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2019 11 29

() )
8,086,835,901 99.11
( ) 72,905,919 0.89
( ) 8,159,741,820 100.00

8,007,561,047 | 0.9615 7,699,546,507 | 1.0099 8,086,835,901 | 99.11

99.11

99.11
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2019 11 1
7,614,131,579 0.9472
(2019 10 25 ) 7,614,131,579 0.9472
2019 2 1,679,066,901 1.0034
3 2,099,329,955 0.9593
4 2,246,440,327 0.9873
5 4,583,178,513 0.9069
6 6,107,016,551 0.9231
7 6,999,756,960 0.9574
8 6,615,081,671 0.8706
9 7,244,048,915 0.9247
10 7,762,194,665 0.9597
11 8,159,741,820 0.9930
2019 2 15 2019 10 25 0.0000
2019 2 15 2019 10 25 5.3

100

2019 2 15 2019 10 25 8,175,297,708 136,819,408 | 8,038,478,300
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2019 11 29
7,823,295,992 96.74
( 263,441,097 3.26
( 8,086,737,089 100.00
30
® O O O,
1 HARMONIC INC 138,952|  698.09| 97,126,448  888.53| 123,463,243 1.53
2 ADDUS HOMECARE CORP 11,550| 9,306.02| 107,484,605 10,378.07| 119,866,720 1.48
3 ONTO INNOVATION INC 27,200 3,898.23| 106,031,939 3,679.02| 100,069,475 1.24
4 ;Eares Russell 2000 5,300| 16,891.96| 89,527,392| 17,839.65| 94,550,170| 1.17
5 MATRIX SERVICE CO 40,200 2,038.91| 81,964,247 2,208.56 92,402,466] 1.14
6 SP PLUS CORP 18,700| 4,230.97| 79,287,477| 4,888.56] 91,416,207 1.13
7 PHOTRONICS INC 68,000| 1,288.77| 88,796,453 1,318.00| 90,810,660| 1.12
8 UNIVEST FINANCIAL CORP 31,400 2,822.26| 88,619,140 2,888.00] 90,683,250 1.12
UNITED COMMUNITY
9 EINANCIAL 73,500| 1,255.55| 92,283,483| 1,229.26] 90,350,845 1.12
10 CAROLINA FINANCIAL CORP 19,325| 3,961.68| 76,559,652| 4,646.98] 89,803,031 1.11
11 ;\3 VERTICALS INC-CLASS 20,700| 2,285.42| 67,877,021| 2,952.64| 87,693,467| 1.08
12 COLUNBUS HCKINNON 19,310| 4,135.89| 79,864,036 4,536.87| 87,607,145 1.08
CORP/NY
13 GERMAN AMERICAN BANCORP 23,400 3,544.26| 82,935,825 3,691.07| 86,371,188] 1.07
14 &TQEPENDENT BANK CORP - 34,700| 2,450.85| 85,044,652 2,466.19| 85,576,987| 1.06
15 RADNET INC 40,300 1,636.82| 65,964,104 2,100.26| 84,640,688 1.05
16 ‘I\EEEL'S TECHNOLOGIES 35,400 2,008.07| 74,271,819| 2,380.73| 84,278,153| 1.04
17 FIRST FOUNDATION INC 45,900| 1,726.08| 79,227,442 1,812.12| 83,176,418] 1.03
18 M/1 HOMES INC 17,100| 4,967.45| 84,943,402\ 4,840.36| 82,770,170 1.02
19 CRA INTERNATIONAL INC 14,650 4,581.79] 67,123,358] 5,635.76| 82,563,978] 1.02
20 PEOPLES BANCORP INC 22,800| 3,556.31| 81,084,041 3,507.95] 82,033,260 1.01
21 HERITAGE COMMERCE CORP 50,000 1,260.82| 74,388,503| 1,382.64] 81,576,185 1.01
22 INFINERA CORP 114,300]  596.00| 68,123,532  708.85| 81,021,921| 1.00
MOTORCAR PARTS OF
23 AERICA TN 37,400 1,951.26| 72,977,250| 2,160.52| 80,803,568| 1.00
24 NN INC 85,000  731.69| 62,194,493  948.24| 80,600,553] 1.00
25 ZUMIEZ INC 23,800| 3,536.59| 84,171,004| 3,367.87| 80,155,411 0.99
26 MERCANTILE BANK CORP 20,600 3,835.69] 79,015,330 3,888.28| 80,008,650] 0.99
27 DIGI INTERNATIONAL INC 40,684 1,513.02| 61,555,852 1,965.50 79,964,662| 0.99
28 MARCUS CORPORATION 22,850| 3,935.06| 89,916,277| 3,451.14] 78,858,549 0.98
29 BRIDGE BANCORP INC 21,600 3,250.41] 70,403,256] 3,618.76| 78,165,363] o0.97
30 COWEN INC 45,200 1,606.14| 72,597,962| 1,704.75| 77,054,863] 0.95
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99,947,602
7,549,546,507

7,649,494,109

7,649,494,109

5,702,846
601,238
28,558,884
59

499,503

35,362,530

35,362,530

8,038,478,300

424,346,721

7,614,131,579

7,614,131,579
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1,424,183
67,648,576
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70,629,765
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5,277,453
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8,038,478,300
424,346,721
.1 0.9472
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1

2019 2 15
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19,654,689
A 0
B 0
c 5,668,454
D 0
E=A+B+C+D 5,668,454
F 8,038,478, 300
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10,000 H 0
I=Fx H/10,000 0
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244,223,061
3,599
7,303,874,288
5,186,789

7,553,287,737
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3,889,760

3,889,760

3,889,760

7,856,745,247
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HARBORONE BANCORP INC 57,000 10.27 585,390.00
ISHARES RUSSELL 2000 ETF 5,300 154.18 817,154.00
DHT HOLDINGS INC 43,721 7.37 322,223.77
EARTHSTONE ENERGY INC - A 78,000 3.93 306,540.00
INTERNATIONAL SEAWAYS INC 12,875 26.18 337,067.50
MATRIX SERVICE CO 40,200 18.61 748,122.00
NATURAL GAS SERVICES GROUP 30,450 12.71 387,019.50
NEWPARK RESOURCES INC 107,000 7.43 795,010.00
SOLARIS OILFIELD INFRAST-A 39,700 11.42 453,374.00
TIDEWATER INC 28,000 15.90 445,200.00
HAYNES INTERNATIONAL INC 18,598 34.21 636,237.58
KOPPERS HOLDINGS INC 18,200 30.01 546,182.00
RYERSON HOLDING CORP 25,000 8.40 210,000.00
SCHNITZER STEEL INDS INC-A 29,150 20.93 610,109.50
SUNCOKE ENERGY INC 87,500 5.61 490,875.00
VERSO CORP - A 27,300 13.88 378,924.00
CIRCOR INTERNATIONAL INC 9,250 37.50 346,875.00
COLUMBUS MCKINNON CORP/NY 19,310 37.75 728,952.50
DUCOMMUN INC 18,000 40.08 721,440.00
DXP ENTERPRISES INC 17,450 34.41 600,541.75
FOUNDATION BUILDING MATERIAL 28,038 18.70 524,310.60
GREAT LAKES DREDGE & DOCK CO 46,550 10.60 493,430.00
MYR GROUP INC/DELAWARE 15,900 32.73 520,407.00
NN INC 63,250 6.41 405,432.50
PARK-OHIO HOLDINGS CORP 12,500 31.47 393,375.00
SPARTAN MOTORS INC 35,000 15.60 546,000.00
TRIUMPH GROUP INC 21,812 20.17 439,948.04
CRA INTERNATIONAL INC 14,650 41.82 612,663.00
HEIDRICK & STRUGGLES INTL 15,200 27.63 419,976.00
HERITAGE-CRYSTAL CLEAN INC 15,800 25.74 406,692.00
KELLY SERVICES INC -A 28,425 23.73 674,525.25
SP PLUS CORP 19,550 38.70 756,585.00
TEAM INC 38,200 17.55 670,410.00
COVENANT TRANSPORT GRP-CL A 26,400 16.50 435,600.00
EAGLE BULK SHIPPING INC 122,500 4.48 548,800.00
ECHO GLOBAL LOGISTICS INC 23,250 21.98 511,035.00
USA TRUCK INC 18,600 7.83 145,638.00
MODINE MANUFACTURING CO 52,900 11.36 600,944.00
MOTORCAR PARTS OF AMERICA INC 37,400 17.81 666,094.00
CENTURY COMMUNITIES INC 15,200 34.01 516,952.00
M/1 HOMES INC 18,575 45.34 842,190.50
MALIBU BOATS INC - A 14,600 32.68 477,128.00
CARROLS RESTAURANT GROUP INC 66,900 7.69 514,461.00
RUTH*S HOSPITALITY GROUP INC 19,200 20.41 391,872.00
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ENTRAVISION COMMUNICATIONS-A 92,000 2.56 235,520.00
GLU MOBILE INC 67,569 5.77 389,873.13
MARCUS CORPORATION 21,250 36.08 766,700.00
HIBBETT SPORTS INC 17,000 23.79 404,430.00
MARINEMAX INC 24,000 17.35 416,400.00
SHOE CARNIVAL INC 16,975 33.95 576,301.25
ZUMIEZ INC 23,800 32.28 768,264.00
ADDUS HOMECARE CORP 11,550 84.94 981,057.00
CAPITAL SENIOR LIVING CORP 83,700 4.56 381,672.00
INVACARE CORP 62,632 6.78 424,644.96
ORTHOFIX MEDICAL INC 14,950 52.00 777,400.00
RADNET INC 40,300 14.94 602,082.00
RTI SURGICAL INC 153,500 2.68 411,380.00
ATLANTIC CAPITAL BANCSHARES 34,100 17.93 611,413.00
BRIDGE BANCORP INC 21,600 29.75 642,600.00
BRIDGEWATER BANCSHARES INC 45,100 12.50 563,750.00
CAROLINA FINANCIAL CORP 19,325 36.16 698,792.00
CIVISTA BANCSHARES INC 21,500 21.34 458,810.00
FINANCIAL INSTITUTIONS INC 9,200 30.36 279,312.00
FIRST BANCORP/NC 5,700 37.12 211,584.00
FIRST BANK/HAMILTON NJ 35,800 10.85 388,430.00
FIRST DEFIANCE FINL CORP 22,850 30.98 707,893.00
FIRST FOUNDATION INC 44,300 15.73 696,839.00
FIRST INTERNET BANCORP 18,400 22.35 411,240.00
FIRST MID BANCSHARES INC 17,300 34.43 595,639.00
FRANKLIN FINANCIAL NETWORK 22,000 33.75 742,500.00
GERMAN AMERICAN BANCORP 23,400 32.35 756,990.00
HERITAGE COMMERCE CORP 53,500 11.47 613,645.00
HERITAGE FINANCIAL CORP 19,300 27.02 521,486.00
HOME BANCORP INC 9,200 38.99 358,708.00
HOMESTREET INC 21,050 30.82 648,761.00
HOMETRUST BANCSHARES INC 25,675 26.32 675,766.00
HOWARD BANCORP INC 30,000 16.54 496,200.00
INDEPENDENT BANK CORP - MICH 33,525 22.36 749,619.00
MERCANTILE BANK CORP 20,600 35.01 721,206.00
OLD LINE BANCSHARES INC 11,971 28.44 340,455.24
ORIGIN BANCORP INC 16,400 34.19 560,716.00
PCSB FINANCIAL CORP 33,100 20.60 681,860.00
PEOPLE"S UTAH BANCORP 14,650 28.78 421,627.00
PEOPLES BANCORP INC 22,800 32.46 740,088.00
QCR HOLDINGS INC 16,360 39.88 652,436.80
SB ONE BANCORP 18,875 21.96 414,495.00
SMARTFINANCIAL INC 25,200 20.27 510,804.00
SOUTHERN NATL BANCORP OF VA 43,950 15.38 675,951.00
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TRICO BANCSHARES 9,700 36.31 352,207.00
UNITED COMMUNITY FINANCIAL 73,500 11.46 842,310.00
UNITED FINANCIAL BANCORP INC 58,500 14.60 854,100.00
UNIVEST FINANCIAL CORP 31,400 25.76 808,864.00
WASHINGTON TRUST BANCORP 12,900 50.48 651,192.00
COWEN INC 45,200 1466 662,632.00
DIAMOND HILL INVESTMENT GRP 3,250 134.31 436,507.50
EZCORP INC-CL A 78,500 5.20 408,200.00
WESTERN ASSET MORTGAGE CAPITAL 60,500 9.84 595,320.00
HCI GROUP INC 12,900 41.43 534,447.00
HERITAGE INSURANCE HOLDINGS 44,500 13.92 619,440.00
BLUEROCK RESIDENTIAL GROWTH 43,000 12.06 518,580.00
CATCHMARK TIMBER TRUST INC-A 58,900 11.52 678,528.00
CEDAR REALTY TRUST INC 155,000 3.33 516,150.00
CITY OFFICE REIT INC 40,300 13.47 542,841.00
COMMUNITY HEALTHCARE TRUST INC 8,500 46.40 394,400.00
GLOBAL MEDICAL REIT INC 43,500 12.07 525,045.00
NEXPOINT RESIDENTIAL 9,807 48.19 472,599.33
PLYMOUTH INDUSTRIAL REIT INC 27,300 18.88 515,424.00
UMH PROPERTIES INC 31,500 14.80 466,200.00
URSTADT BIDDLE - CLASS A 19,600 23.85 467,460.00
13 VERTICALS INC-CLASS A 29,700 20.86 619,542.00
MITEK SYSTEMS INC 53,700 9.61 516,057.00
MOBILEIRON INC 56,500 6.20 350,300.00
PERFICIENT INC 12,300 38.54 474,042.00
DIEBOLD NIXDORF INC 40,000 9.54 381,600.00
DIGI INTERNATIONAL INC 48,500 13.81 669,785.00
HARMONIC INC 138,952 6.38 886,513.76
INFINERA CORP 114,300 5.44 621,792.00
AXCELIS TECHNOLOGIES INC 35,400 19.15 677,910.00
COHU INC 31,400 15.76 494,864.00
FORMFACTOR INC 11,419 21.15 241,511.85
NANOMETRICS INC 15,400 35.62 548,548.00
PHOTRONICS INC 66,000 11.75 775,500.00
RUDOLPH TECHNOLOGIES INC 13,300 28.63 380,779.00
4,403,489 67,168,238.81

(7,303,874,288)

4,403,489 7,303,874,288

(7,303,874,288)
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2019 11
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8,007,561,047
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1
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41 72,306,491,274
7 34,202,519,497
14 35,755,404,852
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64/106



59
19

2019 3 31

38

2019 9 30

52

193

19

193

38

52

65/106

EDINETOOOO
OO00D0OO000O00DDO00o0DOoOooE27736)
Ooooooooooooooooooad

38

2018 4 1

52
57

2019 4 1



EDINETOOOO

OO00D0OO000O00DDO00o0DOoOooE27736)
Ooooooooooooooooooad

2018 3 31 2019 3 31

2,400,709 2,004,066

666,286 215,191

35,779 58,738

57,160 52,697

464,152 366,084

14,751 14,499

153 12,590

97,956

30,377

4,182 4,638

3,643,175 2,856,841
68,265 71,861
0 10,866
13,394 33,916
4,755 7,301

86,415 123,945
768 768
43,024 59,961
121 121

43,914 60,851
1,215,751 1,309,940
157,860 274,975
80,487 80,270
490 936

1,454,588 1,666,123

1,584,918 1,850,921

5,228,094 4,707,762
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2018 3 31 2019 3 31
404,811 137,373
68,413 88,597
13,103 10,654
55,310 77,942
89,221 90,722
399,495
90,417
1,689 2,340
1,054,050 319,034
4,125 4,125
87,111 93,922
19,935 20,393
51,616 77,027
3,645 5,905
1,617 752
168,052 202,127
1,222,103 521,161
100,000 100,000
3,672,725 3,896,332
17,292 17,292
3,655,432 3,879,039
3,655,432 3,879,039
3,772,725 3,996,332
233,265 190,268
233,265 190,268
4,005,990 4,186,600
5,228,094 4,707,762
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2017 4 1 2018 4 1
2018 3 31 2019 3 31

2,723,340 1,517,990

420,000 466,168

15,152 15,059

305,430 345,877

3,463,923 2,345,095

62,665 85,054

21,545 13,373

292,052 346,440

9,331 9,659
5,125 4,842
1,816 2,139
1,024 1,285
1,365 1,392

385,594 454,528

1,468,132 944,883
114,000 143,100
411,140 471,102
942,992 330,680

12,064 25,205

150 1,150

41,342 42,932

4,995 6,916

114,263 113,651

23,126 28,498

30,445 35,065

107,076 123,832

46,128 41,284

179,777 196,148

2,027,503 1,559,568
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2017 4 1 2018 4 1
2018 3 31 2019 3 31

820 1,436
26,312
297 1,387
1,118 29,136
123 123

27,394
27,517 123
1,024,425 360,010
114,538 50,807
938
707
114,538 52,453
31 74
31 74
1,138,932 412,389

456,378 140,602

41,717 414,661 48,180 188,782
724,271 223,606
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2017 4 1 2018 3 31
100,000 17,292| 2,931,161 2,948,454 3,048,454 201,382 201,382| 3,249,836
724,271 724,271 724,271 724,271
31,883 31,883 31,883
724,211 724,271 724,271 31,883 31,883 756,154
100,000 17,292| 3,655,432 3,672,725\ 3,772,725 233,265 233,265 4,005,990
2018 4 1 2019 3 31
100,000 17,292| 3,655,432 3,672,725\ 3,772,725 233,265 233,265 4,005,990
223,606|  223,606| 223,606 223,606
42,997 42,997 42,997
223,606|  223,606| 223,606 42,997 42,997 180,609
100,000 17,292| 3,879,039 3,896,332 3,996,332 190,268 190,268| 4,186,600
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2018 3 31 2019 3 31

229,018 231,415
15,305 5,425
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2,465 2,700
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2017 4 1 2018 4 1

2018 3 31 2019 3 31
938
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2017 4 1 2018 4 1

2018 3 31 2019 3 31
20
31 54
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2018 3 31

(€H) 2,400,709 2,400,709

) 666,286 666,286

(€) 35,779 35,779

@ 57,160 57,160

) 464,152 464,152

(6) 1,215,751 1,215,751

@) 157,860 157,858 1

(®) 80,487 80,310 176
5,078,186 5,078,008 178

(€H) 404,811 404,811

@ 68,413 68,413

(©)) 89,221 89,221

® 399,495 399,495

) 90,417 90,417

(6) 4,125 4,224 08
1,056,486 1,056,585 98

2019 3 31

(€H) 2,004,066 2,004,066

) 215,191 215,191

(©)) 58,738 58,738

® 52,697 52,697

) 366,084 366,084

®) 97,956 97,956

@ 30,377 30,377

®) 1,309,940 1,309,940

) 274,975 277,502 2,527

(10) 80,270 80,102 168
4,490,299 4,492,658 2,358

€H) 137,373 137,373

@ 88,597 88,597

(©)) 90,722 90,722
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35,779
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157,860
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2019 3 31
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2,004,066
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4,125
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2018 3 31
@
@
®) 884,089 519,102 364,987
884,089 519,102 364,987
€))
@
®) 331,661 340,000 8,338
331,661 340,000 8,338
1,215,751 859,102 356,648
2019 3 31
@
@
3) 722,652 406,548 316,104
722,652 406,548 316,104
€Y
@
®) 587,288 612,510 25,221
587,288 612,510 25,221
1,309,940 1,019,058 290,882

2017 4 1 2018 3 31
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84,445 87,111
23,221 28,572
20,555 21,762
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2018 3 31 2019 3 31
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2018 3 31 2019 3 31
30,135 32,487
2,884 8,724
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