORATED ILS/IL1 0.01
1,030.000 3.477000 NJGH Local 131.957500 0.00 33.98 0.00 135,882.25
Base 37.951539 0.00 9.77 0.00 39,080.31

B2QF71905 SELLA CAPITAL REAL ESTATE LT REIT ILS1.0 10 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL ILS/IL1
67,107.000 3.415350 NJGH Local 5.358600 0.00 89.90 0.00 359,509.67
Base 1.568975 0.00 26.32 0.00 105,262.91

NEW ISRAELI SHEQEL Total

260,134.000 Local 0.00 677.95 0.00 9,889,029.83
Base 0.00 197.75 0.00 2,897,821.96

NORWEGIAN KRONE
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525824900 SUBSEA 7 SA COMMON STOCK USD2. 15 Sep 2020 17 Sep 2020 SKANDINAVISKA ENSKILDA BANKEN LONDO NOK/NO3
15,367.000 9.044750 NJGF Local 65.939300 0.00 607.97 0.00 1,012,681.25
Base 7.290340 0.00 67.22 0.00 111,963.43
16 Sep 2020 18 Sep 2020 SKANDINAVISKA ENSKILDA BANKEN LONDO NOK/NO3
41,288.000 9.017600 NJGF Local 67.034600 0.00 1,660.63 0.00 2,766,063.93
Base 7.433752 0.00 184.15 0.00 306,740.59
17 Sep 2020 21 Sep 2020 SKANDINAVISKA ENSKILDA BANKEN LONDO NOK/NO3
36,101.000 9.085350 NJGF Local 66.996800 0.00 1,451.19 0.00 2,417,200.29
Base 7.374157 0.00 159.73 0.00 266,054.72
18 Sep 2020 22 Sep 2020 SKANDINAVISKA ENSKILDA BANKEN LONDO NOK/NO3
95,653.000 9.069650 NJGF Local 66.219400 0.00 3,800.45 0.00 6,330,283.82
Base 7.301208 0.00 419.03 0.00 697,963.41
525824900 Total
188,409.000 Local 0.00 7,520.24 0.00 12,526,229.29
Base 0.00 830.13 0.00 1,382,722.15
B40JTQ902 SPAREBANK 1 SR BANK ASA COMMON STOCK NOK25.10 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL NOK/NO3
17,681.000 9.007400 NJGH Local 80.057400 0.00 353.87 0.00 1,415,141.02
Base 8.887959 0.00 39.29 0.00 157,108.71
24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED NOK/NO3
3,190.000 9.584200 NJGH Local 76.949100 0.00 61.37 0.00 245,406.26
Base 8.028745 0.00 6.40 0.00 25,605.29
B40JTQ902 Total
20,871.000 Local 0.00 415.24 0.00 1,660,547.28
Base 0.00 45.69 0.00 182,714.00
B5VFQO0903 KVAERNER ASA COMMON STOCK NOK.3422 Sep 2020 24 Sep 2020 INSTINET U.K. LTD NOK/NO3
70,370.000 9.351700 NJGH Local 7.155800 0.00 125.89 0.00 503,427.76
Base 0.765187 0.00 13.46 0.00 53,832.75
23 Sep 2020 25 Sep 2020 INSTINET U.K. LTD NOK/NO3
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256,256.000 9.434400 NJGH Local 7.576100 0.00 485.36 0.00 1,940,935.72
Base 0.803029 0.00 51.45 0.00 205,729.64
B5VFQ0903 Total
326,626.000 Local 0.00 611.25 0.00 2,444,363.48
Base 0.00 64.91 0.00 259,562.39
NORWEGIAN KRONE Total
535,906.000 Local 0.00 8,5646.73 0.00 16,631,140.05
Base 0.00 940.73 0.00 1,824,998.54
POUND STERLING
045365905 ADVANCED MEDICAL SOLUTIONS COMMON STOCK GBP.0510 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL GBP/GBB
18,408.000 0.777303 NJGH Local 2.374000 0.00 10.93 1.00 43,688.66
Base 3.054150 0.00 14.06 1.29 56,205.44
079737003 SERCO GROUP PLC COMMON STOCK GBP.0202 Sep 2020 04 Sep 2020 MERRILL LYNCH INTERNATIONAL GBP/GBB
297,098.000 0.751710 NJGF Local 1.380000 0.00 410.00 1.00 409,584.24
Base 1.835814 0.00 545.42 1.33 544,870.02
16 Sep 2020 18 Sep 2020 J P MORGAN SECURITIES INC GBP/GBB
12,492.000 0.769112 NJGF Local 1.334400 0.00 16.67 1.00 16,651.65
Base 1.734988 0.00 21.67 1.30 21,650.49
17 Sep 2020 21 Sep 2020 J P MORGAN SECURITIES INC GBP/GBB
66,770.000 0.772260 NJGF Local 1.315100 0.00 87.81 1.00 87,720.42
Base 1.702924 0.00 113.71 1.29 113,589.23
17 Sep 2020 21 Sep 2020 SANFORD C. BERNSTEIN LTD GBP/GBB
3,578.000 0.772260 NJGF Local 1.310600 0.00 1.88 0.00 4,687.45
Base 1.697097 0.00 243 0.00 6,069.78
18 Sep 2020 22 Sep 2020 J P MORGAN SECURITIES INC GBP/GBB
117,431.000 0.771575 NJGF Local 1.304100 0.00 153.15 1.00 152,987.62
Base 1.690179 0.00 198.49 1.30 198,279.65
21 Sep 2020 23 Sep 2020 J P MORGAN SECURITIES INC GBP/GBB
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183,040.000 0.781525 NJGF Local 1.255800 0.00 229.87 1.00 229,630.76
Base 1.606858 0.00 294.13 1.28 293,823.95
079737003 Total

680,409.000 Local 0.00 899.38 5.00 901,262.14
Base 0.00 1,175.85 6.50 1,178,283.12

093763902 SDL PLC COMMON STOCK GBP.0101 Sep 2020 03 Sep 2020 UBS AG GBP/GBB
5,376.000 0.743633 NJGH Local 7.522700 0.00 10.11 1.00 40,430.93
Base 10.116146 0.00 13.60 1.34 54,369.47

02 Sep 2020 04 Sep 2020 UBS AG GBP/GBB
275.000 0.751710 NJGH Local 7.880400 0.00 0.54 0.00 2,166.57
Base 10.483298 0.00 0.72 0.00 2,882.19

093763902 Total

5,651.000 Local 0.00 10.65 1.00 42,597.50
Base 0.00 14.32 1.34 57,251.66

339864902 ITVPLC COMMON STOCK GBP.1 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC GBP/GBB
2,654,128.000 0.769260 NJDE Local 0.629000 0.00 41.74 1.00 1,669,403.77
Base 0.817669 0.00 54.26 1.30 2,170,142.44

ACIO8RZF6 EMPIRIC STUDENT PROPERTY PLC REIT GBP.01 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED GBP/GBB
26,990.000 0.786473 NJGH Local 0.610900 0.00 4.12 1.00 16,483.07
Base 0.776759 0.00 5.24 1.27 20,958.21
ACION9S67 INTERMEDIATE CAPITAL GROUP COMMON STOCK GBP. 03 Sep 2020 07 Sep 2020 NUMIS SECURITIES INC. GBP/GBB 0.02
20,552.000 0.753438 NJGF Local 13.072400 0.00 268.66 1.00 268,394.30
Base 17.350333 0.00 356.58 1.33 356,226.13
17 Sep 2020 21 Sep 2020 MERRILL LYNCH INTERNATIONAL GBP/GBB 0.02
20,057.000 0.772260 NJGF Local 12.399800 0.00 248.70 1.00 248,453.09
Base 16.056509 0.00 322.04 1.29 321,722.08

18 Sep 2020 22 Sep 2020 J P MORGAN SECURITIES INC GBP/GBB
12,947.000 0.771575 NJGF Local 12.438500 0.00 32.21 1.00 161,008.05
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Base 16.120921 0.00 41.75 1.30 208,674.53
ACION9S67 Total
53,556.000 Local 0.00 549.57 3.00 677,855.44
Base 0.00 720.37 3.92 886,622.74
ACI1CS974 TRAINLINE PLC COMMON STOCK GBP.0121 Sep 2020 23 Sep 2020 PERSHING LLC GBP/GBB 0.01
10,349.000 0.781525 NJGE Local 3.681800 0.00 57.15 1.00 38,044.80
Base 4.711046 0.00 73.13 1.28 48,680.21
21 Sep 2020 23 Sep 2020 PERSHING SECURITIES LIMITED GBP/GBB 0.01
202,202.000 0.781525 NJGE Local 3.470000 0.00 841.97 1.00 700,797.97
Base 4.440037 0.00 1,077.34 1.28 896,705.76
22 Sep 2020 24 Sep 2020 PERSHING LLC GBP/GBB 0.01
90,671.000 0.785916 NJGE Local 3.428600 0.00 466.32 1.00 310,407.27
Base 4.362553 0.00 593.35 1.27 394,962.40
ACI1CS974 Total

303,222.000 Local 0.00 1,365.44 3.00 1,049,250.04
Base 0.00 1,743.82 3.83 1,340,348.37

BO1FLG907 G4S PLC COMMON STOCK GBP.2521 Sep 2020 23 Sep 2020 INSTINET U.K. LTD GBP/GBB
5,782.000 0.781525 NJGH Local 1.907300 0.00 2.76 1.00 11,024.25
Base 2.440485 0.00 3.53 1.28 14,106.07

23 Sep 2020 25 Sep 2020 INSTINET U.K. LTD GBP/GBB
15,160.000 0.783515 NJGH Local 1.900400 0.00 7.20 1.00 28,801.86
Base 2.425480 0.00 9.19 1.28 36,759.81

24 Sep 2020 28 Sep 2020 INSTINET U.K. LTD GBP/GBB
11,338.000 0.786473 NJGH Local 1.903300 0.00 5.39 1.00 21,573.23
Base 2.420045 0.00 6.85 1.27 27,430.35

25 Sep 2020 29 Sep 2020 INSTINET U.K. LTD GBP/GBB
5,563.000 0.787123 NJGH Local 1.900400 0.00 2.64 1.00 10,568.29
Base 2.414362 0.00 3.35 1.27 13,426.48

Page 152 Prepared by State Street



Sales Report by Report Date

Composite STATE STREET
September 1, 2020 to September 30, 2020 View Date: October 13, 2020
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

28 Sep 2020 30 Sep 2020 INSTINET UK. LTD GBP/GBB
7,375.000 0.778725 NJGH Local 1.901200 0.00 3.51 1.00 14,016.84
Base 2.441427 0.00 4.51 1.28 17,999.73

BO1FLG907 Total

45,218.000 Local 0.00 21.50 5.00 85,984.47
Base 0.00 27.43 6.38 109,722.44

B132NW905  ASHMORE GROUP PLC COMMON STOCK GBP. 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED GBP/GBB
10,478.000 0.786473 NJGH Local 3.441700 0.00 9.02 1.00 36,052.11
Base 4.376120 0.00 11.47 1.27 45,840.24

B84602908 GCP STUDENT LIVING PLC REIT 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED GBP/GBB
32,024.000 0.786473 NJGH Local 1.246200 0.00 9.98 1.00 39,897.33
Base 1.584543 0.00 12.69 1.27 50,729.43

BDD85M907  AVAST PLC COMMON STOCK GBP.1 15 Sep 2020 17 Sep 2020 KEPLER EQUITIES PARIS GBP/GBB
2,479.000 0.778028 NJGF Local 5.307700 0.00 7.89 1.00 13,148.90
Base 6.821991 0.00 10.14 1.29 16,900.29

16 Sep 2020 18 Sep 2020 JEFFERIES INTERNATIONAL LTD GBP/GBB
49,817.000 0.769112 NJGF Local 5.287500 0.00 105.36 1.00 263,301.03
Base 6.874811 0.00 136.99 1.30 342,344.20

16 Sep 2020 18 Sep 2020 KEPLER EQUITIES PARIS GBP/GBB
49,701.000 0.769112 NJGF Local 5.345000 0.00 159.39 1.00 265,491.46
Base 6.949573 0.00 207.24 1.30 345,192.20

BDD85M907 Total

101,997.000 Local 0.00 272.64 3.00 541,941.39
Base 0.00 354.37 3.89 704,436.69

BG11K3903 REDROW PLC COMMON STOCK GBP. 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED GBP/GBB
6,673.000 0.786473 NJGH Local 3.770100 0.00 6.29 1.00 25,150.59
Base 4.793680 0.00 8.00 1.27 31,978.96
BMTRW1904  B+M EUROPEAN VALUE RETAILSA  COMMON STOCK GBP.1 04 Sep 2020 08 Sep 2020 PERSHING LLC GBP/GBB 0.01
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130,568.000 0.757117 NJGE Local 4.651500 0.00 911.01 0.00 606,426.04
Base 6.143700 0.00 1,203.26 0.00 800,967.41
BMTV73909 THG HOLDINGS LTD COMMON STOCK GBP. 17 Sep 2020 22 Sep 2020 1 CITIGROUP GLOBAL MARKETS INC. GBP/GBB
35,297.000 0.772260 NJGF Local 6.211500 0.00 87.70 1.00 219,158.62
Base 8.043276 0.00 113.56 1.29 283,788.65
BRJ9BJ908 FEVERTREE DRINKS PLC COMMON STOCK GBP. 11 Sep 2020 15 Sep 2020 JEFFERIES INTERNATIONAL LTD GBP/GBB 0.03
3,756.000 0.782289 NJGF Local 20.624100 0.00 77.47 1.00 77,385.65
Base 26.363786 0.00 99.03 1.28 98,922.07
14 Sep 2020 16 Sep 2020 JEFFERIES INTERNATIONAL LTD GBP/GBB 0.03
4,963.000 0.776277 NJGF Local 20.455500 0.00 101.52 1.00 101,418.13
Base 26.350774 0.00 130.78 1.29 130,646.83
BRJ9BJ908 Total
8,719.000 Local 0.00 178.99 2.00 178,803.78
Base 0.00 229.81 257 229,568.90
BYYTFB905 HOMESERVE PLC COMMON STOCK GBP. 15 Sep 2020 17 Sep 2020 SANFORD C. BERNSTEIN LTD GBP/GBB 0.02
46,361.000 0.778028 NJGE Local 12.643400 0.00 879.24 1.00 585,280.43
Base 16.250572 0.00 1,130.09 1.29 752,261.40
BYZN90908 FUTURE PLC COMMON STOCK GBP.1525 Sep 2020 29 Sep 2020 NUMIS SECURITIES INC. GBP/GBB 0.02
10,074.000 0.787123 NJGF Local 18.929700 0.00 190.70 1.00 190,506.10
Base 24.049227 0.00 242.27 1.27 242,028.37
POUND STERLING Total
4,169,773.000 Local 0.00 5,448.90 31.00 6,909,741.48
Base 0.00 7,060.87 39.95 8,961,134.47
SINGAPORE DOLLAR
933GHH903 GENTING SINGAPORE LTD COMMON STOCK USD.1 09 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. SGD/SG4
4,971,100.000 1.367200 NJDE Local 0.682000 0.00 84.76 1,356.12 3,388,849.32
Base 0.498830 0.00 62.00 991.90 2,478,678.55
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B521L4903 ARA LOGOS LOGISTICS TRUST REIT 10 Sep 2020 14 Sep 2020 GOLDMAN SACHS + CO LLC SGD/SG4
148,800.000 1.366600 NJGH Local 0.634700 0.00 23.61 37.77 94,381.98
Base 0.464437 0.00 17.28 27.64 69,063.35
SINGAPORE DOLLAR Total
5,119,900.000 Local 0.00 108.37 1,393.89 3,483,231.30
Base 0.00 79.28 1,019.54 2,547,741.90
SOUTH AFRICAN RAND
610557902 CLICKS GROUP LTD COMMON STOCK ZAR.0101 Sep 2020 04 Sep 2020 CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA1 0.02
2,520.000 16.617500 NJGE Local 231.733800 0.00 875.95 38.86 583,054.37
Base 13.945166 0.00 52.71 2.34 35,086.77
SOUTH AFRICAN RAND Total
2,520.000 Local 0.00 875.95 38.86 583,054.37
Base 0.00 52.71 2.34 35,086.77
SOUTH KOREAN WON
634691901 LG CHEM LTD COMMON STOCK 18 Sep 2020 22 Sep 2020 INSTINET PACIFIC LIMITED KRW/KR4 0.28
359.000 1,160.400000 NJGO Local 659,203.325905 0.00 118,327.00 591,634.00 235,944,033.00
Base 568.082839 0.00 101.97 509.85 203,329.91
645105909 HYUNDAI MOTOR CO COMMON STOCK 24 Sep 2020 28 Sep 2020 CLSA SECURITIES KOREA LTD. KRW/KR4 0.11
11,277.000 1,172.750000 NJGJ Local 173,563.492063 0.00 1,467,950.00 4,892,692.00 1,950,914,858.00
Base 147.997009 0.00 1,251.72 4,171.98 1,663,538.57
SOUTH KOREAN WON Total
11,636.000 Local 0.00 1,586,277.00 5,484,326.00 2,186,858,891.00
Base 0.00 1,353.69 4,681.83 1,866,868.48
SWEDISH KRONA
401878905 CELLAVISION AB COMMON STOCK SEK.15 10 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL SEK/SE1 0.01
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1,955.000 8.745850 NJGH Local 310.087600 0.00 151.56 0.00 606,069.70
Base 35.455399 0.00 17.33 0.00 69,297.98
24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED SEK/SE1 0.01
2,646.000 9.142650 NJGH Local 315.463600 0.00 208.68 0.00 834,508.01
Base 34.504613 0.00 22.82 0.00 91,276.38
401878905 Total
4,601.000 Local 0.00 360.24 0.00 1,440,577.71
Base 0.00 40.15 0.00 160,574.36
415265909 BURE EQUITY AB COMMON STOCK SEK6.6 24 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED SEK/SE1 0.01
1,314.000 9.142650 NJGH Local 276.055297 0.00 90.68 0.00 362,645.98
Base 30.194232 0.00 9.92 0.00 39,665.30
444913008 HUFVUDSTADEN AB A SHS COMMON STOCK SEK5.0 10 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL SEK/SE1
20,734.000 8.745850 NJGH Local 119.677800 0.00 620.35 0.00 2,480,779.16
Base 13.683953 0.00 70.93 0.00 283,652.15
477074900 CATELLA AB COMMON STOCK SEK2.0 10 Sep 2020 14 Sep 2020 UBS AG SEK/SE1
6,380.000 8.745850 NJGH Local 21.873400 0.00 34.89 0.00 139,517.40
Base 2.501003 0.00 3.99 0.00 15,952.41
11 Sep 2020 15 Sep 2020 JEFFERIES + COMPANY INC SEK/SE1
2,601.000 8.780250 NJGH Local 21.660000 0.00 14.08 0.00 56,323.58
Base 2.466900 0.00 1.60 0.00 6,414.80
477074900 Total
8,981.000 Local 0.00 48.97 0.00 195,840.98
Base 0.00 5.59 0.00 22,367.21
ACI07CZ94 ADDTECH AB B SHARES COMMON STOCK SEK.7515 Sep 2020 17 Sep 2020 STOCKSPLIT NON CASH SEK/SE1
35,454.000 8.904900 NJGF Local 416.997906 0.00 0.00 0.00 14,784,243.78
Base 46.827914 0.00 0.00 0.00 1,660,236.87
BO10FR903 GUNNEBO AB COMMON STOCK SEK5.030 Sep 2020 OPEN MORGAN STANLEY CO INCORPORATED SEK/SE1
7,337.000 8.950000 NJGH Local 24.850000 0.00 45.58 0.00 182,278.87
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Base 2.776536 0.00 5.09 0.00 20,366.35
B06G10907 INVISIO AB COMMON STOCK SEK1.024 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED SEK/SE1
6,146.000 9.142650 NJGH Local 170.467400 0.00 261.92 0.00 1,047,430.72
Base 18.645294 0.00 28.65 0.00 114,565.33
BN2C4Y903 KINNEVIK AB B REDEMPTION COMMON STOCK 11 Sep 2020 17 Sep 2020 EXCHANGE OFFER SEK/SE1
156,976.000 8.745850 NJDE Local 7.000000 0.00 0.00 0.00 1,098,832.00
Base 0.800380 0.00 0.00 0.00 125,640.40
BYY3B6907 STILLFRONT GROUP AB COMMON STOCK 24 Sep 2020 28 Sep 2020 CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE1 0.05
1,891.000 9.142650 NJGF Local 1,119.985800 0.00 847.16 0.00 2,117,045.99
Base 122.501222 0.00 92.66 0.00 231,557.15
BYZSBH907 EOLUS VIND AB B SHS COMMON STOCK SEK1.0 10 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL SEK/SE1
3,179.000 8.745850 NJGH Local 144.077899 0.00 114.51 0.00 457,909.13
Base 16.473859 0.00 13.09 0.00 52,357.30
BZBW6G909 SINCH AB COMMON STOCK SEK.1 24 Sep 2020 28 Sep 2020 CARNEGIE INVESTMENT BANK AB SEK/SE1 0.05
4,601.000 9.142650 NJGF Local 721.067200 0.00 1,990.58 0.00 3,315,639.61
Base 78.868512 0.00 217.72 0.00 362,656.30
SWEDISH KRONA Total
251,214.000 Local 0.00 4,379.99 0.00 27,483,223.93
Base 0.00 483.80 0.00 3,073,638.72
SWISS FRANC
711090902 TECAN GROUP AG REG COMMON STOCK CHF.1 18 Sep 2020 22 Sep 2020 MAINFIRST BANK DE CHF/CH1 0.29
761.000 0.909700 NJGF Local 441.448200 0.00 201.57 0.00 335,740.51
Base 485.267891 0.00 221.58 0.00 369,067.29
711090902 TECAN GROUP AG REG COMMON STOCK CHF.1 24 Sep 2020 28 Sep 2020 INSTINET U.K. LTD CHF/CH1 0.12
513.000 0.927750 NJGH Local 447.420700 0.00 57.38 0.00 229,469.44
Base 482.264295 0.00 61.85 0.00 247,339.74
711090902 TECAN GROUP AG REG COMMON STOCK CHF.1 25 Sep 2020 29 Sep 2020 CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH1 0.19
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493.000 0.929000 NJGF Local 441.276700 0.00 87.02 0.00 217,462.39
Base 475.001830 0.00 93.67 0.00 234,082.23
711090902 Total
1,767.000 Local 0.00 345.97 0.00 782,672.34
Base 0.00 377.10 0.00 850,489.26
ACI1BV515 HELVETIA HOLDING AG REG COMMON STOCK CHF.02 10 Sep 2020 14 Sep 2020 COWEN EXECUTION SERVICES LLC CHF/CH1 0.02
1,309.000 0.907650 NJGH Local 88.223300 0.00 28.87 0.00 115,455.43
Base 97.199692 0.00 31.81 0.00 127,202.59
B71QPM901 DKSH HOLDING AG COMMON STOCK CHF.1 10 Sep 2020 14 Sep 2020 MERRILL LYNCH INTERNATIONAL CHF/CH1 0.02
1,316.000 0.907650 NJGH Local 61.895200 0.00 20.36 0.00 81,433.72
Base 68.192806 0.00 22.43 0.00 89,719.30
BFSSBH906 CEMBRA MONEY BANK AG COMMON STOCK CHF1.024 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED CHF/CH1 0.03
2,501.000 0.927750 NJGH Local 107.646600 0.00 67.31 0.00 269,156.84
Base 116.029749 0.00 72.55 0.00 290,117.86
SWISS FRANC Total
6,893.000 Local 0.00 462.51 0.00 1,248,718.33
Base 0.00 503.89 0.00 1,357,529.01
US DOLLAR
004239109 ACADIA REALTY TRUST REIT USD.001 21 Sep 2020 23 Sep 2020 BARCLAYS CAPITAL INC USD/DTC 0.01
20,000.000 1.000000 NJFQ Local 11.096700 0.00 200.00 4.91 221,729.09
Base 11.096700 0.00 200.00 4.91 221,729.09
05280R100 AUTOLUS THERAPEUTICS PLC ADR GBP.0000001 10 Sep 2020 14 Sep 2020 MORGAN STANLEY CO INCORPORATED uUSD/DTC
6,918.000 1.000000 NJGH Local 12.987900 0.00 8.99 1.99 89,839.31
Base 12.987900 0.00 8.99 1.99 89,839.31
11 Sep 2020 15 Sep 2020 GUZMAN + CO USD/DTC
1,723.000 1.000000 NJGH Local 12.749300 0.00 2.20 0.49 21,964.35
Base 12.749300 0.00 2.20 0.49 21,964.35

Page 158

Prepared by State Street



Sales Report by Report Date

Composite STATE STREET
September 1, 2020 to September 30, 2020 View Date: October 13, 2020
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

05280R100 Total
8,641.000 Local 0.00 11.19 2.48 111,803.66
Base 0.00 11.19 2.48 111,803.66
053484101 AVALONBAY COMMUNITIES INC REIT USD.01 14 Sep 2020 16 Sep 2020 BARCLAYS CAPITAL INC USD/DTC 0.01
10,000.000 1.000000 NJFQ Local 154.737900 0.00 100.00 34.20 1,547,244.80
Base 154.737900 0.00 100.00 34.20 1,547,244.80
053484101 AVALONBAY COMMUNITIES INC REIT USD.01 21Sep 2020 23 Sep 2020 BARCLAYS CAPITAL INC USD/DTC 0.01
5,000.000 1.000000 NJFR Local 148.290300 0.00 50.00 16.39 741,385.11
Base 148.290300 0.00 50.00 16.39 741,385.11
053484101 Total
15,000.000 Local 0.00 150.00 50.59 2,288,629.91
Base 0.00 150.00 50.59 2,288,629.91
105368203 BRANDYWINE REALTY TRUST REIT USD.01 02 Sep 2020 04 Sep 2020 BARCLAYS CAPITAL INC USD/DTC 0.01
20,000.000 1.000000 NJFQ Local 10.904800 0.00 200.00 4.82 217,891.18
Base 10.904800 0.00 200.00 4.82 217,891.18
11 Sep 2020 15 Sep 2020 J.P. MORGAN SECURITIES LLC USD/DTC 0.01
14,000.000 1.000000 NJFQ Local 10.412000 0.00 140.00 3.23 145,624.77
Base 10.412000 0.00 140.00 3.23 145,624.77
14 Sep 2020 16 Sep 2020 BARCLAYS CAPITAL INC USD/DTC 0.01
10,000.000 1.000000 NJFQ Local 10.726800 0.00 100.00 2.38 107,165.62
Base 10.726800 0.00 100.00 2.38 107,165.62
21Sep 2020 23 Sep 2020 RBC CAPITAL MARKETS, LLC USD/DTC 0.01
10,000.000 1.000000 NJFQ Local 10.132300 0.00 100.00 2.24 101,220.76
Base 10.132300 0.00 100.00 2.24 101,220.76
24 Sep 2020 28 Sep 2020 J.P. MORGAN SECURITIES LLC USD/DTC 0.01
50,000.000 1.000000 NJFQ Local 9.784400 0.00 500.00 10.82 488,709.18
Base 9.784400 0.00 500.00 10.82 488,709.18
25Sep 2020 29 Sep 2020 INSTINET LLC USD/DTC 0.01
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26,000.000 1.000000 NJFQ Local 9.913000 0.00 182.00 5.70 257,550.30
Base 9.913000 0.00 182.00 5.70 257,550.30
105368203 Total
130,000.000 Local 0.00 1,222.00 29.19 1,318,161.81
Base 0.00 1,222.00 29.19 1,318,161.81
136635109 CANADIAN SOLAR INC COMMON STOCK 24 Sep 2020 28 Sep 2020 J P MORGAN SECURITIES INC USD/DTC
2,400.000 1.000000 NJGH Local 29.796600 0.00 4.80 1.58 71,505.46
Base 29.796600 0.00 4.80 1.58 71,505.46
15117K103 CELLECTIS ADR ADR EUR.05 10 Sep 2020 14 Sep 2020 JEFFERIES + COMPANY INC USD/DTC
5,098.000 1.000000 NJGH Local 17.280800 0.00 8.81 1.95 88,086.76
Base 17.280800 0.00 8.81 1.95 88,086.76
24 Sep 2020 28 Sep 2020 J P MORGAN SECURITIES INC USD/DTC
300.000 1.000000 NJGH Local 18.041700 0.00 0.54 0.12 5,411.85
Base 18.041700 0.00 0.54 0.12 5,411.85
25 Sep 2020 29 Sep 2020 JEFFERIES + COMPANY INC uUSD/DTC
1,744.000 1.000000 NJGH Local 17.535800 0.00 3.06 0.68 30,578.70
Base 17.535800 0.00 3.06 0.68 30,578.70
15117K103 Total
7,142.000 Local 0.00 12.41 2.75 124,077.31
Base 0.00 12.41 2.75 124,077.31
297178105 ESSEX PROPERTY TRUST INC REIT USD.0001 14 Sep 2020 16 Sep 2020 BARCLAYS CAPITAL INC uUSD/DTC 0.01
5,000.000 1.000000 NJFR Local 223.342500 0.00 50.00 24.68 1,116,637.82
Base 223.342500 0.00 50.00 24.68 1,116,637.82
15 Sep 2020 17 Sep 2020 J.P. MORGAN SECURITIES LLC uUSD/DTC 0.01
2,500.000 1.000000 NJFR Local 218.515400 0.00 25.00 12.08 546,251.42
Base 218.515400 0.00 25.00 12.08 546,251.42
297178105 Total
7,500.000 Local 0.00 75.00 36.76 1,662,889.24
Base 0.00 75.00 36.76 1,662,889.24
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30225T102 EXTRA SPACE STORAGE INC REIT USD.01 15Sep 2020 17 Sep 2020 J.P. MORGAN SECURITIES LLC USD/DTC 0.01
10,000.000 1.000000 NJFQ Local 111.243100 0.00 100.00 24.59 1,112,306.41
Base 111.243100 0.00 100.00 24.59 1,112,306.41

344419106 FOMENTO ECONOMICO MEX SP ADR  ADR 09 Sep 2020 11 Sep 2020 NATIONAL FINANCIAL SERVICES CORPORA  USD/DTC 0.01
924.000 1.000000 NJGO Local 57.049881 0.00 6.93 117 52,705.99
Base 57.049881 0.00 6.93 117 52,705.99

10 Sep 2020 14 Sep 2020 NATIONAL FINANCIAL SERVICES CORPORA  USD/DTC 0.01

930.000 1.000000 NJGO Local 57.030132 0.00 6.98 147 53,029.87
Base 57.030132 0.00 6.98 117 53,029.87

11 Sep 2020 15 Sep 2020 NATIONAL FINANCIAL SERVICES CORPORA  USD/DTC 0.01

1,214.000 1.000000 NJGO Local 56.202890 0.00 9.11 1.51 68,219.69
Base 56.202890 0.00 9.11 1.51 68,219.69

14 Sep 2020 16 Sep 2020 NATIONAL FINANCIAL SERVICES CORPORA  USD/DTC 0.01

223.000 1.000000 NJGO Local 56.669252 0.00 1.67 0.28 12,635.29
Base 56.669252 0.00 1.67 0.28 12,635.29

15 Sep 2020 17 Sep 2020 NATIONAL FINANCIAL SERVICES CORPORA  USD/DTC 0.01

790.000 1.000000 NJGO Local 56.535709 0.00 5.93 0.99 44,656.29
Base 56.535709 0.00 5.93 0.99 44,656.29

15 Sep 2020 17 Sep 2020 BOFA SECURITIES, INC. USD/DTC 0.02

1,826.000 1.000000 NJGO Local 56.410000 0.00 36.52 2.28 102,965.86
Base 56.410000 0.00 36.52 2.28 102,965.86

16 Sep 2020 18 Sep 2020 NATIONAL FINANCIAL SERVICES CORPORA  USD/DTC 0.01

499.000 1.000000 NJGO Local 56.447054 0.00 3.74 0.62 28,162.72
Base 56.447054 0.00 3.74 0.62 28,162.72

17 Sep 2020 21 Sep 2020 BOFA SECURITIES, INC. USD/DTC 0.02

8,695.000 1.000000 NJGO Local 56.002100 0.00 173.90 10.76 486,753.60
Base 56.002100 0.00 173.90 10.76 486,753.60

21Sep 2020 23 Sep 2020 NATIONAL FINANCIAL SERVICES CORPORA  USD/DTC 0.01
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6,213.000 1.000000 NJGO Local 54.281593 0.00 46.60 7.45 337,197.49
Base 54.281593 0.00 46.60 7.45 337,197.49
22 Sep 2020 24 Sep 2020 NATIONAL FINANCIAL SERVICES CORPORA  USD/DTC 0.01
1,989.000 1.000000 NJGO Local 54.466377 0.00 14.92 2.39 108,316.31
Base 54.466377 0.00 14.92 2.39 108,316.31
23 Sep 2020 25 Sep 2020 NATIONAL FINANCIAL SERVICES CORPORA  USD/DTC 0.01
2,645.000 1.000000 NJGO Local 54.550030 0.00 19.84 3.19 144,261.80
Base 54.550030 0.00 19.84 3.19 144,261.80
25Sep 2020 29 Sep 2020 NATIONAL FINANCIAL SERVICES CORPORA  USD/DTC 0.01
889.000 1.000000 NJGO Local 54.672305 0.00 6.67 1.07 48,595.94
Base 54.672305 0.00 6.67 1.07 48,595.94
28 Sep 2020 30 Sep 2020 NATIONAL FINANCIAL SERVICES CORPORA  USD/DTC 0.01
142.000 1.000000 NJGO Local 55.699651 0.00 1.07 0.17 7,908.11
Base 55.699651 0.00 1.07 0.17 7,908.11
28 Sep 2020 30 Sep 2020 MORGAN STANLEY CO INCORPORATED uSD/DTC 0.02
2,179.000 1.000000 NJGO Local 55.552433 0.00 43.58 2.68 121,002.49
Base 55.552433 0.00 43.58 2.68 121,002.49
29 Sep 2020 OPEN MORGAN STANLEY CO INCORPORATED USD/DTC 0.02
2,732.000 1.000000 NJGO Local 55.600000 0.00 54.64 3.36 151,841.20
Base 55.600000 0.00 54.64 3.36 151,841.20
30 Sep 2020 OPEN MORGAN STANLEY CO INCORPORATED USD/DTC 0.02
8,781.000 1.000000 NJGO Local 56.013500 0.00 175.62 10.87 491,668.05
Base 56.013500 0.00 175.62 10.87 491,668.05

344419106 Total
40,671.000 Local 0.00 607.72 49.96 2,259,920.70
Base 0.00 607.72 49.96 2,259,920.70
46590V100 JBG SMITH PROPERTIES REIT USD.01 14 Sep 2020 16 Sep 2020 BARCLAYS CAPITAL INC USD/DTC 0.01
15,500.000 1.000000 NJFQ Local 27.534100 0.00 155.00 9.44 426,614.11
Base 27.534100 0.00 155.00 9.44 426,614.11
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49427F108 KILROY REALTY CORP REIT USD.01 02 Sep 2020 04 Sep 2020 BARCLAYS CAPITAL INC USD/DTC 0.01

5,000.000 1.000000 NJFR Local 57.297800 0.00 50.00 6.34 286,432.66

Base 57.297800 0.00 50.00 6.34 286,432.66

536759400 LITE ON TECHNOLOGY 144A GDR GDR 09 Sep 2020 11 Sep 2020 MACQUARIE SECURITIES (USA) INC USD/DTC 0.02

38,000.000 1.000000 NJGJ Local 15.563500 0.00 665.00 13.08 590,734.92

Base 15.563500 0.00 665.00 13.08 590,734.92

71654V101 PETROLEO BRASIL SP PREF ADR ADR 14 Sep 2020 16 Sep 2020 UBS SECURITIES LLC USD/DTC 0.01

5,795.000 1.000000 NJGO Local 8.209749 0.00 43.46 1.06 47,530.98

Base 8.209749 0.00 43.46 1.06 47,530.98

15 Sep 2020 17 Sep 2020 UBS SECURITIES LLC USD/DTC 0.01

6,102.000 1.000000 NJGO Local 8.230080 0.00 45.77 1.11 50,173.07

Base 8.230080 0.00 45.77 1.1 50,173.07

16 Sep 2020 18 Sep 2020 NATIONAL FINANCIAL SERVICES CORPORA USD/DTC 0.01

4,829.000 1.000000 NJGO Local 8.277028 0.00 36.22 0.88 39,932.67

Base 8.277028 0.00 36.22 0.88 39,932.67

17 Sep 2020 21 Sep 2020 NATIONAL FINANCIAL SERVICES CORPORA UsSD/DTC 0.01

16,370.000 1.000000 NJGO Local 8.324584 0.00 122.78 3.01 136,147.65

Base 8.324584 0.00 122.78 3.01 136,147.65

21 Sep 2020 23 Sep 2020 NATIONAL FINANCIAL SERVICES CORPORA USD/DTC 0.01

2,453.000 1.000000 NJGO Local 7.765098 0.00 18.40 0.42 19,028.97

Base 7.765098 0.00 18.40 0.42 19,028.97

24 Sep 2020 28 Sep 2020 UBS SECURITIES LLC USD/DTC 0.01

15,713.000 1.000000 NJGO Local 7.369927 0.00 117.85 2.56 115,683.25

Base 7.369927 0.00 117.85 2.56 115,683.25

25 Sep 2020 29 Sep 2020 UBS SECURITIES LLC UsSD/DTC 0.01

15,475.000 1.000000 NJGO Local 7.263115 0.00 116.06 2.49 112,278.16

Base 7.263115 0.00 116.06 2.49 112,278.16

28 Sep 2020 30 Sep 2020 UBS SECURITIES LLC USD/DTC 0.01
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4,636.000 1.000000 NJGO Local 7.404372 0.00 34.77 0.76 34,291.14
Base 7.404372 0.00 34.77 0.76 34,291.14
30 Sep 2020 OPEN UBS SECURITIES LLC uUsSb/DTC 0.01
6,924.000 1.000000 NJGO Local 7.069093 0.00 51.93 1.09 48,893.38
Base 7.069093 0.00 51.93 1.09 48,893.38
71654V101 Total

78,297.000 Local 0.00 587.24 13.38 603,959.27
Base 0.00 587.24 13.38 603,959.27
71654408 PETROLEO BRASILEIRO SPON ADR ADR 14 Sep 2020 16 Sep 2020 BOFA SECURITIES, INC. USD/DTC 0.02
18,608.000 1.000000 NJGO Local 8.258572 0.00 372.16 3.40 153,299.94
Base 8.258572 0.00 372.16 3.40 153,299.94
15 Sep 2020 17 Sep 2020 BOFA SECURITIES, INC. uUSsb/DTC 0.02
17,279.000 1.000000 NJGO Local 8.314097 0.00 345.58 3.17 143,310.53
Base 8.314097 0.00 345.58 3.17 143,310.53
16 Sep 2020 18 Sep 2020 NATIONAL FINANCIAL SERVICES CORPORA USD/DTC 0.01
9,042.000 1.000000 NJGO Local 8.457517 0.00 67.82 1.69 76,403.36
Base 8.457517 0.00 67.82 1.69 76,403.36
16 Sep 2020 18 Sep 2020 BOFA SECURITIES, INC. USD/DTC 0.02
4,652.000 1.000000 NJGO Local 8.374013 0.00 93.04 0.86 38,862.01
Base 8.374013 0.00 93.04 0.86 38,862.01
17 Sep 2020 21 Sep 2020 NATIONAL FINANCIAL SERVICES CORPORA uUSsb/DTC 0.01
49,671.000 1.000000 NJGO Local 8.413534 0.00 372.53 9.24 417,526.87
Base 8.413534 0.00 372.53 9.24 417,526.87
21 Sep 2020 23 Sep 2020 NATIONAL FINANCIAL SERVICES CORPORA USD/DTC 0.01
7,450.000 1.000000 NJGO Local 7.888173 0.00 55.88 1.30 58,709.71
Base 7.888173 0.00 55.88 1.30 58,709.71
24 Sep 2020 28 Sep 2020 NATIONAL FINANCIAL SERVICES CORPORA USD/DTC 0.01
41,212.000 1.000000 NJGO Local 7.546270 0.00 309.09 6.87 310,680.92
Base 7.546270 0.00 309.09 6.87 310,680.92
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25 Sep 2020 29 Sep 2020 NATIONAL FINANCIAL SERVICES CORPORA USD/DTC 0.01
31,414.000 1.000000 NJGO Local 7.454374 0.00 235.61 5.18 233,930.93
Base 7.454374 0.00 235.61 5.18 233,930.93
29 Sep 2020 OPEN NATIONAL FINANCIAL SERVICES CORPORA USD/DTC 0.01
7,193.000 1.000000 NJGO Local 7.122491 0.00 53.95 1.13 51,177.00
Base 7.122491 0.00 53.95 1.13 51,177.00
30 Sep 2020 OPEN NATIONAL FINANCIAL SERVICES CORPORA USD/DTC 0.01
37,056.000 1.000000 NJGO Local 7.125587 0.00 277.92 5.84 263,761.99
Base 7.125587 0.00 277.92 5.84 263,761.99
71654V408 Total
223,577.000 Local 0.00 2,183.58 38.68 1,747,663.26
Base 0.00 2,183.58 38.68 1,747,663.26
71943U104 PHYSICIANS REALTY TRUST REIT USD.01 02 Sep 2020 04 Sep 2020 BARCLAYS CAPITAL INC UsSD/DTC 0.01
20,000.000 1.000000 NJFQ Local 18.668100 0.00 200.00 8.26 373,153.74
Base 18.668100 0.00 200.00 8.26 373,153.74
76131N101 RETAIL OPPORTUNITY INVESTMEN REIT USD.0001 30 Sep 2020 OPEN WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.01
20,000.000 1.000000 NJFQ Local 10.452000 0.00 200.00 4.62 208,835.38
Base 10.452000 0.00 200.00 4.62 208,835.38
76169C100 REXFORD INDUSTRIAL REALTY IN REIT USD.01 30 Sep 2020 OPEN MACQUARIE CAPITAL (USA) INC. USD/DTC 0.01
5,000.000 1.000000 NJFQ Local 45.568700 0.00 35.00 5.04 227,803.46
Base 45.568700 0.00 35.00 5.04 227,803.46
828806109 SIMON PROPERTY GROUP INC REIT USD.0001 17 Sep 2020 21 Sep 2020 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.01
6,000.000 1.000000 NJFR Local 72.170200 0.00 60.00 9.57 432,951.63
Base 72.170200 0.00 60.00 9.57 432,951.63
828806109 SIMON PROPERTY GROUP INC REIT USD.0001 21 Sep 2020 23 Sep 2020 RBC CAPITAL MARKETS, LLC USD/DTC 0.01
10,000.000 1.000000 NJFQ Local 65.694200 0.00 100.00 14.52 656,827.48
Base 65.694200 0.00 100.00 14.52 656,827.48
29 Sep 2020 OPEN WILLIAMS CAPITAL GROUP LP (THE) UsSD/DTC 0.01
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5,000.000 1.000000 NJFQ Local 63.982200 0.00 50.00 7.08 319,853.92
Base 63.982200 0.00 50.00 7.08 319,853.92
828806109 Total
21,000.000 Local 0.00 210.00 31.17 1,409,633.03
Base 0.00 210.00 31.17 1,409,633.03
874039100 TAIWAN SEMICONDUCTOR SP ADR ADR 01 Sep 2020 03 Sep 2020 GOLDMAN SACHS + CO LLC uUSb/DTC 0.01
7,331.000 1.000000 NJGO Local 81.283615 0.00 54.98 13.17 595,822.03
Base 81.283615 0.00 54.98 13.17 595,822.03
92276F100 VENTAS INC REIT USD.25 21 Sep 2020 23 Sep 2020 LOOP CAPITAL MARKETS LLC uUSDh/DTC 0.01
50,000.000 1.000000 NJFR Local 41.835900 0.00 500.00 46.23 2,091,248.77
Base 41.835900 0.00 500.00 46.23 2,091,248.77
92339V100 VEREIT INC REIT USD.01 11 Sep 2020 15 Sep 2020 J.P. MORGAN SECURITIES LLC uUSsb/DTC 0.01
10,000.000 1.000000 NJFR Local 6.815800 0.00 100.00 1.51 68,056.49
Base 6.815800 0.00 100.00 1.51 68,056.49
17 Sep 2020 21 Sep 2020 WILLIAMS CAPITAL GROUP LP (THE) uUSb/DTC 0.01
75,000.000 1.000000 NJFR Local 7.011700 0.00 750.00 11.63 525,115.87
Base 7.011700 0.00 750.00 11.63 525,115.87
92339V100 VEREIT INC REIT USD.01 29 Sep 2020 OPEN WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.01
20,000.000 1.000000 NJFQ Local 6.446000 0.00 200.00 2.85 128,717.15
Base 6.446000 0.00 200.00 2.85 128,717.15
30 Sep 2020 OPEN WILLIAMS CAPITAL GROUP LP (THE) uUSsb/DTC 0.01
25,000.000 1.000000 NJFQ Local 6.547800 0.00 250.00 3.62 163,441.38
Base 6.547800 0.00 250.00 3.62 163,441.38
92339V100 Total
130,000.000 Local 0.00 1,300.00 19.61 885,330.89
Base 0.00 1,300.00 19.61 885,330.89
GO0751N103 ATLANTICA SUSTAINABLE INFRAS COMMON STOCK USD.1 10 Sep 2020 14 Sep 2020 PIPER JAFFRAY & HOPWOOD uUSb/DTC 0.01
11,362.000 1.000000 NJGH Local 27.503000 0.00 62.50 6.91 312,419.68
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Base 27.503000 0.00 62.50 6.91 312,419.68
24 Sep 2020 28 Sep 2020 ITG INC USD/DTC 0.01
4,523.000 1.000000 NJGH Local 26.611400 0.00 24.07 2.67 120,336.62
Base 26.611400 0.00 24.07 2.67 120,336.62
G0751N103 Total

15,885.000 Local 0.00 86.57 9.58 432,756.30
Base 0.00 86.57 9.58 432,756.30

G3728V109 GAN LTD COMMON STOCK USD.0124 Sep 2020 28 Sep 2020 GUZMAN + CO uUSDh/DTC
9,335.000 1.000000 NJGH Local 15.170200 0.00 14.16 3.13 141,596.53
Base 15.170200 0.00 14.16 3.13 141,596.53

M0854Q105 ALLOT LTD COMMON STOCK USD.0124 Sep 2020 28 Sep 2020 MORGAN STANLEY CO INCORPORATED uUSb/DTC
14,908.000 1.000000 NJGH Local 8.653800 0.00 12.90 2.86 128,995.09
Base 8.653800 0.00 12.90 2.86 128,995.09
M15342104 AUDIOCODES LTD COMMON STOCK ILS.01 03 Sep 2020 08 Sep 2020 BARCLAYS CAPITAL LE uUSDh/DTC 0.02
6,155.000 1.000000 NJGF Local 29.676300 0.00 92.33 4.04 182,561.26
Base 29.676300 0.00 92.33 4.04 182,561.26
04 Sep 2020 09 Sep 2020 BARCLAYS CAPITAL LE uUSD/DTC 0.02
344.000 1.000000 NJGF Local 28.625300 0.00 5.16 0.22 9,841.72
Base 28.625300 0.00 5.16 0.22 9,841.72
04 Sep 2020 09 Sep 2020 J.P. MORGAN SECURITIES LLC uUSb/DTC 0.02
5,697.000 1.000000 NJGF Local 28.683900 0.00 85.46 3.62 163,323.10
Base 28.683900 0.00 85.46 3.62 163,323.10
04 Sep 2020 09 Sep 2020 CREDIT SUISSE SECURITIES (USA) LLC uUSDh/DTC 0.02
13.000 1.000000 NJGF Local 29.912800 0.00 0.20 0.01 388.66
Base 29.912800 0.00 0.20 0.01 388.66
18 Sep 2020 22 Sep 2020 BARCLAYS CAPITAL LE uUSD/DTC 0.02
9,720.000 1.000000 NJGF Local 30.900200 0.00 145.80 6.64 300,197.50
Base 30.900200 0.00 145.80 6.64 300,197.50
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21 Sep 2020 23 Sep 2020 BARCLAYS CAPITAL LE USD/DTC 0.02
2,408.000 1.000000 NJGF Local 30.533600 0.00 36.12 1.63 73,487.16
Base 30.533600 0.00 36.12 1.63 73,487.16
M15342104 Total
24,337.000 Local 0.00 365.07 16.16 729,799.40
Base 0.00 365.07 16.16 729,799.40
N00985106 AERCAP HOLDINGS NV COMMON STOCK EUR.0109 Sep 2020 11 Sep 2020 MACQUARIE CAPITAL (USA) INC. USD/DTC
89,216.000 1.000000 NJDE Local 28.623300 0.00 63.84 56.44 2,553,536.05
Base 28.623300 0.00 63.84 56.44 2,553,536.05
N97284108 YANDEX NV A COMMON STOCK EUR.0101 Sep 2020 03 Sep 2020 UBS SECURITIES LLC USD/DTC 0.01
12,130.000 1.000000 NJGO Local 67.902862 0.00 90.98 18.21 823,552.53
Base 67.902862 0.00 90.98 18.21 823,552.53
Y5217N118 LARSEN + TOUBRO GDR REG S GDR 09 Sep 2020 11 Sep 2020 CS FIRST BOSTON (HONG KONG) LIMITED USD/EUR
172,387.000 1.000000 NJGO Local 12.274600 0.00 0.00 0.00 2,115,981.47
Base 12.274600 0.00 0.00 0.00 2,115,981.47
US DOLLAR Total
1,193,257.000 Local 0.00 9,157.44 518.21 25,544,472 .48
Base 0.00 9,157.44 518.21 25,544,472 .48
EQUITY Total
55,656,640.000
Base 0.00 48,520.69 22,193.20 171,601,470.81
SALES Total
145,344,450.090
Base 0.00 48,520.69 22,193.20 261,289,280.90
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Purchase Report by Report Date

Currency Summary - Composite

STATE STREET.

September 1, 2020 to September 30, 2020 View Date: October 13, 2020
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
AUSTRALIAN DOLLAR
EQUITY
7,178,395.000 Local 0.00 4,642.81 0.00 54,426,645.42
Base 0.00 3,347.24 0.00 39,505,459.43
TRADES: 38
CANCELS: 0

AUSTRALIAN DOLLAR Total
Long 7,178,395.000 Local 0.00 4,642.81 0.00 54,426,645.42
Base 0.00 3,347.24 0.00 39,505,459.43
TRADES: 38
CANCELS: 0

BRAZILIAN REAL

EQUITY

3,131,842.000 Local 0.00 45,120.20 12,401.59 44,192,273.66
Base 0.00 8,145.77 2,230.48 7,980,417.92

TRADES: 46

CANCELS: 1

BRAZILIAN REAL Total
Long 3,131,842.000 Local 0.00 45,120.20 12,401.59 44,192,273.66
Base 0.00 8,145.77 2,230.48 7,980,417.92
TRADES: 46
CANCELS: 1

CANADIAN DOLLAR

EQUITY

2,336,611.000 Local 0.00 5,921.77 0.00 81,825,346.73
Base 0.00 4,479.69 0.00 62,069,618.86

TRADES: 66

CANCELS: 0

CANADIAN DOLLAR Total
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Purchase Report by Report Date

Currency Summary - Composite

September 1, 2020 to September 30, 2020

View Date: October 13, 2020

STATE STREET.

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
Long 2,336,611.000 Local 0.00 5,921.77 0.00 81,825,346.73
Base 0.00 4,479.69 0.00 62,069,618.86
TRADES: 66
CANCELS: 0
DANISH KRONE
EQUITY
55,381.000 Local 0.00 1,003.13 0.00 34,770,749.16
Base 0.00 158.86 0.00 5,517,243.46
TRADES: 3
CANCELS: 0
DANISH KRONE Total
Long 55,381.000 Local 0.00 1,003.13 0.00 34,770,749.16
Base 0.00 158.86 0.00 5,517,243.46
TRADES: 3
CANCELS: 0
EURO CURRENCY
AUSTRIA
EQUITY
182,634.000 Local 0.00 191.65 0.00 4,967,284.02
Base 0.00 225.40 0.00 5,874,128.04
TRADES: 3
CANCELS: 0
AUSTRIA Total
182,634.000 Local 0.00 191.65 0.00 4,967,284.02
Base 0.00 225.40 0.00 5,874,128.04
TRADES: 3
CANCELS: 0
BELGIUM
Page 170 Prepared by State Street



Purchase Report by Report Date

Currency Summary - Composite

September 1, 2020 to September 30, 2020

View Date:

October 13, 2020

STATE STREET.

Base Currency: USD - US DOLLAR

Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EQUITY
132,861.000 Local 0.00 1,184.12 0.00 11,572,256.84
Base 0.00 1,391.57 0.00 13,663,246.22
TRADES: 7
CANCELS: 0
BELGIUM Total
132,861.000 Local 0.00 1,184.12 0.00 11,572,256.84
Base 0.00 1,391.57 0.00 13,663,246.22
TRADES: 7
CANCELS: 0
FINLAND
EQUITY
503,535.000 Local 0.00 303.93 0.00 3,441,858.02
Base 0.00 359.76 0.00 4,070,813.25
TRADES: 7
CANCELS: 0
FINLAND Total
503,535.000 Local 0.00 303.93 0.00 3,441,858.02
Base 0.00 359.76 0.00 4,070,813.25
TRADES: 7
CANCELS: 0
FRANCE
EQUITY
691,560.000 Local 0.00 1,270.05 101,528.26 36,599,559.77
Base 0.00 1,501.18 119,934.76 43,234,666.26
TRADES: 17
CANCELS: 0
FRANCE Total
691,560.000 Local 0.00 1,270.05 101,528.26 36,599,559.77
Base 0.00 1,501.18 119,934.76 43,234,666.26
TRADES: 17
CANCELS: 0

GERMANY
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Purchase Report by Report Date

Currency Summary - Composite

September 1, 2020 to September 30, 2020

View Date: October 13, 2020

STATE STREET.

Base Currency: USD - US DOLLAR

Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EQUITY
1,202,043.000 Local 0.00 2,510.00 0.00 39,458,506.77
Base 0.00 2,952.70 0.00 46,575,276.02
TRADES: 28
CANCELS: 0
GERMANY Total
1,202,043.000 Local 0.00 2,510.00 0.00 39,458,506.77
Base 0.00 2,952.70 0.00 46,575,276.02
TRADES: 28
CANCELS: 0
GREECE
EQUITY
9,773.000 Local 0.00 94.63 43.33 133,465.18
Base 0.00 111.83 51.19 157,681.53
TRADES: 6
CANCELS: 0
GREECE Total
9,773.000 Local 0.00 94.63 43.33 133,465.18
Base 0.00 111.83 51.19 157,681.53
TRADES: 6
CANCELS: 0
IRELAND
EQUITY
52,700.000 Local 0.00 81.93 32,775.37 3,310,019.82
Base 0.00 96.79 38,721.74 3,910,548.31
TRADES: 3
CANCELS: 0
IRELAND Total
52,700.000 Local 0.00 81.93 32,775.37 3,310,019.82
Base 0.00 96.79 38,721.74 3,910,548.31
TRADES: 3
CANCELS: 0
ITALY
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Purchase Report by Report Date

Currency Summary - Composite

September 1, 2020 to September 30, 2020

View Date: October 13, 2020

STATE STREET.

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EQUITY
12,539,445.000 Local 0.00 302.50 11,122.68 11,182,344.34
Base 0.00 357.01 13,134.22 13,204,381.78
TRADES: 10
CANCELS: 0
ITALY Total
12,539,445.000 Local 0.00 302.50 11,122.68 11,182,344.34
Base 0.00 357.01 13,134.22 13,204,381.78
TRADES: 10
CANCELS: 0
NETHERLANDS (THE)
EQUITY
316,025.000 Local 0.00 1,058.70 0.00 20,954,403.53
Base 0.00 1,252.08 0.00 24,749,443.97
TRADES: 14
CANCELS: 0
NETHERLANDS (THE) Total
316,025.000 Local 0.00 1,058.70 0.00 20,954,403.53
Base 0.00 1,252.08 0.00 24,749,443.97
TRADES: 14
CANCELS: 0
PORTUGAL
EQUITY
32,300.000 Local 0.00 11.49 0.00 459,601.73
Base 0.00 13.57 0.00 542,743.53
TRADES: 1
CANCELS: 0
PORTUGAL Total
32,300.000 Local 0.00 11.49 0.00 459,601.73
Base 0.00 13.57 0.00 542,743.53
TRADES: 1
CANCELS: 0
SINGAPORE
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Purchase Report by Report Date

Currency Summary - Composite

September 1, 2020 to September 30, 2020

View Date: October 13, 2020

STATE STREET.

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EQUITY
1,550,000.000 Local 0.00 291.72 282.20 706,070.21
Base 0.00 345.08 333.94 835,534.62
TRADES: 4
CANCELS: 0
SINGAPORE Total
1,550,000.000 Local 0.00 291.72 282.20 706,070.21
Base 0.00 345.08 333.94 835,534.62
TRADES: 4
CANCELS: 0
SPAIN
EQUITY
2,262,923.000 Local 0.00 623.81 0.00 19,170,915.21
Base 0.00 734.33 0.00 22,636,790.74
TRADES: 14
CANCELS: 2
SPAIN Total
2,262,923.000 Local 0.00 623.81 0.00 19,170,915.21
Base 0.00 734.33 0.00 22,636,790.74
TRADES: 14
CANCELS: 2
EURO CURRENCY Total
Long 19,475,799.000 Local 0.00 7,924.53 145,751.84 151,956,285.44
Base 0.00 9,341.30 172,175.85 179,455,254.27
TRADES: 114
CANCELS: 2
HONG KONG DOLLAR
EQUITY
12,970,716.000 Local 0.00 29,895.10 220,842.67 205,285,713.02
Base 0.00 3,857.33 28,494.21 26,486,986.96
TRADES: 42
CANCELS: 2
Page 174 Prepared by State Street



Purchase Report by Report Date

Currency Summary - Composite

STATE STREET.

September 1, 2020 to September 30, 2020 View Date: October 13, 2020
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
HONG KONG DOLLAR Total
Long 12,970,716.000 Local 0.00 29,895.10 220,842.67 205,285,713.02
Base 0.00 3,857.33 28,494.21 26,486,986.96
TRADES: 42
CANCELS: 2
INDONESIAN RUPIAH
EQUITY
5,940,544.000 Local 0.00 29,380,125.00 10,243,780.00 23,715,472,865.37
Base 0.00 1,981.97 690.63 1,598,915.11
TRADES: 12
CANCELS: 0
INDONESIAN RUPIAH Total
Long 5,940,544.000 Local 0.00 29,380,125.00 10,243,780.00 23,715,472,865.37
Base 0.00 1,981.97 690.63 1,598,915.11
TRADES: 12
CANCELS: 0
JAPANESE YEN
EQUITY
10,758,202.000 Local 0.00 592,001.00 0.00 17,924,406,775.00
Base 0.00 5,583.27 0.00 170,866,070.28
TRADES: 87
CANCELS: 0
JAPANESE YEN Total
Long 10,758,202.000 Local 0.00 592,001.00 0.00 17,924,406,775.00
Base 0.00 5,583.27 0.00 170,866,070.28
TRADES: 87
CANCELS: 0

NEW ISRAELI SHEQEL
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Purchase Report by Report Date

Currency Summary - Composite

STATE STREET.

September 1, 2020 to September 30, 2020 View Date: October 13, 2020
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EQUITY
305,200.000 Local 0.00 124.29 0.00 4,971,832.29
Base 0.00 36.57 0.00 1,462,927.51
TRADES: 1
CANCELS: 0
NEW ISRAELI SHEQEL Total
Long 305,200.000 Local 0.00 124.29 0.00 4,971,832.29
Base 0.00 36.57 0.00 1,462,927.51
TRADES: 1
CANCELS: 0
NORWEGIAN KRONE
EQUITY
175,300.000 Local 0.00 666.40 0.00 26,656,919.77
Base 0.00 73.88 0.00 2,955,392.89
TRADES: 2
CANCELS: 0
NORWEGIAN KRONE Total
Long 175,300.000 Local 0.00 666.40 0.00 26,656,919.77
Base 0.00 73.88 0.00 2,955,392.89
TRADES: 2
CANCELS: 0
POUND STERLING
EQUITY
14,186,754.000 Local 0.00 3,746.96 250,282.52 51,484,448.34
Base 0.00 4,870.07 325,154.29 66,895,395.74
TRADES: 48
CANCELS: 0
POUND STERLING Total
Long 14,186,754.000 Local 0.00 3,746.96 250,282.52 51,484,448.34
Base 0.00 4,870.07 325,154.29 66,895,395.74
TRADES: 48
CANCELS: 0
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Purchase Report by Report Date

Currency Summary - Composite

STATE STREET.

September 1, 2020 to September 30, 2020 View Date: October 13, 2020
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
SINGAPORE DOLLAR
EQUITY
2,106,200.000 Local 0.00 704.08 4,133.23 10,337,920.33
Base 0.00 515.76 3,024.21 7,564,089.18
TRADES: 9
CANCELS: 0

SINGAPORE DOLLAR Total
Long 2,106,200.000 Local 0.00 704.08 4,133.23 10,337,920.33
Base 0.00 515.76 3,024.21 7,564,089.18
TRADES: 9
CANCELS: 0

SOUTH AFRICAN RAND

EQUITY

475,714.000 Local 0.00 30,121.01 75,622.84 30,226,741.56
Base 0.00 1,811.46 4,548.16 1,817,814.50

TRADES: 20

CANCELS: 0

SOUTH AFRICAN RAND Total
Long 475,714.000 Local 0.00 30,121.01 75,622.84 30,226,741.56
Base 0.00 1,811.46 4,548.16 1,817,814.50
TRADES: 20
CANCELS: 0

SOUTH KOREAN WON

EQUITY

37,410.000 Local 0.00 3,875,275.00 0.00 4,154,444,123.00
Base 0.00 3,290.71 0.00 3,5627,770.56

TRADES: 9

CANCELS: 0

SOUTH KOREAN WON Total
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Purchase Report by Report Date

Currency Summary - Composite

STATE STREET.

September 1, 2020 to September 30, 2020 View Date: October 13, 2020
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
Long 37,410.000 Local 0.00 3,875,275.00 0.00 4,154,444,123.00
Base 0.00 3,290.71 0.00 3,527,770.56
TRADES: 9
CANCELS: 0
SWEDISH KRONA
EQUITY
1,032,253.000 Local 0.00 5,463.12 0.00 154,367,761.74
Base 0.00 619.43 0.00 17,572,235.56
TRADES: 18
CANCELS: 0
SWEDISH KRONA Total
Long 1,032,253.000 Local 0.00 5,463.12 0.00 154,367,761.74
Base 0.00 619.43 0.00 17,572,235.56
TRADES: 18
CANCELS: 0
SWISS FRANC
EQUITY
669,538.000 Local 0.00 1,217.92 0.00 47,213,581.03
Base 0.00 1,332.39 0.00 51,675,822.23
TRADES: 14
CANCELS: 0
SWISS FRANC Total
Long 669,538.000 Local 0.00 1,217.92 0.00 47,213,581.03
Base 0.00 1,332.39 0.00 51,675,822.23
TRADES: 14
CANCELS: 0
THAILAND BAHT
EQUITY
395,862.000 Local 0.00 67,932.07 1,140.16 47,443,337.88
Base 0.00 2,169.07 36.47 1,515,040.92
TRADES: 14
CANCELS: 0
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Purchase Report by Report Date

Currency Summary - Composite

STATE STREET.

September 1, 2020 to September 30, 2020 View Date: October 13, 2020
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
THAILAND BAHT Total
Long 395,862.000 Local 0.00 67,932.07 1,140.16 47,443,337.88
Base 0.00 2,169.07 36.47 1,515,040.92
TRADES: 14
CANCELS: 0
UAE DIRHAM
EQUITY
373,423.000 Local 0.00 2,738.56 0.00 1,098,163.04
Base 0.00 745.57 0.00 298,971.65
TRADES: 13
CANCELS: 1

UAE DIRHAM Total

Long 373,423.000 Local 0.00 2,738.56 0.00 1,098,163.04
Base 0.00 745.57 0.00 298,971.65
TRADES: 13
CANCELS: 1
US DOLLAR
CASH EQUIVALENTS
191,636,451.040 Local 0.00 0.00 0.00 191,636,451.04
Base 0.00 0.00 0.00 191,636,451.04
TRADES: 96
CANCELS: 0
EQUITY
1,079,601.000 Local 0.00 9,687.00 377.23 25,352,173.66
Base 0.00 9,687.00 377.23 25,352,173.66
TRADES: 96
CANCELS: 0

US DOLLAR Total
Long 192,716,052.040 Local 0.00 9,687.00 377.23 216,988,624.70
Base 0.00 9,687.00 377.23 216,988,624.70
TRADES: 192
CANCELS: 0
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Currency Summary - Composite

STATE STREET.

September 1, 2020 to September 30, 2020 View Date: October 13, 2020
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
PURCHASE Total
Long 274,321,196.040
Base 0.00 62,047.34 536,731.53 865,754,051.73
TRADES: 748
CANCELS: 6
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Currency Summary - Composite

STATE STREET.

September 1, 2020 to September 30, 2020 View Date: October 13, 2020
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
AUSTRALIAN DOLLAR
EQUITY
4,297,903.000 Local 0.00 4,601.16 0.00 12,750,647.81
Base 0.00 3,308.73 0.00 9,211,835.78
TRADES: 31
CANCELS: 2

AUSTRALIAN DOLLAR Total
Long 4,297,903.000 Local 0.00 4,601.16 0.00 12,750,647.81
Base 0.00 3,308.73 0.00 9,211,835.78
TRADES: 31
CANCELS: 2

BRAZILIAN REAL

EQUITY

241,700.000 Local 0.00 12,621.00 1,932.59 6,295,951.42
Base 0.00 2,266.92 347.13 1,130,849.25

TRADES: 3

CANCELS: 0

BRAZILIAN REAL Total
Long 241,700.000 Local 0.00 12,621.00 1,932.59 6,295,951.42
Base 0.00 2,266.92 347.13 1,130,849.25
TRADES: 3
CANCELS: 0

CANADIAN DOLLAR

EQUITY

322,797.000 Local 0.00 2,593.34 0.00 7,485,610.97
Base 0.00 1,966.74 0.00 5,657,369.43

TRADES: 23

CANCELS: 0

CANADIAN DOLLAR Total
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Currency Summary - Composite

STATE STREET.

September 1, 2020 to September 30, 2020 View Date: October 13, 2020
Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
Long 322,797.000 Local 0.00 2,593.34 0.00 7,485,610.97
Base 0.00 1,966.74 0.00 5,657,369.43

TRADES: 23

CANCELS: 0

DANISH KRONE

EQUITY

1,989.000 Local 0.00 126.40 0.00 505,447.79
Base 0.00 20.00 0.00 80,001.65
TRADES: 2
CANCELS:

DANISH KRONE Total

Long 1,989.000 Local 0.00 126.40 0.00 505,447.79
Base 0.00 20.00 0.00 80,001.65
TRADES: 2
CANCELS:
EURO CURRENCY
AUSTRIA
EQUITY
6,760.000 Local 0.00 23.70 0.00 94,789.36
Base 0.00 27.59 0.00 110,339.51
TRADES: 1
CANCELS: 0
AUSTRIA Total
6,760.000 Local 0.00 23.70 0.00 94,789.36
Base 0.00 27.59 0.00 110,339.51
TRADES: 1
CANCELS: 0
BELGIUM
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Sales Report by Report Date

Currency Summary - Composite

September 1, 2020 to September 30, 2020

View Date: October 13, 2020

STATE STREET.

Base Currency: USD - US DOLLAR

Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
EQUITY
22,434.000 Local 0.00 72.33 0.00 1,914,364.52
Base 0.00 85.35 0.00 2,265,654.63
TRADES: 4
CANCELS: 0
BELGIUM Total
22,434.000 Local 0.00 72.33 0.00 1,914,364.52
Base 0.00 85.35 0.00 2,265,654.63
TRADES: 4
CANCELS: 0
FINLAND
EQUITY
32,500.000 Local 0.00 341.31 0.00 624,989.44
Base 0.00 403.29 0.00 738,687.79
TRADES: 3
CANCELS: 0
FINLAND Total
32,500.000 Local 0.00 341.31 0.00 624,989.44
Base 0.00 403.29 0.00 738,687.79
TRADES: 3
CANCELS: 0
FRANCE
EQUITY
24,113.000 Local 0.00 27.84 0.00 111,339.59
Base 0.00 32.40 0.00 129,566.13
TRADES: 3
CANCELS: 0
FRANCE Total
24,113.000 Local 0.00 27.84 0.00 111,339.59
Base 0.00 3240 0.00 129,566.13
TRADES: 3
CANCELS: 0

GERMANY
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Currency Summary - Composite

September 1, 2020 to September 30, 2020

View Date: October 13, 2020

STATE STREET.

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
EQUITY
1,016,950.000 Local 0.00 1,697.85 0.00 5,428,626.95
Base 0.00 1,992.07 0.00 6,383,074.96
TRADES: 15
CANCELS: 0
GERMANY Total
1,016,950.000 Local 0.00 1,697.85 0.00 5,428,626.95
Base 0.00 1,992.07 0.00 6,383,074.96
TRADES: 15
CANCELS: 0
ITALY
EQUITY
9,224,176.000 Local 0.00 211.58 0.00 3,964,734.59
Base 0.00 249.86 0.00 4,689,646.55
TRADES: 7
CANCELS: 0
ITALY Total
9,224,176.000 Local 0.00 211.58 0.00 3,964,734.59
Base 0.00 249.86 0.00 4,689,646.55
TRADES: 7
CANCELS: 0
NETHERLANDS (THE)
EQUITY
531,367.000 Local 0.00 144.65 0.00 2,009,743.00
Base 0.00 171.12 0.00 2,374,268.23
TRADES: 3
CANCELS: 0
NETHERLANDS (THE) Total
531,367.000 Local 0.00 144.65 0.00 2,009,743.00
Base 0.00 171.12 0.00 2,374,268.23
TRADES: 3
CANCELS: 0
PORTUGAL
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Currency Summary - Composite

September 1, 2020 to September 30, 2020

View Date: October 13, 2020

STATE STREET.

Base Currency: USD - US DOLLAR

Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
EQUITY
26,870.000 Local 0.00 23.24 0.00 92,938.90
Base 0.00 27.59 0.00 110,323.19
TRADES: 1
CANCELS: 0
PORTUGAL Total
26,870.000 Local 0.00 23.24 0.00 92,938.90
Base 0.00 27.59 0.00 110,323.19
TRADES: 1
CANCELS: 0
SPAIN
EQUITY
105,139.000 Local 0.00 15.66 0.00 62,635.34
Base 0.00 18.52 0.00 74,087.73
TRADES: 2
CANCELS: 0
SPAIN Total
105,139.000 Local 0.00 15.66 0.00 62,635.34
Base 0.00 18.52 0.00 74,087.73
TRADES: 2
CANCELS: 0
EURO CURRENCY Total
Long 10,990,309.000 Local 0.00 2,558.16 0.00 14,304,161.69
Base 0.00 3,007.79 0.00 16,875,648.72
TRADES: 39
CANCELS: 0
HONG KONG DOLLAR
EQUITY
8,840,834.000 Local 0.00 61,389.29 113,485.49 105,174,158.28
Base 0.00 7,921.11 14,642.83 13,570,410.67
TRADES: 50
CANCELS: 1
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Sales Report by Report Date

Currency Summary - Composite

STATE STREET.

September 1, 2020 to September 30, 2020 View Date: October 13, 2020
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
HONG KONG DOLLAR Total
Long 8,840,834.000 Local 0.00 61,389.29 113,485.49 105,174,158.28
Base 0.00 7,921.11 14,642.83 13,570,410.67
TRADES: 50
CANCELS: 1
HUNGARIAN FORINT
EQUITY
41,359.000 Local 0.00 67,651.00 0.00 67,581,946.00
Base 0.00 219.56 0.00 219,334.00
TRADES: 17
CANCELS: 0
HUNGARIAN FORINT Total
Long 41,359.000 Local 0.00 67,651.00 0.00 67,581,946.00
Base 0.00 219.56 0.00 219,334.00
TRADES: 17
CANCELS: 0
JAPANESE YEN
EQUITY
18,625,058.000 Local 0.00 877,033.00 0.00 7,786,576,725.00
Base 0.00 8,302.10 0.00 75,496,136.88
TRADES: 90
CANCELS: 0
JAPANESE YEN Total
Long 18,625,058.000 Local 0.00 877,033.00 0.00 7,786,576,725.00
Base 0.00 8,302.10 0.00 75,496,136.88
TRADES: 90
CANCELS: 0

MALAYSIAN RINGGIT

Page 186

Prepared by State Street



Sales Report by Report Date

Currency Summary - Composite

STATE STREET.

September 1, 2020 to September 30, 2020 View Date: October 13, 2020
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
EQUITY
743,458.000 Local 0.00 6,938.43 3,898.45 5,174,982.45
Base 0.00 1,677.58 941.37 1,250,592.10
TRADES: 16
CANCELS: 0
MALAYSIAN RINGGIT Total
Long 743,458.000 Local 0.00 6,938.43 3,898.45 5,174,982.45
Base 0.00 1,677.58 941.37 1,250,592.10
TRADES: 16
CANCELS: 0
NEW ISRAELI SHEQEL
EQUITY
260,134.000 Local 0.00 677.95 0.00 9,889,029.83
Base 0.00 197.75 0.00 2,897,821.96
TRADES: 11
CANCELS: 0
NEW ISRAELI SHEQEL Total
Long 260,134.000 Local 0.00 677.95 0.00 9,889,029.83
Base 0.00 197.75 0.00 2,897,821.96
TRADES: 11
CANCELS: 0
NORWEGIAN KRONE
EQUITY
535,906.000 Local 0.00 8,546.73 0.00 16,631,140.05
Base 0.00 940.73 0.00 1,824,998.54
TRADES: 8
CANCELS: 0
NORWEGIAN KRONE Total
Long 535,906.000 Local 0.00 8,546.73 0.00 16,631,140.05
Base 0.00 940.73 0.00 1,824,998.54
TRADES: 8
CANCELS: 0
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Sales Report by Report Date

Currency Summary - Composite

STATE STREET.

September 1, 2020 to September 30, 2020 View Date: October 13, 2020
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
POUND STERLING
EQUITY
4,169,773.000 Local 0.00 5,448.90 31.00 6,909,741.48
Base 0.00 7,060.87 39.95 8,961,134.47
TRADES: 34
CANCELS: 0

POUND STERLING Total
Long 4,169,773.000 Local 0.00 5,448.90 31.00 6,909,741.48
Base 0.00 7,060.87 39.95 8,961,134.47
TRADES: 34
CANCELS: 0

SINGAPORE DOLLAR

EQUITY

5,119,900.000 Local 0.00 108.37 1,393.89 3,483,231.30
Base 0.00 79.28 1,019.54 2,547,741.90

TRADES: 2

CANCELS: 0

SINGAPORE DOLLAR Total
Long 5,119,900.000 Local 0.00 108.37 1,393.89 3,483,231.30
Base 0.00 79.28 1,019.54 2,547,741.90
TRADES: 2
CANCELS:

SOUTH AFRICAN RAND

EQUITY

2,520.000 Local 0.00 875.95 38.86 583,054.37
Base 0.00 52.71 2.34 35,086.77

TRADES: 1

CANCELS: 0

SOUTH AFRICAN RAND Total
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Sales Report by Report Date

Currency Summary - Composite

STATE STREET.

September 1, 2020 to September 30, 2020 View Date: October 13, 2020
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
Long 2,520.000 Local 0.00 875.95 38.86 583,054.37
Base 0.00 52.71 2.34 35,086.77
TRADES: 1
CANCELS: 0
SOUTH KOREAN WON
EQUITY
11,636.000 Local 0.00 1,586,277.00 5,484,326.00 2,186,858,891.00
Base 0.00 1,353.69 4,681.83 1,866,868.48
TRADES: 2
CANCELS: 0
SOUTH KOREAN WON Total
Long 11,636.000 Local 0.00 1,586,277.00 5,484,326.00 2,186,858,891.00
Base 0.00 1,353.69 4,681.83 1,866,868.48
TRADES: 2
CANCELS: 0
SWEDISH KRONA
EQUITY
251,214.000 Local 0.00 4,379.99 0.00 27,483,223.93
Base 0.00 483.80 0.00 3,073,638.72
TRADES: 13
CANCELS: 0
SWEDISH KRONA Total
Long 251,214.000 Local 0.00 4,379.99 0.00 27,483,223.93
Base 0.00 483.80 0.00 3,073,638.72
TRADES: 13
CANCELS: 0
SWISS FRANC
EQUITY
6,893.000 Local 0.00 462.51 0.00 1,248,718.33
Base 0.00 503.89 0.00 1,357,529.01
TRADES: 6
CANCELS: 0
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Sales Report by Report Date

Currency Summary - Composite

STATE STREET.

September 1, 2020 to September 30, 2020 View Date: October 13, 2020
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
SWISS FRANC Total
Long 6,893.000 Local 0.00 462.51 0.00 1,248,718.33
Base 0.00 503.89 0.00 1,357,529.01
TRADES: 6
CANCELS: 0
US DOLLAR
CASH EQUIVALENTS
89,687,810.090 Local 0.00 0.00 0.00 89,687,810.09
Base 0.00 0.00 0.00 89,687,810.09
TRADES: 65
CANCELS: 0
EQUITY
1,193,257.000 Local 0.00 9,157.44 518.21 25,544,472.48
Base 0.00 9,157.44 518.21 25,544,472.48
TRADES: 81
CANCELS: 0

US DOLLAR Total

Long 90,881,067.090 Local 0.00 9,157.44 518.21 115,232,282.57
Base 0.00 9,157.44 518.21 115,232,282.57
TRADES: 146
CANCELS: 0
SALES Total
Long 145,344,450.090
Base 0.00 48,520.69 22,193.20 261,289,280.90
TRADES: 494
CANCELS: 3
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Purchase Report by Report Date

Fund Summary - Composite

STATE STREET.

September 1, 2020 to September 30, 2020 View Date: October 13, 2020
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
CASH EQUIVALENTS
191,636,451.040 Base 0.00 0.00 0.00 191,636,451.04
TRADES: 96
CANCELS: 0
EQUITY
82,684,745.000 Base 0.00 62,047.34 536,731.53 674,117,600.69
TRADES: 652
CANCELS: 6
PURCHASE Total
Long 274,321,196.040 Base 0.00 62,047.34 536,731.53 865,754,051.73
TRADES: 748
CANCELS: 6
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Sales Report by Report Date

Fund Summary - Composite

STATE STREET.

September 1, 2020 to September 30, 2020 View Date: October 13, 2020
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
CASH EQUIVALENTS
89,687,810.090 Base 0.00 0.00 0.00 89,687,810.09
TRADES: 65
CANCELS: 0
EQUITY
55,656,640.000 Base 0.00 48,520.69 22,193.20 171,601,470.81
TRADES: 429
CANCELS: 3
SALES Total
Long 145,344,450.090 Base 0.00 48,520.69 22,193.20 261,289,280.90
TRADES: 494
CANCELS: 3
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