Tiered Margins - OREX Equities \@' 'SS

Tier 1 Tier 2 Tier 3 Tier 4 Tier 5
Instrument Margin % Margin % Margin % Margin % Margin %
21STCENTURY 0 200 10.0% 200 410 20.0% 410 1030 40.0% 1030 2070 75.0% 2070 Unlimited 100% 4140
3D-SYSTEMS 0 770 25.0% 770 1550 35.0% 1550 3880 50.0% 3880 7770 75.0% 7770 Unlimited 100% 15500
3i-GROUP 0 950 10.0% 950 1910 20.0% 1910 4790 40.0% 4790 9590 75.0% 9590 Unlimited 100% 19100
3M 0 48 10.0% 48 97 20.0% 97 240 40.0% 240 480 75.0% 480 Unlimited 100% 970
58.COM 0 150 15.0% 150 310 25.0% 310 770 50.0% 770 1550 75.0% 1550 Unlimited 100% 3100
AALBTSIND 0 270 10.0% 270 550 20.0% 550 1390 40.0% 1390 2780 75.0% 2780 Unlimited 100% 5560
ABBOT-LAB 0 140 5.0% 140 280 15.0% 280 700 30.0% 700 1410 50.0% 1410 Unlimited 100% 2820
ABBVIE 0 110 10.0% 110 220 20.0% 220 550 40.0% 550 1100 75.0% 1100 Unlimited 100% 2210
ABERCROMBIE 0 570 30.0% 570 1140 40.0% 1140 2850 50.0% 2850 5700 75.0% 5700 Unlimited 100% 11400
ACACIA-COM 0 220 25.0% 220 440 35.0% 440 1110 50.0% 1110 2220 75.0% 2220 Unlimited 100% 4450
ACADIAHLTH 0 260 20.0% 260 520 30.0% 520 1320 50.0% 1320 2640 75.0% 2640 Unlimited 100% 5280
ACADIAPHARM 0 530 25.0% 530 1070 35.0% 1070 2680 50.0% 2680 5360 75.0% 5360 Unlimited 100% 10700
ACCENTURE 0 61 5.0% 61 120 15.0% 120 300 30.0% 300 610 50.0% 610 Unlimited 100% 1230
ACCOR 0 220 5.0% 220 440 15.0% 440 1100 30.0% 1100 2210 50.0% 2210 Unlimited 100% 4420
ACTIVISION 0 18 5.0% 18 370 25.0% 370 930 50.0% 930 1860 75.0% 1860 Unlimited 100% 3730
ADIDAS 0 42 5.0% 42 84 15.0% 84 210 30.0% 210 420 50.0% 420 Unlimited 100% 840
ADMIRAL 0 390 10.0% 390 780 20.0% 780 1950 40.0% 1950 3900 75.0% 3900 Unlimited 100% 7810
ADOBE-SYS 0 41 10.0% 41 83 20.0% 83 200 40.0% 200 410 75.0% 410 Unlimited 100% 830
ADV-AUTO-PT 0 55 15.0% 55 110 25.0% 110 270 50.0% 270 550 75.0% 550 Unlimited 100% 1110
AEGON 0 1610 10.0% 1610 3220 20.0% 3220 8060 40.0% 8060 16100 75.0% 6100 Unlimited 100% 32200
AES-CORP 0 640 15.0% 640 1290 25.0% 1290 3240 50.0% 3240 6480 75.0% 6480 Unlimited 100% 12900
AETNA 0 47 5.0% 47 95 15.0% 95 230 30.0% 230 470 50.0% 470 Unlimited 100% 950
AFFMGRS-GRP 0 88 10.0% 88 170 20.0% 170 440 40.0% 440 880 75.0% 880 Unlimited 100% 1760
AFLAC 0 220 5.0% 220 450 15.0% 450 1120 30.0% 1120 2250 50.0% 2250 Unlimited 100% 4510
AGEAS 0 190 10.0% 190 390 20.0% 390 980 40.0% 980 1970 75.0% 1970 Unlimited 100% 3950
AGGREKO 0 640 10.0% 640 1290 20.0% 1290 3240 40.0% 3240 6490 75.0% 6490 Unlimited 100% 12900
AGILENT-TEC 0 150 15.0% 150 300 25.0% 300 770 50.0% 770 1540 75.0% 1540 Unlimited 100% 3090
AGNC-INVEST 0 570 10.0% 570 1150 20.0% 1150 2870 40.0% 2870 5750 75.0% 5750 Unlimited 100% 11500
AGNICOEAGLE 0 280 10.0% 280 560 20.0% 560 1410 40.0% 1410 2820 75.0% 2820 Unlimited 100% 5650
AlG 0 230 15.0% 230 460 25.0% 460 1170 50.0% 1170 2340 75.0% 2340 Unlimited 100% 4680
AIRBUS-GRP 0 93 10.0% 93 180 20.0% 180 460 40.0% 460 930 75.0% 930 Unlimited 100% 1860
AIRFRANCE 0 870 15.0% 870 1750 25.0% 1750 4380 50.0% 4380 8760 75.0% 8760 Unlimited 100% 17500
AIR-LIQUIDE 0 82 5.0% 82 160 15.0% 160 410 30.0% 410 820 50.0% 820 Unlimited 100% 1640
AIR-PRODUCT 0 62 10.0% 62 120 20.0% 120 310 40.0% 310 620 75.0% 620 Unlimited 100% 1240
AIXTRON 0 970 15.0% 970 1940 25.0% 1940 4860 50.0% 4860 9720 75.0% 9720 Unlimited 100% 19400
AKAMAI-TEC 0 140 20.0% 140 280 30.0% 280 710 50.0% 710 1430 75.0% 1430 Unlimited 100% 2870
AKZONOBEL 0 110 10.0% 110 230 20.0% 230 580 40.0% 580 1170 75.0% 1170 Unlimited 100% 2350
ALCOA 0 270 10.0% 270 550 20.0% 550 1390 40.0% 1390 2780 75.0% 2780 Unlimited 100% 5560
Alder-Bio 0 680 25.0% 680 1360 35.0% 1360 3410 50.0% 3410 6830 75.0% 6830 Unlimited 100% 13600
ALEXIONPHAR 0 83 15.0% 83 160 25.0% 160 410 50.0% 410 830 75.0% 830 Unlimited 100% 1670
ALIBABA 0 6 5.0% 6 120 25.0% 120 320 50.0% 320 640 75.0% 640 Unlimited 100% 1280
ALIGN-TECH 0 44 25.0% 44 89 35.0% 89 220 50.0% 220 440 75.0% 440 Unlimited 100% 890
ALLEGION 0 110 10.0% 110 220 20.0% 220 560 40.0% 560 1130 75.0% 1130 Unlimited 100% 2260
ALLERGAN 0 62 5.0% 62 120 15.0% 20 310 30.0% 310 620 50.0% 620 Unlimited 100% 1250
ALLIANCEDAT 0 50 10.0% 50 100 20.0% 00 250 40.0% 250 500 75.0% 500 Unlimited 100% 1010
ALLIANZ 0 46 5.0% 46 92 15.0% 92 230 30.0% 230 460 50.0% 460 Unlimited 100% 920
ALLSTATE 0 110 10.0% 110 220 20.0% 20 550 40.0% 550 1110 75.0% 110 Unlimited 100% 2230
ALPHABET-A 0 9 10.0% 9 18 20.0% 18 46 40.0% 46 93 75.0% 93 Unlimited 100% 180
ALPHABET-C 0 9 10.0% 9 18 20.0% 18 46 40.0% 46 93 75.0% 93 Unlimited 100% 180
ALSTOM 0 220 10.0% 220 450 20.0% 50 1120 40.0% 1120 2250 75.0% 250 Unlimited 100% 4510
ALTABA 0 150 10.0% 150 310 20.0% 10 770 40.0% 770 1550 75.0% 550 Unlimited 100% 3100
ALTICE 0 4010 25.0% 010 8030 35.0% 030 20000 50.0% 20000 40100 75.0% 0100 Unlimited 100% 80300
ALTRANTECH 0 1010 35.0% 010 2030 45.0% 030 5080 60.0% 5080 10100 75.0% 0100 Unlimited 100% 20300
ALTRIA-GRP 0 170 5.0% 170 340 15.0% 40 870 30.0% 870 1740 50.0% 740 Unlimited 100% 3490
AMAZON 0 6 10.0% 6 12 20.0% 12 30 40.0% 30 61 75.0% 61 Unlimited 100% 120
AMBARELLA 0 280 15.0% 280 570 25.0% 70 1440 50.0% 1440 2880 75.0% 880 Unlimited 100% 5760

ADSS-Tiered-Margin-OREX-MAR2019-20190913 1/16 MOP - Maximum Open Position



Tiered Margins - OREX Equities \@' 'SS

Tier 1 Tier 2 Tier 3 Tier 4 Tier 5
Instrument Margin % Margin % Margin % Margin % Margin %
AMD 0 460 30.0% 460 930 40.0% 30 2320 50.0% 2320 4650 75.0% 650 Unlimited 100% 9300
AMEDISYS 0 81 20.0% 81 160 30.0% 60 400 50.0% 400 810 75.0% 810 Unlimited 100% 1630
AMER-AIRLIN 0 260 10.0% 260 520 20.0% 20 1320 40.0% 1320 2640 75.0% 640 Unlimited 100% 5280
AMER-ELEC 0 130 5.0% 130 260 15.0% 60 650 30.0% 650 1300 50.0% 300 Unlimited 100% 2600
AMEREN 0 140 5.0% 140 280 15.0% 80 720 30.0% 720 1440 50.0% 440 Unlimited 100% 2880
AMERI-MOVIL 0 740 20.0% 740 1490 30.0% 490 3730 50.0% 3730 7460 75.0% 460 Unlimited 100% 14900
AMERIPRISE 0 78 10.0% 78 150 20.0% 50 390 40.0% 390 780 75.0% 780 Unlimited 100% 1570
AMERISOURCE 0 110 15.0% 110 220 25.0% 20 560 50.0% 560 1120 75.0% 120 Unlimited 100% 2240
AMER-TOWER 0 61 5.0% 61 120 15.0% 20 300 30.0% 300 610 50.0% 610 Unlimited 100% 1230
AMETEK 0 130 10.0% 130 260 20.0% 60 670 40.0% 670 1340 75.0% 340 Unlimited 100% 2680
AMEX 0 91 5.0% 91 180 15.0% 80 450 30.0% 450 910 50.0% 910 Unlimited 100% 1820
AMGEN 0 51 5.0% 51 100 15.0% 00 250 30.0% 250 510 50.0% 510 Unlimited 100% 1030
AM-H-4-RENT 0 500 10.0% 500 1000 20.0% 000 2510 40.0% 2510 5030 75.0% 030 Unlimited 100% 10000
AMPHENOL 0 110 10.0% 110 220 20.0% 20 560 40.0% 560 1130 75.0% 130 Unlimited 100% 2270
ANADARKO 0 180 10.0% 180 360 20.0% 60 900 40.0% 900 1800 75.0% 800 Unlimited 100% 3600
ANALOG-DEV 0 110 5.0% 110 220 15.0% 20 550 30.0% 550 1110 50.0% 110 Unlimited 100% 2220
ANGLO-AMERI 0 450 30.0% 450 910 40.0% 10 2280 50.0% 2280 4560 75.0% 560 Unlimited 100% 9130
ANHEUS-BSCH 0 120 10.0% 120 250 20.0% 50 640 40.0% 640 1280 75.0% 280 Unlimited 100% 2570
Annaly 0 1010 5.0% 010 2030 15.0% 030 5070 30.0% 5070 10100 50.0% 0100 Unlimited 100% 20300
ANTHEM 0 35 10.0% 35 70 20.0% 70 170 40.0% 170 350 75.0% 350 Unlimited 100% 700
ANTOFAGASTA 0 960 10.0% 960 1930 20.0% 930 4830 40.0% 4830 9670 75.0% 670 Unlimited 100% 19300
AON 0 61 5.0% 61 120 15.0% 20 300 30.0% 300 610 50.0% 610 Unlimited 100% 1220
APACHE 0 270 5.0% 270 540 15.0% 40 1350 30.0% 1350 2700 50.0% 700 Unlimited 100% 5400
APARTMENT 0 220 10.0% 220 440 20.0% 40 1110 40.0% 1110 2230 75.0% 230 Unlimited 100% 4470
APPIAN 0 360 20.0% 360 730 30.0% 30 1830 50.0% 1830 3670 75.0% 670 Unlimited 100% 7340
APPLE 0 26 5.0% 26 100 20.0% 00 260 40.0% 260 520 75.0% 520 Unlimited 100% 1040
APPLIED-MAT 0 280 10.0% 280 570 20.0% 70 1420 40.0% 1420 2850 75.0% 850 Unlimited 100% 5710
ARCELORMITL 0 400 10.0% 400 800 20.0% 00 2000 40.0% 2000 4010 75.0% 010 Unlimited 100% 8030
ARCHER-DAN 0 210 10.0% 210 430 20.0% 30 1080 40.0% 1080 2160 75.0% 160 Unlimited 100% 4330
ARCONIC 0 480 15.0% 480 960 25.0% 60 2420 50.0% 2420 4840 75.0% 840 Unlimited 100% 9680
ARISTA 0 40 20.0% 40 81 30.0% 81 200 50.0% 200 400 75.0% 400 Unlimited 100% 810
ASHTEAD 0 400 10.0% 400 810 20.0% 10 2030 40.0% 2030 4070 75.0% 070 Unlimited 100% 8140
ASPENTECH 0 110 15.0% 110 230 25.0% 30 590 50.0% 590 1190 75.0% 190 Unlimited 100% 2390
ASSURANT 0 100 10.0% 100 200 20.0% 00 500 40.0% 500 1000 75.0% 000 Unlimited 100% 2000
ASTRAZENECA 0 120 10.0% 120 250 20.0% 50 620 40.0% 620 1250 75.0% 250 Unlimited 100% 2500
AT&T 0 160 5.0% 160 660 20.0% 60 1660 40.0% 1660 3320 75.0% 320 Unlimited 100% 6640
ATHENAHLTH 0 75 25.0% 75 150 35.0% 150 370 50.0% 370 750 75.0% 750 Unlimited 100% 1510
AUTO-DATA 0 67 10.0% 67 130 20.0% 130 330 40.0% 330 670 75.0% 670 Unlimited 100% 1350
AUTODESK 0 74 15.0% 74 140 25.0% 140 370 50.0% 370 740 75.0% 740 Unlimited 100% 1480
AUTONATION 0 260 10.0% 260 520 20.0% 520 1310 40.0% 1310 2620 75.0% 2620 Unlimited 100% 5250
AUTOZONE 0 12 10.0% 12 24 20.0% 24 61 40.0% 61 120 75.0% 120 Unlimited 100% 240
AVAGO-TECH 0 42 20.0% 42 84 30.0% 84 210 50.0% 210 420 75.0% 420 Unlimited 100% 840
AVALONBAY 0 54 5.0% 54 100 15.0% 100 270 30.0% 270 540 50.0% 540 Unlimited 100% 1090
AVERY-DENN 0 100 10.0% 100 210 20.0% 210 540 40.0% 540 1080 75.0% 1080 Unlimited 100% 2170
AVIVA 0 1850 10.0% 1850 3710 20.0% 3710 9290 40.0% 9290 18500 75.0% 18500 Unlimited 100% 37100
AXA 0 390 10.0% 390 790 20.0% 790 1990 40.0% 1990 3980 75.0% 3980 Unlimited 100% 7960
BABCOCK 0 1300 15.0% 1300 2600 25.0% 2600 6520 50.0% 6520 13000 75.0% 13000 Unlimited 100% 26000
BAE-SYSTEMS 0 1450 5.0% 1450 2900 15.0% 2900 7250 30.0% 7250 14500 50.0% 14500 Unlimited 100% 29000
BAIDU 0 5 5.0% 5 100 25.0% 100 260 50.0% 260 530 75.0% 530 Unlimited 100% 1060
BAKERHUGHES 0 420 10.0% 420 850 20.0% 850 2140 40.0% 2140 4290 75.0% 4290 Unlimited 100% 8590
BALFOUR-B 0 1600 10.0% 1600 3200 20.0% 3200 8020 40.0% 8020 16000 75.0% 16000 Unlimited 100% 32000
BALL 0 190 10.0% 190 390 20.0% 390 990 40.0% 990 1980 75.0% 1980 Unlimited 100% 3960
BARCLAYS 0 4630 10.0% 4630 9260 20.0% 9260 23100 40.0% 23100 46300 75.0% 46300 Unlimited 100% 92600
BARRAT 0 1510 10.0% 1510 3030 20.0% 3030 7590 40.0% 7590 15100 75.0% 15100 Unlimited 100% 30300
BARRICK-GLD 0 760 10.0% 760 1530 20.0% 1530 3840 40.0% 3840 7690 75.0% 7690 Unlimited 100% 15300
BASF 0 120 5.0% 120 250 15.0% 250 620 30.0% 620 1250 50.0% 1250 Unlimited 100% 2500
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BATS 0 270 15.0% 270 550 25.0% 550 1390 50.0% 1390 2790 75.0% 2790 Unlimited 100% 5580
BAUSCH-HLTH 0 380 15.0% 380 770 25.0% 770 1940 50.0% 1940 3880 75.0% 3880 Unlimited 100% 7770
BAXTER-INTL 0 150 10.0% 150 300 20.0% 300 750 40.0% 750 1510 75.0% 1510 Unlimited 100% 3030
BAYER 0 130 10.0% 130 270 20.0% 270 690 40.0% 690 1390 75.0% 1390 Unlimited 100% 2790
BB&T 0 190 10.0% 190 380 20.0% 380 970 40.0% 970 1940 75.0% 1940 Unlimited 100% 3890
BECTON-DICK 0 41 10.0% 41 83 20.0% 83 200 40.0% 200 410 75.0% 410 Unlimited 100% 830
BED-BATH 0 750 25.0% 750 1500 35.0% 1500 3750 50.0% 3750 7500 75.0% 7500 Unlimited 100% 15000
BEIERSDORF 0 94 5.0% 94 180 15.0% 180 470 30.0% 470 940 50.0% 940 Unlimited 100% 1890
BERKELEY 0 220 10.0% 220 440 20.0% 440 1110 40.0% 1110 2220 75.0% 2220 Unlimited 100% 4440
BERKSHIRE 0 46 5.0% 46 92 15.0% 92 230 30.0% 230 460 50.0% 460 Unlimited 100% 920
BEST-BUY 0 140 10.0% 140 290 20.0% 290 730 40.0% 730 1470 75.0% 1470 Unlimited 100% 2950
BHP-BILITON 0 480 10.0% 480 970 20.0% 970 2420 40.0% 2420 4850 75.0% 4850 Unlimited 100% 9700
BILIBILI 0 690 30.0% 690 1380 40.0% 1380 3450 50.0% 3450 6910 75.0% 6910 Unlimited 100% 13800
BIOGENINC 0 31 20.0% 31 62 30.0% 62 150 50.0% 150 310 75.0% 310 Unlimited 100% 620
BIOTELEMTRY 0 160 15.0% 160 320 25.0% 320 800 50.0% 800 1610 75.0% 1610 Unlimited 100% 3220
BITAUTO 0 540 15.0% 540 1080 25.0% 1080 2700 50.0% 2700 5400 75.0% 5400 Unlimited 100% 10800
BJ_RESTRNTS 0 150 20.0% 150 310 30.0% 310 790 50.0% 790 1580 75.0% 1580 Unlimited 100% 3160
BK-NYMELLON 0 200 5.0% 200 400 15.0% 400 1010 30.0% 1010 2030 50.0% 2030 Unlimited 100% 4060
BLACKBERRY 0 1120 10.0% 1120 2250 20.0% 2250 5640 40.0% 5640 11200 75.0% 11200 Unlimited 100% 22500
BLACKROCK 0 24 5.0% 24 49 15.0% 49 120 30.0% 120 240 50.0% 240 Unlimited 100% 490
BLUE-APRON 0 1930 35.0% 1930 3870 45.0% 3870 9680 60.0% 9680 19300 75.0% 19300 Unlimited 100% 38700
BMC-STOCK 0 450 15.0% 450 900 25.0% 900 2260 50.0% 2260 4520 75.0% 4520 Unlimited 100% 9050
BMW 0 110 5.0% 110 230 15.0% 230 580 30.0% 580 1170 50.0% 1170 Unlimited 100% 2350
BNK-AMER 0 350 5.0% 350 710 15.0% 710 1790 30.0% 1790 3580 50.0% 3580 Unlimited 100% 7160
BNP-PARIBAS 0 190 10.0% 190 380 20.0% 380 960 40.0% 960 1920 75.0% 1920 Unlimited 100% 3840
BOEING 0 29 10.0% 29 58 20.0% 58 140 40.0% 140 290 75.0% 290 Unlimited 100% 580
BOLLORE 0 1570 5.0% 1570 3150 15.0% 3150 7890 30.0% 7890 15700 50.0% 15700 Unlimited 100% 31500
BOOT_BARN 0 280 25.0% 280 560 35.0% 560 1410 50.0% 1410 2830 75.0% 2830 Unlimited 100% 5660
BORGWARNER 0 250 10.0% 250 500 20.0% 500 1250 40.0% 1250 2510 75.0% 2510 Unlimited 100% 5020
BOSK-WESTMI 0 350 10.0% 350 700 20.0% 700 1750 40.0% 1750 3510 75.0% 3510 Unlimited 100% 7030
BOSTON 0 270 10.0% 270 540 20.0% 540 1370 40.0% 1370 2740 75.0% 2740 Unlimited 100% 5480
BOSTON-PROP 0 80 5.0% 80 160 15.0% 160 400 30.0% 400 800 50.0% 800 Unlimited 100% 1610
BOUYGUES 0 260 10.0% 260 530 20.0% 530 1330 40.0% 1330 2660 75.0% 2660 Unlimited 100% 5330
BOVIS-HOMES 0 400 15.0% 400 800 25.0% 800 2020 50.0% 2020 4040 75.0% 4040 Unlimited 100% 8080
BOX-INC 0 550 20.0% 550 1100 30.0% 1100 2760 50.0% 2760 5530 75.0% 5530 Unlimited 100% 11000
BP 0 1470 10.0% 1470 2940 20.0% 2940 7360 40.0% 7360 14700 75.0% 14700 Unlimited 100% 29400
BRISTOLMYER 0 180 10.0% 180 370 20.0% 370 930 40.0% 930 1870 75.0% 1870 Unlimited 100% 3750
BRIT-FOODS 0 310 5.0% 310 630 15.0% 630 1580 30.0% 1580 3160 50.0% 3160 Unlimited 100% 6320
BRIT-LND 0 1320 10.0% 1320 2650 20.0% 2650 6620 40.0% 6620 13200 75.0% 13200 Unlimited 100% 26500
BROWN-FOR-B 0 200 10.0% 200 410 20.0% 410 1040 40.0% 1040 2080 75.0% 2080 Unlimited 100% 4160
BRUXEL-LAMB 0 100 5.0% 100 210 15.0% 210 540 30.0% 540 1080 50.0% 1080 Unlimited 100% 2160
BT 0 3030 10.0% 3030 6060 20.0% 6060 15100 40.0% 15100 30300 75.0% 30300 Unlimited 100% 60600
BUNZL 0 330 5.0% 330 660 15.0% 660 1670 30.0% 1670 3340 50.0% 3340 Unlimited 100% 6680
BURBERRY 0 420 15.0% 420 850 25.0% 850 2130 50.0% 2130 4270 75.0% 4270 Unlimited 100% 8550
BURVERITAS 0 440 10.0% 440 890 20.0% 890 2220 40.0% 2220 4450 75.0% 4450 Unlimited 100% 8900
CABOT-OIL 0 390 10.0% 390 780 20.0% 780 1950 40.0% 1950 3900 75.0% 3900 Unlimited 100% 7800
CACC 0 23 15.0% 23 47 25.0% 47 110 50.0% 110 230 75.0% 230 Unlimited 100% 470
CAMPBELSOUP 0 250 15.0% 250 510 25.0% 510 1270 50.0% 1270 2550 75.0% 2550 Unlimited 100% 5110
CANADAGOOSE 0 140 25.0% 140 290 35.0% 290 730 50.0% 730 1460 75.0% 1460 Unlimited 100% 2920
CAP-GEMINI 0 84 5.0% 84 160 15.0% 160 420 30.0% 420 840 50.0% 840 Unlimited 100% 1680
CAPITA 0 5610 35.0% 5610 11200 45.0% 11200 28000 60.0% 28000 56100 75.0% 56100 Unlimited 100% 112000
CAPITAL-ONE 0 110 5.0% 110 220 15.0% 220 560 30.0% 560 1120 50.0% 1120 Unlimited 100% 2240
CARDINALHLT 0 170 20.0% 170 340 30.0% 340 860 50.0% 860 1730 75.0% 1730 Unlimited 100% 3470
CARLYLE 0 530 10.0% 530 1070 20.0% 1070 2690 40.0% 2690 5380 75.0% 5380 Unlimited 100% 10700
CARMAX 0 150 15.0% 150 310 25.0% 310 790 50.0% 790 1580 75.0% 1580 Unlimited 100% 3160
CARNIVAL 0 170 5.0% 170 340 15.0% 340 860 30.0% 860 1720 50.0% 1720 Unlimited 100% 3450
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CARNIVLCORP 0 160 10.0% 160 330 20.0% 330 830 40.0% 830 1670 75.0% 1670 Unlimited 100% 3340
CARREFOUR 0 490 10.0% 490 990 20.0% 990 2490 40.0% 2490 4990 75.0% 4990 Unlimited 100% 9980
CAT 0 77 10.0% 77 150 20.0% 150 380 40.0% 380 770 75.0% 770 Unlimited 100% 1540
CATALENT 0 250 10.0% 250 510 20.0% 510 1280 40.0% 1280 2560 75.0% 2560 Unlimited 100% 5120
CBREGROUP 0 230 15.0% 230 460 25.0% 460 1150 50.0% 1150 2310 75.0% 2310 Unlimited 100% 4630
CBS 0 170 5.0% 170 340 15.0% 340 870 30.0% 870 1740 50.0% 1740 Unlimited 100% 3490
CELGENE 0 70 5.0% 70 280 20.0% 280 710 40.0% 710 1420 75.0% 1420 Unlimited 100% 2850
CENTERPOINT 0 360 10.0% 360 720 20.0% 720 1810 40.0% 1810 3620 75.0% 3620 Unlimited 100% 7250
CENTRICA 0 5380 15.0% 5380 10700 25.0% 10700 26900 50.0% 26900 53800 75.0% 53800 Unlimited 100% 107000
CENTURYLINK 0 520 15.0% 520 1050 25.0% 1050 2630 50.0% 2630 5270 75.0% 5270 Unlimited 100% 10500
CERNERCORP 0 170 20.0% 170 340 30.0% 340 870 50.0% 870 1740 75.0% 1740 Unlimited 100% 3490
CF-INDUST 0 210 10.0% 210 420 20.0% 420 1070 40.0% 1070 2140 75.0% 2140 Unlimited 100% 4290
CHARLESSHWB 0 210 5.0% 210 420 15.0% 420 1050 30.0% 1050 2110 50.0% 2110 Unlimited 100% 4220
CHART-COMM 0 31 10.0% 31 62 20.0% 62 150 40.0% 150 310 75.0% 310 Unlimited 100% 620
CHEESECAKE 0 190 15.0% 190 390 25.0% 390 990 50.0% 990 1980 75.0% 1980 Unlimited 100% 3970
CHESAPEAKE 0 2680 15.0% 2680 5360 25.0% 5360 13400 50.0% 13400 26800 75.0% 26800 Unlimited 100% 53600
CHEVRON 0 85 5.0% 85 170 15.0% 170 420 30.0% 420 850 50.0% 850 Unlimited 100% 1710
CHI-LIFE 0 560 15.0% 560 1130 25.0% 1130 2840 50.0% 2840 5680 75.0% 5680 Unlimited 100% 11300
CHIMERA 0 530 10.0% 530 1070 20.0% 1070 2680 40.0% 2680 5370 75.0% 5370 Unlimited 100% 10700
CHINAMOB 0 200 15.0% 200 400 25.0% 400 1020 50.0% 1020 2040 75.0% 2040 Unlimited 100% 4080
CHI-PETS 0 110 15.0% 110 230 25.0% 230 580 50.0% 580 1170 75.0% 1170 Unlimited 100% 2350
CHIPOTLE 0 21 15.0% 21 42 25.0% 42 100 50.0% 100 210 75.0% 210 Unlimited 100% 420
CH-ROBINSON 0 100 10.0% 100 210 20.0% 210 540 40.0% 540 1090 75.0% 1090 Unlimited 100% 2190
CHUBB 0 76 10.0% 76 150 20.0% 150 380 40.0% 380 760 75.0% 760 Unlimited 100% 1530
CHURCH-DWNS 0 38 10.0% 38 76 20.0% 76 190 40.0% 190 380 75.0% 380 Unlimited 100% 760
CIGNA 0 46 10.0% 46 93 20.0% 93 230 40.0% 230 460 75.0% 460 Unlimited 100% 930
CIMAREXEGY 0 110 10.0% 110 220 20.0% 220 560 40.0% 560 1120 75.0% 1120 Unlimited 100% 2240
CINCINA-FIN 0 120 5.0% 120 250 15.0% 250 620 30.0% 620 1250 50.0% 1250 Unlimited 100% 2510
CINTAS 0 54 5.0% 54 100 15.0% 100 270 30.0% 270 540 50.0% 540 Unlimited 100% 1090
CISCOo 0 210 10.0% 210 420 20.0% 420 1060 40.0% 1060 2130 75.0% 2130 Unlimited 100% 4270
CITl 0 150 5.0% 150 300 15.0% 300 770 30.0% 770 1540 50.0% 1540 Unlimited 100% 3090
CITRIX-SYS 0 92 10.0% 92 180 20.0% 180 460 40.0% 460 920 75.0% 920 Unlimited 100% 1850
CLEANHARB 0 150 10.0% 150 300 20.0% 300 760 40.0% 760 1530 75.0% 1530 Unlimited 100% 3060
CLOROX 0 62 10.0% 62 120 20.0% 120 310 40.0% 310 620 75.0% 620 Unlimited 100% 1240
CLOVIS 0 520 30.0% 520 1050 40.0% 1050 2630 50.0% 2630 5270 75.0% 5270 Unlimited 100% 10500
CME-GROUP 0 52 5.0% 52 100 15.0% 100 260 30.0% 260 520 50.0% 520 Unlimited 100% 1040
CMS-ENERGY 0 190 5.0% 190 390 15.0% 390 980 30.0% 980 1970 50.0% 1970 Unlimited 100% 3940
CNA-FIN 0 210 10.0% 210 420 20.0% 420 1060 40.0% 1060 2120 75.0% 2120 Unlimited 100% 4240
CNOOC 0 59 15.0% 59 110 25.0% 110 290 50.0% 290 590 75.0% 590 Unlimited 100% 1190
COBHAM 0 4750 20.0% 4750 9510 30.0% 9510 23700 50.0% 23700 47500 75.0% 47500 Unlimited 100% 95100
COCA-COLA 0 200 5.0% 200 400 15.0% 400 1000 30.0% 1000 2010 50.0% 2010 Unlimited 100% 4020
COCACOLAENT 0 200 5.0% 200 410 15.0% 410 1030 30.0% 1030 2060 50.0% 2060 Unlimited 100% 4130
COCACOLAHBC 0 320 5.0% 320 640 15.0% 640 1610 30.0% 1610 3220 50.0% 3220 Unlimited 100% 6440
COGNIZANT 0 140 15.0% 140 290 25.0% 290 720 50.0% 720 1450 75.0% 1450 Unlimited 100% 2910
COLGATE-PLM 0 160 10.0% 160 320 20.0% 320 800 40.0% 800 1600 75.0% 1600 Unlimited 100% 3200
COLRUYT 0 150 15.0% 150 310 25.0% 310 780 50.0% 780 1570 75.0% 1570 Unlimited 100% 3140
COMCAST 0 250 10.0% 250 510 20.0% 510 1290 40.0% 1290 2590 75.0% 2590 Unlimited 100% 5190
COMERICA 0 120 5.0% 120 240 15.0% 240 610 30.0% 610 1220 50.0% 1220 Unlimited 100% 2440
COMINASBUEN 0 690 20.0% 690 1390 30.0% 1390 3480 50.0% 3480 6970 75.0% 6970 Unlimited 100% 13900
COMMERZBANK 0 1060 10.0% 1060 2130 20.0% 2130 5320 40.0% 5320 10600 75.0% 10600 Unlimited 100% 21300
COMM-HEALTH 0 1160 35.0% 1160 2320 45.0% 2320 5810 60.0% 5810 11600 75.0% 11600 Unlimited 100% 23200
COMPASS 0 480 10.0% 480 960 20.0% 960 2420 40.0% 2420 4840 75.0% 4840 Unlimited 100% 9690
CONAGRA-FD 0 300 10.0% 300 610 20.0% 610 1540 40.0% 1540 3080 75.0% 3080 Unlimited 100% 6160
CONOCO-PHIL 0 150 5.0% 150 300 15.0% 300 760 30.0% 760 1530 50.0% 1530 Unlimited 100% 3060
CONSOL-EDIS 0 130 5.0% 130 260 15.0% 260 650 30.0% 650 1300 50.0% 1300 Unlimited 100% 2610
CONSOL-ENRG 0 690 10.0% 690 1380 20.0% 1380 3450 40.0% 3450 6910 75.0% 6910 Unlimited 100% 13800
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CONSTEL-BRD 0 50 10.0% 50 100 20.0% 100 250 40.0% 250 500 75.0% 500 Unlimited 100% 1010
CONTINENTAL 0 63 5.0% 63 120 15.0% 120 310 30.0% 310 630 50.0% 630 Unlimited 100% 1270
CONTI-RESRC 0 200 15.0% 200 410 25.0% 410 1040 50.0% 1040 2080 75.0% 2080 Unlimited 100% 4160
CONVATEC 0 4740 40.0% 4740 9490 50.0% 9490 23700 60.0% 23700 47400 75.0% 47400 Unlimited 100% 94900
CORNERSTONE 0 190 10.0% 190 380 20.0% 380 970 40.0% 970 1940 75.0% 1940 Unlimited 100% 3890
CORNING 0 310 10.0% 310 620 20.0% 620 1560 40.0% 1560 3120 75.0% 3120 Unlimited 100% 6240
CoSsTCO 0 43 5.0% 43 86 15.0% 86 210 30.0% 210 430 50.0% 430 Unlimited 100% 860
CREDIT-AGRI 0 790 10.0% 790 1590 20.0% 1590 3980 40.0% 3980 7960 75.0% 7960 Unlimited 100% 15900
CREDITSUISE 0 800 10.0% 800 1600 20.0% 1600 4000 40.0% 4000 8000 75.0% 8000 Unlimited 100% 16000
CRH 0 350 10.0% 350 700 20.0% 700 1750 40.0% 1750 3510 75.0% 3510 Unlimited 100% 7020
CRODA-INTL 0 150 10.0% 150 310 20.0% 310 780 40.0% 780 1570 75.0% 1570 Unlimited 100% 3140
CRONOS 0 1150 25.0% 1150 2300 35.0% 2300 5770 50.0% 5770 11500 75.0% 11500 Unlimited 100% 23000
CROWN-CASTL 0 90 5.0% 90 180 15.0% 180 450 30.0% 450 900 50.0% 900 Unlimited 100% 1800
CSXCORP 0 130 10.0% 130 270 20.0% 270 690 40.0% 690 1380 75.0% 1380 Unlimited 100% 2760
CTRIP 0 370 20.0% 370 750 30.0% 750 1890 50.0% 1890 3790 75.0% 3790 Unlimited 100% 7590
CUMMINS 0 67 5.0% 67 130 15.0% 130 330 30.0% 330 670 50.0% 670 Unlimited 100% 1350
CVSHEALTH 0 120 10.0% 120 250 20.0% 250 620 40.0% 620 1250 75.0% 1250 Unlimited 100% 2500
DAIMLER 0 170 5.0% 170 340 15.0% 340 850 30.0% 850 1700 50.0% 1700 Unlimited 100% 3400
DANAHER 0 98 10.0% 98 190 20.0% 190 490 40.0% 490 980 75.0% 980 Unlimited 100% 1960
DANONE 0 130 5.0% 130 260 15.0% 260 670 30.0% 670 1340 50.0% 1340 Unlimited 100% 2680
DARDEN-REST 0 89 15.0% 89 170 25.0% 170 440 50.0% 440 890 75.0% 890 Unlimited 100% 1780
DASSAULT 0 81 5.0% 81 160 15.0% 160 400 30.0% 400 810 50.0% 810 Unlimited 100% 1620
DAVITA-HLTH 0 150 15.0% 150 300 25.0% 300 770 50.0% 770 1540 75.0% 1540 Unlimited 100% 3090
DCC 0 130 10.0% 130 260 20.0% 260 650 40.0% 650 1310 75.0% 1310 Unlimited 100% 2630
DEERE&CO 0 68 10.0% 68 130 20.0% 130 340 40.0% 340 680 75.0% 680 Unlimited 100% 1360
DELPHI-AUTO 0 130 10.0% 130 260 20.0% 260 660 40.0% 660 1330 75.0% 1330 Unlimited 100% 2660
DELTA-AIR 0 170 10.0% 170 350 20.0% 350 890 40.0% 890 1780 75.0% 1780 Unlimited 100% 3560
DENTSPLY 0 270 20.0% 270 540 30.0% 540 1350 50.0% 1350 2700 75.0% 2700 Unlimited 100% 5400
DEUT-BOERSE 0 79 10.0% 79 150 20.0% 150 390 40.0% 390 790 75.0% 790 Unlimited 100% 1580
DEUTSCHE-BK 0 1010 8.0% 1010 2020 20.0% 2020 5070 40.0% 5070 10100 75.0% 10100 Unlimited 100% 20200
DEUTSCHPOST 0 300 5.0% 300 610 15.0% 610 1530 30.0% 1530 3060 50.0% 3060 Unlimited 100% 6130
DEUT-TELEKM 0 580 5.0% 580 1170 15.0% 1170 2920 30.0% 2920 5850 50.0% 5850 Unlimited 100% 11700
DEVON-ENGY 0 320 15.0% 320 650 25.0% 650 1630 50.0% 1630 3260 75.0% 3260 Unlimited 100% 6530
DIAGEO 0 270 5.0% 270 550 15.0% 550 1390 30.0% 1390 2780 50.0% 2780 Unlimited 100% 5560
DIAMOND-OD 0 720 15.0% 720 1450 25.0% 1450 3630 50.0% 3630 7260 75.0% 7260 Unlimited 100% 14500
DIRECT-LINE 0 2440 10.0% 2440 4890 20.0% 4890 12200 40.0% 12200 24400 75.0% 24400 Unlimited 100% 48900
DISCOVCOMMA 0 310 5.0% 310 620 15.0% 620 1570 30.0% 1570 3140 50.0% 3140 Unlimited 100% 6290
DISCOVCOMMC 0 340 10.0% 340 690 20.0% 690 1740 40.0% 1740 3480 75.0% 3480 Unlimited 100% 6960
DISCOVER-FN 0 140 5.0% 140 280 15.0% 280 700 30.0% 700 1410 50.0% 1410 Unlimited 100% 2820
DISNEY 0 85 5.0% 85 170 15.0% 170 420 30.0% 420 850 50.0% 850 Unlimited 100% 1700
DIXONS-CAR 0 2990 30.0% 2990 5980 40.0% 5980 14900 50.0% 14900 29900 75.0% 29900 Unlimited 100% 59800
DOLLAR-GEN 0 89 10.0% 89 170 20.0% 170 440 40.0% 440 890 75.0% 890 Unlimited 100% 1780
DOLLAR-TREE 0 110 15.0% 110 230 25.0% 230 580 50.0% 580 1160 75.0% 1160 Unlimited 100% 2330
DOMINION 0 130 5.0% 130 270 15.0% 270 680 30.0% 680 1360 50.0% 1360 Unlimited 100% 2720
DOMINION-RS 0 130 5.0% 130 270 15.0% 270 680 30.0% 680 1360 50.0% 1360 Unlimited 100% 2720
DOVER 0 110 10.0% 110 230 20.0% 230 580 40.0% 580 1160 75.0% 1160 Unlimited 100% 2320
DRAX 0 1240 25.0% 1240 2480 35.0% 2480 6200 50.0% 6200 12400 75.0% 12400 Unlimited 100% 24800
DRHORTON 0 290 10.0% 290 590 20.0% 590 1480 40.0% 1480 2970 75.0% 2970 Unlimited 100% 5950
DSM 0 110 10.0% 110 220 20.0% 220 550 40.0% 550 1100 75.0% 1100 Unlimited 100% 2200
DTE-ENERGY 0 83 5.0% 83 160 15.0% 160 410 30.0% 410 830 50.0% 830 Unlimited 100% 1670
DUKE-ENERGY 0 110 5.0% 110 230 15.0% 230 580 30.0% 580 1160 50.0% 1160 Unlimited 100% 2320
DUN&BRADSTR 0 70 20.0% 70 140 30.0% 140 350 50.0% 350 700 75.0% 700 Unlimited 100% 1400
DXCTECH 0 160 15.0% 160 320 25.0% 320 800 50.0% 800 1600 75.0% 1600 Unlimited 100% 3210
E.ON 0 960 8.0% 960 1930 20.0% 1930 4830 40.0% 4830 9660 75.0% 9660 Unlimited 100% 19300
EASTMAN-CHM 0 120 10.0% 120 240 20.0% 240 600 40.0% 600 1200 75.0% 1200 Unlimited 100% 2410
EASYJET 0 650 10.0% 650 1310 20.0% 1310 3270 40.0% 3270 6550 75.0% 6550 Unlimited 100% 13100
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EATON 0 130 5.0% 130 270 15.0% 270 670 30.0% 670 1350 50.0% 1350 Unlimited 100% 2700
EBAY 0 350 15.0% 350 700 25.0% 700 1770 50.0% 1770 3540 75.0% 3540 Unlimited 100% 7090
ECOLAB 0 63 10.0% 63 120 20.0% 120 310 40.0% 310 630 75.0% 630 Unlimited 100% 1260
EDENRED 0 250 10.0% 250 510 20.0% 510 1290 40.0% 1290 2580 75.0% 2580 Unlimited 100% 5170
EDF 0 580 10.0% 580 1170 20.0% 1170 2930 40.0% 2930 5860 75.0% 5860 Unlimited 100% 11700
EDISON-INTL 0 210 20.0% 210 420 30.0% 420 1050 50.0% 1050 2110 75.0% 2110 Unlimited 100% 4230
EDWARDS-LIF 0 65 10.0% 65 130 20.0% 130 320 40.0% 320 650 75.0% 650 Unlimited 100% 1300
ELECTR-ARTS 0 110 15.0% 110 220 25.0% 220 560 50.0% 560 1130 75.0% 1130 Unlimited 100% 2260
ELI-LILLY 0 89 5.0% 89 170 15.0% 170 440 30.0% 440 890 50.0% 890 Unlimited 100% 1780
EMERSN-ELEC 0 140 10.0% 140 290 20.0% 290 720 40.0% 720 1450 75.0% 1450 Unlimited 100% 2900
ENDO-INTL 0 780 15.0% 780 1570 25.0% 1570 3920 50.0% 3920 7850 75.0% 7850 Unlimited 100% 15700
ENERSYS 0 110 10.0% 110 230 20.0% 230 580 40.0% 580 1160 75.0% 1160 Unlimited 100% 2320
ENGIE 0 710 5.0% 710 1430 15.0% 1430 3580 30.0% 3580 7160 50.0% 7160 Unlimited 100% 14300
ENSCO 0 1580 10.0% 1580 3170 20.0% 3170 7930 40.0% 7930 15800 75.0% 15800 Unlimited 100% 31700
ENTERGY 0 110 5.0% 110 230 15.0% 230 580 30.0% 580 1160 50.0% 1160 Unlimited 100% 2320
EOG-RESOURC 0 98 10.0% 98 190 20.0% 190 490 40.0% 490 980 75.0% 980 Unlimited 100% 1960
EPR-PROP 0 140 10.0% 140 280 20.0% 280 710 40.0% 710 1420 75.0% 1420 Unlimited 100% 2850
EQT 0 580 10.0% 580 1160 20.0% 1160 2900 40.0% 2900 5810 75.0% 5810 Unlimited 100% 11600
EQUIFAX 0 100 10.0% 100 200 20.0% 200 500 40.0% 500 1000 75.0% 1000 Unlimited 100% 2000
EQUINIX 0 25 5.0% 25 51 15.0% 51 120 30.0% 120 250 50.0% 250 Unlimited 100% 510
EQUITY-RES 0 140 5.0% 140 290 15.0% 290 730 30.0% 730 1470 50.0% 1470 Unlimited 100% 2950
EROS 0 360 20.0% 360 730 30.0% 730 1840 50.0% 1840 3690 75.0% 3690 Unlimited 100% 7390
ERSTEGRPBNK 0 240 10.0% 240 490 20.0% 490 1220 40.0% 1220 2450 75.0% 2450 Unlimited 100% 4900
ESILOR-INTL 0 74 5.0% 74 140 15.0% 140 370 30.0% 370 740 50.0% 740 Unlimited 100% 1480
ESSENTRA 0 490 15.0% 490 990 25.0% 990 2480 50.0% 2480 4960 75.0% 4960 Unlimited 100% 9930
ESSEX-PR-TR 0 39 5.0% 39 79 15.0% 79 190 30.0% 190 390 50.0% 390 Unlimited 100% 790
ETRADE-FIN 0 190 10.0% 190 380 20.0% 380 950 40.0% 950 1900 75.0% 1900 Unlimited 100% 3800
EVERSOURCE 0 150 5.0% 150 300 15.0% 300 750 30.0% 750 1510 50.0% 1510 Unlimited 100% 3020
EXELON 0 210 5.0% 210 430 15.0% 430 1090 30.0% 1090 2190 50.0% 2190 Unlimited 100% 4390
EXPEDIA 0 83 15.0% 83 160 25.0% 160 410 50.0% 410 830 75.0% 830 Unlimited 100% 1670
EXPEDITORS 0 130 10.0% 130 270 20.0% 270 670 40.0% 670 1350 75.0% 1350 Unlimited 100% 2710
EXPERIAN 0 410 5.0% 410 830 15.0% 830 2080 30.0% 2080 4170 50.0% 4170 Unlimited 100% 8350
EXPRESS-SCR 0 100 20.0% 100 200 30.0% 200 510 50.0% 510 1020 75.0% 1020 Unlimited 100% 2050
EXXON 0 60 5.0% 60 250 20.0% 250 630 40.0% 630 1270 75.0% 1270 Unlimited 100% 2550
FACEBOOK 0 7 5.0% 7 130 30.0% 130 340 50.0% 340 690 75.0% 690 Unlimited 100% 1390
FASTENAL 0 170 10.0% 170 350 20.0% 350 870 40.0% 870 1750 75.0% 1750 Unlimited 100% 3500
FEDEX 0 43 5.0% 43 87 15.0% 87 210 30.0% 210 430 50.0% 430 Unlimited 100% 870
FERRARI 0 89 10.0% 89 170 20.0% 170 440 40.0% 440 890 75.0% 890 Unlimited 100% 1780
FIAT-CHRSYL 0 600 10.0% 600 1200 20.0% 1200 3010 40.0% 3010 6030 75.0% 6030 Unlimited 100% 12000
FIDELITYNAT 0 93 5.0% 93 180 15.0% 180 460 30.0% 460 930 50.0% 930 Unlimited 100% 1870
FIFTH-THIRD 0 360 10.0% 360 720 20.0% 720 1810 40.0% 1810 3620 75.0% 3620 Unlimited 100% 7240
FIRST-BANC 0 1040 20.0% 1040 2080 30.0% 2080 5220 50.0% 5220 10400 75.0% 10400 Unlimited 100% 20800
FIRSTENERGY 0 250 10.0% 250 510 20.0% 510 1280 40.0% 1280 2570 75.0% 2570 Unlimited 100% 5150
FIRSTSOLAR 0 220 10.0% 220 450 20.0% 450 1130 40.0% 1130 2260 75.0% 2260 Unlimited 100% 4530
FISERV 0 120 15.0% 120 250 25.0% 250 620 50.0% 620 1250 75.0% 1250 Unlimited 100% 2500
FITBIT 0 1760 20.0% 1760 3530 30.0% 3530 8830 50.0% 8830 17600 75.0% 17600 Unlimited 100% 35300
FLIR-SYST 0 210 10.0% 210 420 20.0% 420 1050 40.0% 1050 2100 75.0% 2100 Unlimited 100% 4200
FLOWSERVE 0 200 10.0% 200 400 20.0% 400 1010 40.0% 1010 2030 75.0% 2030 Unlimited 100% 4060
FLUOR 0 210 25.0% 210 430 35.0% 430 1090 50.0% 1090 2180 75.0% 2180 Unlimited 100% 4360
FMC 0 120 5.0% 120 240 15.0% 240 600 30.0% 600 1200 50.0% 1200 Unlimited 100% 2410
FMC-TECH 0 410 10.0% 410 820 20.0% 820 2070 40.0% 2070 4140 75.0% 4140 Unlimited 100% 8290
FOOT-LOCKER 0 190 35.0% 190 380 45.0% 380 970 60.0% 970 1940 75.0% 1940 Unlimited 100% 3890
FORD 0 530 5.0% 530 2140 20.0% 2140 5370 40.0% 5370 10700 75.0% 10700 Unlimited 100% 21400
FRANKLIN 0 310 10.0% 310 630 20.0% 630 1580 40.0% 1580 3160 75.0% 3160 Unlimited 100% 6330
FREEPT-MCMO 0 830 10.0% 830 1670 20.0% 1670 4180 40.0% 4180 8360 75.0% 8360 Unlimited 100% 16700
FRESENI-MED 0 120 15.0% 120 240 25.0% 240 620 50.0% 620 1240 75.0% 1240 Unlimited 100% 2490
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FRESENIUS 0 160 10.0% 160 330 20.0% 330 820 40.0% 820 1650 75.0% 1650 Unlimited 100% 3310
FRESNILLO 0 940 20.0% 940 1890 30.0% 1890 4720 50.0% 4720 9450 75.0% 9450 Unlimited 100% 18900
FRONTIER 0 1050 30.0% 1050 2110 40.0% 2110 5270 50.0% 5270 10500 75.0% 10500 Unlimited 100% 21100
FRONTLINE 0 410 20.0% 410 820 30.0% 820 2070 50.0% 2070 4140 75.0% 4140 Unlimited 100% 8290
G4S 0 4240 10.0% 4240 8490 20.0% 8490 21200 40.0% 21200 42400 75.0% 42400 Unlimited 100% 84900
GAMESTOP 0 760 20.0% 760 1520 30.0% 1520 3800 50.0% 3800 7610 75.0% 7610 Unlimited 100% 15200
GAM-HOLDING 0 930 15.0% 930 1870 25.0% 1870 4680 50.0% 4680 9370 75.0% 9370 Unlimited 100% 18700
GAP 0 380 15.0% 380 760 25.0% 760 1900 50.0% 1900 3810 75.0% 3810 Unlimited 100% 7620
GARMIN 0 150 10.0% 150 300 20.0% 300 760 40.0% 760 1530 75.0% 1530 Unlimited 100% 3060
GE 0 1220 25.0% 1220 2440 35.0% 2440 6110 50.0% 6110 12200 75.0% 12200 Unlimited 100% 24400
GEMALTO 0 170 45.0% 170 340 55.0% 340 860 65.0% 860 1730 75.0% 1730 Unlimited 100% 3470
GEN-DYNAMIC 0 54 5.0% 54 100 15.0% 100 270 30.0% 270 540 50.0% 540 Unlimited 100% 1090
GENFIT 0 160 15.0% 160 320 25.0% 320 800 50.0% 800 1610 75.0% 1610 Unlimited 100% 3220
GEN-MILLS 0 220 15.0% 220 440 25.0% 440 1100 50.0% 1100 2210 75.0% 2210 Unlimited 100% 4420
GENUIN-PRTS 0 98 5.0% 98 190 15.0% 190 490 30.0% 490 980 50.0% 980 Unlimited 100% 1960
GENWRTH-FIN 0 2160 35.0% 2160 4330 45.0% 4330 10800 60.0% 10800 21600 75.0% 21600 Unlimited 100% 43300
GILEAD-SCI 0 140 10.0% 140 280 20.0% 280 710 40.0% 710 1430 75.0% 1430 Unlimited 100% 2860
GLAXO 0 490 10.0% 490 990 20.0% 990 2470 40.0% 2470 4950 75.0% 4950 Unlimited 100% 9910
GLENCORE 0 2580 10.0% 2580 5160 20.0% 5160 12900 40.0% 12900 25800 75.0% 25800 Unlimited 100% 51600
GM 0 280 15.0% 280 560 25.0% 560 1400 50.0% 1400 2810 75.0% 2810 Unlimited 100% 5620
GOLDCORP 0 1070 10.0% 1070 2150 20.0% 2150 5390 40.0% 5390 10700 75.0% 10700 Unlimited 100% 21500
GOLDMANS 0 49 5.0% 49 98 15.0% 98 240 30.0% 240 490 50.0% 490 Unlimited 100% 980
GOODYEAR 0 450 10.0% 450 900 20.0% 900 2250 40.0% 2250 4500 75.0% 4500 Unlimited 100% 9000
GOPRO 0 1500 20.0% 1500 3000 30.0% 3000 7500 50.0% 7500 15000 75.0% 15000 Unlimited 100% 30000
GRAINGER 0 530 15.0% 530 1060 25.0% 1060 2660 50.0% 2660 5320 75.0% 5320 Unlimited 100% 10600
GREENCORE 0 4100 30.0% 4100 8200 40.0% 8200 20500 50.0% 20500 41000 75.0% 41000 Unlimited 100% 82000
GREENE-KING 0 1030 15.0% 1030 2060 25.0% 2060 5150 50.0% 5150 10300 75.0% 10300 Unlimited 100% 20600
GROUPON 0 3500 20.0% 3500 7010 30.0% 7010 17500 50.0% 17500 35000 75.0% 35000 Unlimited 100% 70100
GRUBHUB 0 110 25.0% 110 220 35.0% 220 550 50.0% 550 1100 75.0% 1100 Unlimited 100% 2200
H&R-BLOCK 0 350 25.0% 350 700 35.0% 700 1770 50.0% 1770 3540 75.0% 3540 Unlimited 100% 7090
HALLIBURTON 0 300 10.0% 300 610 20.0% 610 1540 40.0% 1540 3080 75.0% 3080 Unlimited 100% 6160
HAMMERSON 0 1840 50.0% 1840 3680 60.0% 3680 9200 70.0% 9200 18400 80.0% 18400 Unlimited 100% 36800
HANESBRANDS 0 630 20.0% 630 1270 30.0% 1270 3190 50.0% 3190 6380 75.0% 6380 Unlimited 100% 12700
HARGREAVES 0 410 10.0% 410 830 20.0% 830 2080 40.0% 2080 4160 75.0% 4160 Unlimited 100% 8330
HARLEY-DAVI 0 240 10.0% 240 480 20.0% 480 1200 40.0% 1200 2410 75.0% 2410 Unlimited 100% 4830
HARRIS 0 66 10.0% 66 130 20.0% 130 330 40.0% 330 660 75.0% 660 Unlimited 100% 1320
HARTFRD-FIN 0 220 5.0% 220 450 15.0% 450 1130 30.0% 1130 2270 50.0% 2270 Unlimited 100% 4540
HASBRO 0 100 15.0% 100 200 25.0% 200 510 50.0% 510 1020 75.0% 1020 Unlimited 100% 2050
HCA-HLDGS 0 72 5.0% 72 140 15.0% 140 360 30.0% 360 720 50.0% 720 Unlimited 100% 1450
HCP 0 350 5.0% 350 700 15.0% 700 1750 30.0% 1750 3510 50.0% 3510 Unlimited 100% 7030
HECLAMINING 0 3980 15.0% 3980 7960 25.0% 7960 19900 50.0% 19900 39800 75.0% 39800 Unlimited 100% 79600
HEIDBGCEMNT 0 140 5.0% 140 290 15.0% 290 720 30.0% 720 1450 50.0% 1450 Unlimited 100% 2910
HEINEKEN 0 100 10.0% 100 210 20.0% 210 540 40.0% 540 1090 75.0% 1090 Unlimited 100% 2190
HELMERICH 0 160 10.0% 160 330 20.0% 330 830 40.0% 830 1660 75.0% 1660 Unlimited 100% 3330
HENKEL 0 88 10.0% 88 170 20.0% 170 440 40.0% 440 880 75.0% 880 Unlimited 100% 1770
HENRYSCHEIN 0 110 10.0% 110 230 20.0% 230 580 40.0% 580 1160 75.0% 1160 Unlimited 100% 2320
HERSHEY 0 92 10.0% 92 180 20.0% 180 460 40.0% 460 920 75.0% 920 Unlimited 100% 1840
HESS 0 170 10.0% 170 340 20.0% 340 870 40.0% 870 1740 75.0% 1740 Unlimited 100% 3490
HFF-INC 0 210 15.0% 210 420 25.0% 420 1050 50.0% 1050 2110 75.0% 2110 Unlimited 100% 4220
HIKMAPHARM 0 440 40.0% 440 890 50.0% 890 2230 60.0% 2230 4460 75.0% 4460 Unlimited 100% 8930
HIMAX 0 1720 15.0% 1720 3440 25.0% 3440 8600 50.0% 8600 17200 75.0% 17200 Unlimited 100% 34400
HOME-DEP 0 56 5.0% 56 110 15.0% 110 280 30.0% 280 560 50.0% 560 Unlimited 100% 1120
HONEYWELL 0 67 5.0% 67 130 15.0% 130 330 30.0% 330 670 50.0% 670 Unlimited 100% 1350
HORMEL-FDS 0 210 10.0% 210 430 20.0% 430 1090 40.0% 1090 2190 75.0% 2190 Unlimited 100% 4390
HOST-HOTELS 0 520 5.0% 520 1040 15.0% 1040 2620 30.0% 2620 5240 50.0% 5240 Unlimited 100% 10400
HP 0 410 10.0% 410 820 20.0% 820 2060 40.0% 2060 4130 75.0% 4130 Unlimited 100% 8270
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HP-ENT 0 650 15.0% 650 1300 25.0% 1300 3260 50.0% 3260 6520 75.0% 6520 Unlimited 100% 13000
HSBC 0 1170 10.0% 1170 2350 20.0% 2350 5890 40.0% 5890 11700 75.0% 11700 Unlimited 100% 23500
HUAN-POW 0 40 15.0% 40 80 25.0% 80 200 50.0% 200 400 75.0% 400 Unlimited 100% 800
HUMANA 0 31 10.0% 31 62 20.0% 62 150 40.0% 150 310 75.0% 310 Unlimited 100% 620
HUNTINGTON 0 670 5.0% 670 1350 15.0% 1350 3380 30.0% 3380 6760 50.0% 6760 Unlimited 100% 13500
HUNTSMAN 0 460 10.0% 460 920 20.0% 920 2300 40.0% 2300 4600 75.0% 4600 Unlimited 100% 9200
IAG 0 1210 5.0% 1210 2430 15.0% 2430 6090 30.0% 6090 12100 50.0% 12100 Unlimited 100% 24300
IBM 0 41 5.0% 41 160 20.0% 160 410 40.0% 410 820 75.0% 820 Unlimited 100% 1640
ICE 0 120 5.0% 120 240 15.0% 240 620 30.0% 620 1240 50.0% 1240 Unlimited 100% 2490
IG-GROUP 0 1160 15.0% 1160 2320 25.0% 2320 5800 50.0% 5800 11600 75.0% 11600 Unlimited 100% 23200
IHG 0 180 10.0% 180 360 20.0% 360 910 40.0% 910 1830 75.0% 1830 Unlimited 100% 3670
ILLINOIS-TL 0 73 10.0% 73 140 20.0% 140 360 40.0% 360 730 75.0% 730 Unlimited 100% 1470
IMI 0 790 10.0% 790 1580 20.0% 1580 3970 40.0% 3970 7940 75.0% 7940 Unlimited 100% 15800
IMMOFINANZ 0 160 10.0% 160 320 20.0% 320 800 40.0% 800 1610 75.0% 1610 Unlimited 100% 3220
IMP-TOBACCO 0 290 5.0% 290 590 15.0% 590 1480 30.0% 1480 2960 50.0% 2960 Unlimited 100% 5930
INCHCAPE 0 1050 15.0% 1050 2100 25.0% 2100 5250 50.0% 5250 10500 75.0% 10500 Unlimited 100% 21000
INFINEONTEC 0 500 10.0% 500 1000 20.0% 1000 2510 40.0% 2510 5020 75.0% 5020 Unlimited 100% 10000
INFORMA 0 1040 10.0% 1040 2080 20.0% 2080 5210 40.0% 5210 10400 75.0% 10400 Unlimited 100% 20800
INGENICO 0 130 20.0% 130 270 30.0% 270 670 50.0% 670 1350 75.0% 1350 Unlimited 100% 2710
INGERSOLL 0 96 10.0% 96 190 20.0% 190 480 40.0% 480 960 75.0% 960 Unlimited 100% 1920
INGGROEP 0 800 10.0% 800 1600 20.0% 1600 4000 40.0% 4000 8000 75.0% 8000 Unlimited 100% 16000
INMARSAT 0 1840 20.0% 1840 3680 30.0% 3680 9210 50.0% 9210 18400 75.0% 18400 Unlimited 100% 36800
INNOGY 0 220 20.0% 220 440 30.0% 440 1100 50.0% 1100 2200 75.0% 2200 Unlimited 100% 4410
INTEL 0 200 10.0% 200 410 20.0% 410 1030 40.0% 1030 2070 75.0% 2070 Unlimited 100% 4150
INTERPUBLIC 0 410 10.0% 410 830 20.0% 830 2090 40.0% 2090 4180 75.0% 4180 Unlimited 100% 8360
INTERTEK 0 170 10.0% 170 340 20.0% 340 850 40.0% 850 1710 75.0% 1710 Unlimited 100% 3430
INTL-FLAVOR 0 70 5.0% 70 140 15.0% 140 350 30.0% 350 700 50.0% 700 Unlimited 100% 1400
INTL-PAPER 0 210 5.0% 210 430 15.0% 430 1090 30.0% 1090 2180 50.0% 2180 Unlimited 100% 4360
INTUIT 0 46 5.0% 46 93 15.0% 93 230 30.0% 230 460 50.0% 460 Unlimited 100% 930
INTUITIVE 0 19 10.0% 19 38 20.0% 38 97 40.0% 97 190 75.0% 190 Unlimited 100% 380
INVESCO 0 490 15.0% 490 990 25.0% 990 2490 50.0% 2490 4980 75.0% 4980 Unlimited 100% 9970
IRON-MOUNTN 0 300 10.0% 300 600 20.0% 600 1510 40.0% 1510 3020 75.0% 3020 Unlimited 100% 6050
ITAU-UNIBAN 0 720 40.0% 720 1440 50.0% 1440 3600 60.0% 3600 7200 75.0% 7200 Unlimited 100% 14400
ITv 0 5170 10.0% 5170 10300 20.0% 10300 25800 40.0% 25800 51700 75.0% 51700 Unlimited 100% 103000
JACOBS-ENG 0 130 10.0% 130 260 20.0% 260 660 40.0% 660 1330 75.0% 1330 Unlimited 100% 2660
JB-HUNT 0 93 10.0% 93 180 20.0% 180 460 40.0% 460 930 75.0% 930 Unlimited 100% 1870
JCDECAUX 0 140 15.0% 140 290 25.0% 290 740 50.0% 740 1490 75.0% 1490 Unlimited 100% 2980
JC-PENNEY 0 3150 30.0% 3150 6300 40.0% 6300 15700 50.0% 15700 31500 75.0% 31500 Unlimited 100% 63000
JD.COM 0 41 5.0% 41 820 25.0% 820 2060 50.0% 2060 4130 75.0% 4130 Unlimited 100% 8260
JM-SMUCKER 0 88 10.0% 88 170 20.0% 170 440 40.0% 440 880 75.0% 880 Unlimited 100% 1770
JOHNSON 0 69 5.0% 69 130 15.0% 130 340 30.0% 340 690 50.0% 690 Unlimited 100% 1380
JOHNSONCTRL 0 290 5.0% 290 590 15.0% 590 1490 30.0% 1490 2980 50.0% 2980 Unlimited 100% 5960
JOHNSON-MAT 0 250 10.0% 250 510 20.0% 510 1290 40.0% 1290 2580 75.0% 2580 Unlimited 100% 5160
JPMORGAN 0 90 5.0% 90 180 15.0% 180 450 30.0% 450 900 50.0% 900 Unlimited 100% 1810
K+S 0 510 10.0% 510 1020 20.0% 1020 2570 40.0% 2570 5140 75.0% 5140 Unlimited 100% 10200
KANSAS-CITY 0 99 5.0% 99 190 15.0% 190 490 30.0% 490 990 50.0% 990 Unlimited 100% 1980
KBCGROEP 0 140 5.0% 140 280 15.0% 280 700 30.0% 700 1400 50.0% 1400 Unlimited 100% 2800
KB-HOME 0 560 20.0% 560 1130 30.0% 1130 2830 50.0% 2830 5670 75.0% 5670 Unlimited 100% 11300
KBR-INC 0 500 10.0% 500 1000 20.0% 1000 2510 40.0% 2510 5020 75.0% 5020 Unlimited 100% 10000
KELLOGG 0 150 10.0% 150 310 20.0% 310 790 40.0% 790 1590 75.0% 1590 Unlimited 100% 3190
KERING 0 22 15.0% 22 44 25.0% 44 110 50.0% 110 220 75.0% 220 Unlimited 100% 440
KEYCORP 0 540 10.0% 540 1080 20.0% 1080 2700 40.0% 2700 5410 75.0% 5410 Unlimited 100% 10800
KIMBELY-CLK 0 90 5.0% 90 180 15.0% 180 450 30.0% 450 900 50.0% 900 Unlimited 100% 1800
KIMCO-REALT 0 640 10.0% 640 1280 20.0% 1280 3210 40.0% 3210 6430 75.0% 6430 Unlimited 100% 12800
KINDER-MGN 0 580 5.0% 580 1160 15.0% 1160 2910 30.0% 2910 5820 50.0% 5820 Unlimited 100% 11600
KINGFISHER 0 3170 10.0% 3170 6340 20.0% 6340 15800 40.0% 15800 31700 75.0% 31700 Unlimited 100% 63400
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KINROSS-G 0 4020 10.0% 4020 8040 20.0% 8040 20100 40.0% 20100 40200 75.0% 40200 Unlimited 100% 80400
KLA-TENCOR 0 100 10.0% 100 210 20.0% 210 520 40.0% 520 1050 75.0% 1050 Unlimited 100% 2110
KOHLS 0 130 15.0% 130 270 25.0% 270 680 50.0% 680 1360 75.0% 1360 Unlimited 100% 2730
KPN 0 3650 5.0% 3650 7300 15.0% 7300 18200 30.0% 18200 36500 50.0% 36500 Unlimited 100% 73000
KRAFT 0 190 10.0% 190 380 20.0% 380 960 40.0% 960 1920 75.0% 1920 Unlimited 100% 3840
KROGER 0 330 15.0% 330 660 25.0% 660 1660 50.0% 1660 3330 75.0% 3330 Unlimited 100% 6660
L-3-COMMS 0 52 10.0% 52 100 20.0% 100 260 40.0% 260 520 75.0% 520 Unlimited 100% 1040
LAB-OF-AMER 0 60 5.0% 60 120 15.0% 120 300 30.0% 300 600 50.0% 600 Unlimited 100% 1210
LAM-RESCH 0 68 10.0% 68 130 20.0% 130 340 40.0% 340 680 75.0% 680 Unlimited 100% 1360
LAND-SEC 0 910 10.0% 910 1830 20.0% 1830 4590 40.0% 4590 9180 75.0% 9180 Unlimited 100% 18300
L-BRANDS 0 280 15.0% 280 560 25.0% 560 1400 50.0% 1400 2800 75.0% 2800 Unlimited 100% 5600
LEGAL-GEN 0 3100 10.0% 3100 6210 20.0% 6210 15500 40.0% 15500 31000 75.0% 31000 Unlimited 100% 62100
LEGGET&PLAT 0 260 10.0% 260 530 20.0% 530 1330 40.0% 1330 2670 75.0% 2670 Unlimited 100% 5350
LEGG-MASON 0 350 10.0% 350 700 20.0% 700 1760 40.0% 1760 3530 75.0% 3530 Unlimited 100% 7070
LEGRAND 0 160 10.0% 160 320 20.0% 320 820 40.0% 820 1640 75.0% 1640 Unlimited 100% 3290
LENNAR 0 250 10.0% 250 500 20.0% 500 1260 40.0% 1260 2520 75.0% 2520 Unlimited 100% 5050
LINCOLNNATL 0 150 5.0% 150 310 15.0% 310 780 30.0% 780 1570 50.0% 1570 Unlimited 100% 3140
LINDE 0 45 10.0% 45 91 20.0% 91 220 40.0% 220 450 75.0% 450 Unlimited 100% 910
LLOYDS 0 14000 10.0% 14000 28000 20.0% 28000 70200 40.0% 70200 140000 75.0% 140000 Unlimited 100% 280000
LOCKHEED-MT 0 32 5.0% 32 65 15.0% 65 160 30.0% 160 320 50.0% 320 Unlimited 100% 650
LOEWS-CORP 0 200 5.0% 200 410 15.0% 410 1030 30.0% 1030 2070 50.0% 2070 Unlimited 100% 4150
LOREAL 0 42 10.0% 42 84 20.0% 84 210 40.0% 210 420 75.0% 420 Unlimited 100% 840
LOWES-COS 0 100 15.0% 100 210 25.0% 210 530 50.0% 530 1060 75.0% 1060 Unlimited 100% 2130
LSE 0 180 5.0% 180 370 15.0% 370 940 30.0% 940 1880 50.0% 1880 Unlimited 100% 3770
LUFTHANSA 0 420 5.0% 420 850 15.0% 850 2140 30.0% 2140 4290 50.0% 4290 Unlimited 100% 8580
LVMH 0 32 10.0% 32 65 20.0% 65 160 40.0% 160 320 75.0% 320 Unlimited 100% 650
LV-SANDS 0 180 10.0% 180 370 20.0% 370 930 40.0% 930 1860 75.0% 1860 Unlimited 100% 3720
LYINDELLBAS 0 100 5.0% 100 210 15.0% 210 530 30.0% 530 1070 50.0% 1070 Unlimited 100% 2140
M&S 0 2650 10.0% 2650 5300 20.0% 5300 13200 40.0% 13200 26500 75.0% 26500 Unlimited 100% 53000
M&T-BANK 0 59 5.0% 59 110 15.0% 110 290 30.0% 290 590 50.0% 590 Unlimited 100% 1180
MACERICH 0 200 10.0% 200 410 20.0% 410 1020 40.0% 1020 2050 75.0% 2050 Unlimited 100% 4110
MACYS 0 300 10.0% 300 610 20.0% 610 1540 40.0% 1540 3090 75.0% 3090 Unlimited 100% 6190
MADSQUARE 0 39 15.0% 39 78 25.0% 78 190 50.0% 190 390 75.0% 390 Unlimited 100% 780
MALLINCKROD 0 310 20.0% 310 630 30.0% 630 1590 50.0% 1590 3180 75.0% 3180 Unlimited 100% 6360
MAN-GROUP 0 5150 10.0% 5150 10300 20.0% 10300 25700 40.0% 25700 51500 75.0% 51500 Unlimited 100% 103000
MARATHONOIL 0 580 10.0% 580 1160 20.0% 1160 2910 40.0% 2910 5830 75.0% 5830 Unlimited 100% 11600
MARATHONPET 0 150 10.0% 150 300 20.0% 300 760 40.0% 760 1520 75.0% 1520 Unlimited 100% 3050
MARRIOTTINT 0 84 10.0% 84 160 20.0% 160 420 40.0% 420 840 75.0% 840 Unlimited 100% 1690
MARSH&MCLEN 0 110 5.0% 110 220 15.0% 220 570 30.0% 570 1140 50.0% 1140 Unlimited 100% 2290
MARSTONS 0 1380 15.0% 1380 2770 25.0% 2770 6930 50.0% 6930 13800 75.0% 13800 Unlimited 100% 27700
MARTINMARIT 0 52 10.0% 52 100 20.0% 100 260 40.0% 260 520 75.0% 520 Unlimited 100% 1050
MASCO 0 310 10.0% 310 630 20.0% 630 1590 40.0% 1590 3180 75.0% 3180 Unlimited 100% 6370
MATCH 0 240 20.0% 240 480 30.0% 480 1220 50.0% 1220 2440 75.0% 2440 Unlimited 100% 4880
MATTEL 0 730 15.0% 730 1460 25.0% 1460 3660 50.0% 3660 7320 75.0% 7320 Unlimited 100% 14600
MCCORMICK 0 67 5.0% 67 130 15.0% 130 330 30.0% 330 670 50.0% 670 Unlimited 100% 1340
McD 0 54 5.0% 54 100 15.0% 100 270 30.0% 270 540 50.0% 540 Unlimited 100% 1080
MCKESSON 0 78 10.0% 78 150 20.0% 150 390 40.0% 390 780 75.0% 780 Unlimited 100% 1560
MEDICLINIC 0 1700 30.0% 1700 3400 40.0% 3400 8510 50.0% 8510 17000 75.0% 17000 Unlimited 100% 34000
MEDTRONIC 0 100 10.0% 100 210 20.0% 210 530 40.0% 530 1070 75.0% 1070 Unlimited 100% 2150
MEGGITT 0 1480 15.0% 1480 2970 25.0% 2970 7420 50.0% 7420 14800 75.0% 14800 Unlimited 100% 29700
MERCK 0 130 10.0% 130 260 20.0% 260 660 40.0% 660 1330 75.0% 1330 Unlimited 100% 2670
MERCK-KGAA 0 90 5.0% 90 180 15.0% 180 450 30.0% 450 900 50.0% 900 Unlimited 100% 1810
MERLIN-ENT 0 2110 10.0% 2110 4220 20.0% 4220 10500 40.0% 10500 21100 75.0% 21100 Unlimited 100% 42200
METLIFE 0 220 10.0% 220 440 20.0% 440 1110 40.0% 1110 2230 75.0% 2230 Unlimited 100% 4460
MICHAEL-KOR 0 210 20.0% 210 420 30.0% 420 1050 50.0% 1050 2110 75.0% 2110 Unlimited 100% 4230
MICHELIN 0 97 10.0% 97 190 20.0% 190 480 40.0% 480 970 75.0% 970 Unlimited 100% 1950
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MICROCHPTEC 0 130 15.0% 130 260 25.0% 260 660 50.0% 660 1320 75.0% 1320 Unlimited 100% 2650
MICRON-TECH 0 250 10.0% 250 500 20.0% 500 1250 40.0% 1250 2500 75.0% 2500 Unlimited 100% 5010
MICROSOFT 0 93 5.0% 93 180 15.0% 180 460 30.0% 460 930 50.0% 930 Unlimited 100% 1860
MOELIS 0 240 15.0% 240 480 25.0% 480 1200 50.0% 1200 2410 75.0% 2410 Unlimited 100% 4820
MOHAWK-IND 0 80 20.0% 80 160 30.0% 160 400 50.0% 400 800 75.0% 800 Unlimited 100% 1610
MOLSONCOORS 0 150 10.0% 150 300 20.0% 300 770 40.0% 770 1540 75.0% 1540 Unlimited 100% 3090
MONDELEZ 0 220 10.0% 220 450 20.0% 450 1130 40.0% 1130 2270 75.0% 2270 Unlimited 100% 4550
MONDI 0 430 5.0% 430 860 15.0% 860 2150 30.0% 2150 4300 50.0% 4300 Unlimited 100% 8610
MONSTER-BEV 0 180 15.0% 180 360 25.0% 360 900 50.0% 900 1800 75.0% 1800 Unlimited 100% 3610
MOODYS 0 67 10.0% 67 130 20.0% 130 330 40.0% 330 670 75.0% 670 Unlimited 100% 1350
MORGAN-S 0 110 5.0% 110 450 20.0% 450 1120 40.0% 1120 2250 75.0% 2250 Unlimited 100% 4510
MORRISON 0 3170 10.0% 3170 6350 20.0% 6350 15800 40.0% 15800 31700 75.0% 31700 Unlimited 100% 63500
MOSAIC 0 270 10.0% 270 550 20.0% 550 1380 40.0% 1380 2760 75.0% 2760 Unlimited 100% 5530
MOTOROLA 0 77 10.0% 77 150 20.0% 150 380 40.0% 380 770 75.0% 770 Unlimited 100% 1540
MSCI 0 65 5.0% 65 130 15.0% 130 320 30.0% 320 650 50.0% 650 Unlimited 100% 1310
MSTRCARD 0 49 5.0% 49 99 15.0% 99 240 30.0% 240 490 50.0% 490 Unlimited 100% 990
MUNICH-RE 0 45 5.0% 45 91 15.0% 91 220 30.0% 220 450 50.0% 450 Unlimited 100% 910
MURPHY-OIL 0 310 15.0% 310 620 25.0% 620 1560 50.0% 1560 3130 75.0% 3130 Unlimited 100% 6270
NASDAQ-OMX 0 110 10.0% 110 220 20.0% 220 560 40.0% 560 1130 75.0% 1130 Unlimited 100% 2270
NAT-GRID 0 930 5.0% 930 1860 15.0% 1860 4660 30.0% 4660 9320 50.0% 9320 Unlimited 100% 18600
NATL-OILWEL 0 290 15.0% 290 590 25.0% 590 1490 50.0% 1490 2980 75.0% 2980 Unlimited 100% 5970
NAVIENT 0 780 10.0% 780 1560 20.0% 1560 3920 40.0% 3920 7840 75.0% 7840 Unlimited 100% 15600
NAVISTAR 0 320 15.0% 320 640 25.0% 640 1610 50.0% 1610 3220 75.0% 3220 Unlimited 100% 6440
NESTLE 0 110 5.0% 110 230 15.0% 230 590 30.0% 590 1180 50.0% 1180 Unlimited 100% 2370
NETAPP 0 140 15.0% 140 290 25.0% 290 720 50.0% 720 1450 75.0% 1450 Unlimited 100% 2900
NETFLIX 0 7 8.0% 7 68 30.0% 68 170 50.0% 170 340 75.0% 340 Unlimited 100% 680
NEWELL-BRND 0 460 15.0% 460 930 25.0% 930 2330 50.0% 2330 4670 75.0% 4670 Unlimited 100% 9350
NEWFIELDEXP 0 500 15.0% 500 1010 25.0% 1010 2530 50.0% 2530 5070 75.0% 5070 Unlimited 100% 10100
NEWMONT-MIN 0 300 5.0% 300 600 15.0% 600 1520 30.0% 1520 3040 50.0% 3040 Unlimited 100% 6080
NEWSCORP 0 730 10.0% 730 1470 20.0% 1470 3680 40.0% 3680 7360 75.0% 7360 Unlimited 100% 14700
NEXT 0 140 10.0% 140 290 20.0% 290 740 40.0% 740 1490 75.0% 1490 Unlimited 100% 2980
NEXTERA-EN 0 55 5.0% 55 110 15.0% 110 270 30.0% 270 550 50.0% 550 Unlimited 100% 1110
NIKE 0 130 15.0% 130 260 25.0% 260 670 50.0% 670 1340 75.0% 1340 Unlimited 100% 2690
NISOURCE 0 390 10.0% 390 790 20.0% 790 1970 40.0% 1970 3950 75.0% 3950 Unlimited 100% 7900
NNGROUP 0 220 5.0% 220 450 15.0% 450 1140 30.0% 1140 2280 50.0% 2280 Unlimited 100% 4560
NOBLE-ENRGY 0 390 10.0% 390 780 20.0% 780 1960 40.0% 1960 3920 75.0% 3920 Unlimited 100% 7840
NORDSTROM 0 160 15.0% 160 330 25.0% 330 840 50.0% 840 1690 75.0% 1690 Unlimited 100% 3390
NORFOLK-STH 0 57 5.0% 57 110 15.0% 110 280 30.0% 280 570 50.0% 570 Unlimited 100% 1150
NORTHERNTST 0 100 10.0% 100 200 20.0% 200 510 40.0% 510 1020 75.0% 1020 Unlimited 100% 2050
NORTHRPGRMN 0 36 5.0% 36 73 15.0% 73 180 30.0% 180 360 50.0% 360 Unlimited 100% 730
NRGENERGY 0 250 10.0% 250 510 20.0% 510 1270 40.0% 1270 2550 75.0% 2550 Unlimited 100% 5100
NUCOR 0 150 5.0% 150 310 15.0% 310 790 30.0% 790 1590 50.0% 1590 Unlimited 100% 3180
Nutrisystem 0 260 30.0% 260 530 40.0% 530 1340 50.0% 1340 2680 75.0% 2680 Unlimited 100% 5370
NVIDIA 0 5 5.0% 5 98 25.0% 98 240 50.0% 240 490 75.0% 490 Unlimited 100% 980
NXP-CONDUCT 0 110 15.0% 110 230 25.0% 230 590 50.0% 590 1180 75.0% 1180 Unlimited 100% 2360
OCADO 0 1010 35.0% 1010 2020 45.0% 2020 5050 60.0% 5050 10100 75.0% 10100 Unlimited 100% 20200
ocl 0 310 15.0% 310 620 25.0% 620 1560 50.0% 1560 3130 75.0% 3130 Unlimited 100% 6260
OCIDNTL-PET 0 130 10.0% 130 270 20.0% 270 680 40.0% 680 1370 75.0% 1370 Unlimited 100% 2750
OLD-MUT-LIM 0 5970 30.0% 5970 11900 40.0% 11900 29800 50.0% 29800 59700 75.0% 59700 Unlimited 100% 119000
OMNICOM-GRP 0 130 10.0% 130 260 20.0% 260 650 40.0% 650 1300 75.0% 1300 Unlimited 100% 2600
omv 0 180 10.0% 180 370 20.0% 370 930 40.0% 930 1870 75.0% 1870 Unlimited 100% 3740
ONEOK 0 160 5.0% 160 320 15.0% 320 810 30.0% 810 1620 50.0% 1620 Unlimited 100% 3250
ORACLE 0 190 15.0% 190 390 25.0% 390 980 50.0% 980 1970 75.0% 1970 Unlimited 100% 3950
ORANGE 0 600 5.0% 600 1200 15.0% 1200 3000 30.0% 3000 6010 50.0% 6010 Unlimited 100% 12000
OREILLYAUTO 0 28 15.0% 28 57 25.0% 57 140 50.0% 140 280 75.0% 280 Unlimited 100% 570
OWENS-ILLIN 0 550 10.0% 550 1100 20.0% 1100 2760 40.0% 2760 5530 75.0% 5530 Unlimited 100% 11000

ADSS-Tiered-Margin-OREX-MAR2019-20190913 10/16 MOP - Maximum Open Position



Tiered Margins - OREX Equities \@' 'SS

Tier 1 Tier 2 Tier 3 Tier 4 Tier 5
Instrument Margin % Margin % Margin % Margin % Margin %
P&G 0 100 10.0% 100 210 20.0% 210 530 40.0% 530 1060 75.0% 1060 Unlimited 100% 2130
PACCAR 0 160 10.0% 160 330 20.0% 330 820 40.0% 820 1650 75.0% 1650 Unlimited 100% 3300
PADPOWRBET 0 110 10.0% 110 220 20.0% 220 550 40.0% 550 1110 75.0% 1110 Unlimited 100% 2230
PALO-ALTO 0 58 15.0% 58 110 25.0% 110 290 50.0% 290 580 75.0% 580 Unlimited 100% 1160
PANAMSILVER 0 380 15.0% 380 770 25.0% 770 1930 50.0% 1930 3870 75.0% 3870 Unlimited 100% 7740
PARKER-HANI 0 58 5.0% 58 110 15.0% 110 290 30.0% 290 580 50.0% 580 Unlimited 100% 1170
PATTERSON 0 390 25.0% 390 780 35.0% 780 1970 50.0% 1970 3940 75.0% 3940 Unlimited 100% 7880
PAYCHEX 0 140 5.0% 140 290 15.0% 290 730 30.0% 730 1470 50.0% 1470 Unlimited 100% 2940
PAYPAL 0 110 10.0% 110 230 20.0% 230 570 40.0% 570 1150 75.0% 1150 Unlimited 100% 2300
PEARSON 0 830 10.0% 830 1660 20.0% 1660 4170 40.0% 4170 8340 75.0% 8340 Unlimited 100% 16600
PENNON 0 1060 10.0% 1060 2130 20.0% 2130 5330 40.0% 5330 10600 75.0% 10600 Unlimited 100% 21300
PENTAIR 0 230 10.0% 230 470 20.0% 470 1170 40.0% 1170 2350 75.0% 2350 Unlimited 100% 4700
PEOPLES-UTD 0 620 10.0% 620 1240 20.0% 1240 3110 40.0% 3110 6230 75.0% 6230 Unlimited 100% 12400
PEPSI 0 85 5.0% 85 170 15.0% 170 420 30.0% 420 850 50.0% 850 Unlimited 100% 1710
PERKINELMER 0 120 10.0% 120 240 20.0% 240 610 40.0% 610 1220 75.0% 1220 Unlimited 100% 2440
PERNOD-RICD 0 63 5.0% 63 120 15.0% 120 310 30.0% 310 630 50.0% 630 Unlimited 100% 1260
PERRIGO 0 150 15.0% 150 310 25.0% 310 780 50.0% 780 1570 75.0% 1570 Unlimited 100% 3140
PERSIMMON 0 350 20.0% 350 700 30.0% 700 1750 50.0% 1750 3510 75.0% 3510 Unlimited 100% 7020
PETRA-DIAM 0 2920 35.0% 2920 5840 45.0% 5840 14600 60.0% 14600 29200 75.0% 29200 Unlimited 100% 58400
PETRO-CN 0 100 15.0% 100 210 25.0% 210 520 50.0% 520 1050 75.0% 1050 Unlimited 100% 2100
PETROFAC 0 1410 10.0% 1410 2820 20.0% 2820 7050 40.0% 7050 14100 75.0% 14100 Unlimited 100% 28200
PEUGEOT 0 430 20.0% 430 870 30.0% 870 2190 50.0% 2190 4390 75.0% 4390 Unlimited 100% 8790
PFIZER 0 230 5.0% 230 460 15.0% 460 1150 30.0% 1150 2310 50.0% 2310 Unlimited 100% 4620
PG&E 0 560 50.0% 560 1120 60.0% 1120 2810 70.0% 2810 5630 80.0% 5630 Unlimited 100% 11200
PHILIPS 0 260 10.0% 260 520 20.0% 520 1310 40.0% 1310 2630 75.0% 2630 Unlimited 100% 5270
PHILLIPS66 0 100 5.0% 100 200 15.0% 200 510 30.0% 510 1030 50.0% 1030 Unlimited 100% 2070
PHIL-MOR 0 110 10.0% 110 230 20.0% 230 580 40.0% 580 1160 75.0% 1160 Unlimited 100% 2330
PINACL-WEST 0 110 10.0% 110 220 20.0% 220 560 40.0% 560 1120 75.0% 1120 Unlimited 100% 2250
PIONEER-NR 0 64 10.0% 64 120 20.0% 120 320 40.0% 320 640 75.0% 640 Unlimited 100% 1290
PIPER-JAFF 0 64 15.0% 64 120 25.0% 120 320 50.0% 320 640 75.0% 640 Unlimited 100% 1290
PITNEY-BOWS 0 1200 15.0% 1200 2400 25.0% 2400 6000 50.0% 6000 12000 75.0% 12000 Unlimited 100% 24000
PLATFMSPECI 0 890 10.0% 890 1790 20.0% 1790 4480 40.0% 4480 8960 75.0% 8960 Unlimited 100% 17900
PNC-FIN 0 73 5.0% 73 140 15.0% 140 360 30.0% 360 730 50.0% 730 Unlimited 100% 1460
PORSCHE 0 150 10.0% 150 300 20.0% 300 760 40.0% 760 1520 75.0% 1520 Unlimited 100% 3050
PPG-INDSTR 0 93 10.0% 93 180 20.0% 180 460 40.0% 460 930 75.0% 930 Unlimited 100% 1860
PPL-CORP 0 320 5.0% 320 650 15.0% 650 1630 30.0% 1630 3270 50.0% 3270 Unlimited 100% 6550
PREMIER-OIL 0 8150 20.0% 8150 16300 30.0% 16300 40700 50.0% 40700 81500 75.0% 81500 Unlimited 100% 163000
PRINCIPLFIN 0 200 10.0% 200 410 20.0% 410 1030 40.0% 1030 2060 75.0% 2060 Unlimited 100% 4120
PROGRESSIVE 0 150 5.0% 150 300 15.0% 300 750 30.0% 750 1500 50.0% 1500 Unlimited 100% 3010
PROLOGIS 0 140 5.0% 140 290 15.0% 290 740 30.0% 740 1490 50.0% 1490 Unlimited 100% 2990
PROOFPOINT 0 110 25.0% 110 220 35.0% 220 550 50.0% 550 1100 75.0% 1100 Unlimited 100% 2210
PROV-FIN 0 520 40.0% 520 1040 50.0% 1040 2600 60.0% 2600 5210 75.0% 5210 Unlimited 100% 10400
PROXIMUS 0 370 10.0% 370 750 20.0% 750 1870 40.0% 1870 3750 75.0% 3750 Unlimited 100% 7510
PRUDENT-FIN 0 100 5.0% 100 210 15.0% 210 530 30.0% 530 1070 50.0% 1070 Unlimited 100% 2150
PRUDENTIAL 0 480 10.0% 480 970 20.0% 970 2420 40.0% 2420 4850 75.0% 4850 Unlimited 100% 9700
PUBLICIS-GR 0 160 15.0% 160 330 25.0% 330 830 50.0% 830 1670 75.0% 1670 Unlimited 100% 3350
PUBLIC-STOR 0 48 10.0% 48 96 20.0% 96 240 40.0% 240 480 75.0% 480 Unlimited 100% 960
PUBLSERVENT 0 180 10.0% 180 360 20.0% 360 910 40.0% 910 1830 75.0% 1830 Unlimited 100% 3670
PULTEGROUP 0 410 10.0% 410 820 20.0% 820 2070 40.0% 2070 4140 75.0% 4140 Unlimited 100% 8290
PURESTORAGE 0 510 25.0% 510 1020 35.0% 1020 2560 50.0% 2560 5130 75.0% 5130 Unlimited 100% 10200
PVH 0 85 10.0% 85 170 20.0% 170 420 40.0% 420 850 75.0% 850 Unlimited 100% 1700
QIAGEN 0 280 10.0% 280 570 20.0% 570 1440 40.0% 1440 2890 75.0% 2890 Unlimited 100% 5790
QINETIQ 0 1010 10.0% 1010 2020 20.0% 2020 5070 40.0% 5070 10100 75.0% 10100 Unlimited 100% 20200
QORVO 0 150 15.0% 150 300 25.0% 300 760 50.0% 760 1530 75.0% 1530 Unlimited 100% 3060
QUALCOMM 0 180 10.0% 180 360 20.0% 360 900 40.0% 900 1800 75.0% 1800 Unlimited 100% 3610
QUANTA-SERV 0 290 10.0% 290 580 20.0% 580 1450 40.0% 1450 2910 75.0% 2910 Unlimited 100% 5830
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QUDIAN 0 2180 25.0% 2180 4360 35.0% 4360 10900 50.0% 10900 21800 75.0% 21800 Unlimited 100% 43600
QUEST-DIAGN 0 100 10.0% 100 200 20.0% 200 520 40.0% 520 1040 75.0% 1040 Unlimited 100% 2080
QUILTER 0 4550 15.0% 4550 9110 25.0% 9110 22700 50.0% 22700 45500 75.0% 45500 Unlimited 100% 91100
RADIUS-HLTH 0 450 15.0% 450 910 25.0% 910 2270 50.0% 2270 4550 75.0% 4550 Unlimited 100% 9100
RAIFEISENBK 0 330 10.0% 330 670 20.0% 670 1680 40.0% 1680 3360 75.0% 3360 Unlimited 100% 6730
RALPHLAUREN 0 83 10.0% 83 160 20.0% 160 410 40.0% 410 830 75.0% 830 Unlimited 100% 1660
RANDGOLD 0 120 20.0% 120 240 30.0% 240 610 50.0% 610 1230 75.0% 1230 Unlimited 100% 2460
RANDSTDHLDG 0 200 10.0% 200 400 20.0% 400 1020 40.0% 1020 2040 75.0% 2040 Unlimited 100% 4090
RANGE-RESRC 0 580 10.0% 580 1170 20.0% 1170 2930 40.0% 2930 5860 75.0% 5860 Unlimited 100% 11700
RAYTHEON 0 54 5.0% 54 100 15.0% 100 270 30.0% 270 540 50.0% 540 Unlimited 100% 1090
RBS 0 3450 10.0% 3450 6910 20.0% 6910 17200 40.0% 17200 34500 75.0% 34500 Unlimited 100% 69100
RDS-A 0 320 10.0% 320 640 20.0% 640 1600 40.0% 1600 3210 75.0% 3210 Unlimited 100% 6430
RDS-B 0 310 5.0% 310 630 15.0% 630 1570 30.0% 1570 3150 50.0% 3150 Unlimited 100% 6300
RDSHELL-A 0 320 5.0% 320 640 15.0% 640 1600 30.0% 1600 3210 50.0% 3210 Unlimited 100% 6430
REALTY-INCM 0 150 5.0% 150 310 15.0% 310 790 30.0% 790 1590 50.0% 1590 Unlimited 100% 3190
RECKITT-B 0 110 10.0% 110 230 20.0% 230 590 40.0% 590 1190 75.0% 1190 Unlimited 100% 2390
RED-HAT 0 57 50.0% 57 110 60.0% 110 280 70.0% 280 570 80.0% 570 Unlimited 100% 1150
REEDELSEVR 0 470 5.0% 470 950 15.0% 950 2370 30.0% 2370 4750 50.0% 4750 Unlimited 100% 9510
REED-ELSVR 0 470 5.0% 470 950 15.0% 950 2370 30.0% 2370 4750 50.0% 4750 Unlimited 100% 9510
REGENERON 0 29 5.0% 29 58 15.0% 58 140 30.0% 140 290 50.0% 290 Unlimited 100% 580
REGIONS-FIN 0 600 10.0% 600 1210 20.0% 1210 3030 40.0% 3030 6070 75.0% 6070 Unlimited 100% 12100
RENAULT 0 130 10.0% 130 260 20.0% 260 660 40.0% 660 1330 75.0% 1330 Unlimited 100% 2670
RENTOKIL 0 2420 10.0% 2420 4850 20.0% 4850 12100 40.0% 12100 24200 75.0% 24200 Unlimited 100% 48500
REPUBLICSRV 0 130 5.0% 130 260 15.0% 260 660 30.0% 660 1320 50.0% 1320 Unlimited 100% 2640
RESTAURANT 0 790 20.0% 790 1580 30.0% 1580 3970 50.0% 3970 7940 75.0% 7940 Unlimited 100% 15800
REVANCETHER 0 220 35.0% 220 450 45.0% 450 1130 60.0% 1130 2260 75.0% 2260 Unlimited 100% 4530
RH 0 83 25.0% 83 160 35.0% 160 410 50.0% 410 830 75.0% 830 Unlimited 100% 1670
RIGHTMOVE 0 1780 10.0% 1780 3560 20.0% 3560 8910 40.0% 8910 17800 75.0% 17800 Unlimited 100% 35600
RIO-TINTO 0 200 5.0% 200 400 15.0% 400 1000 30.0% 1000 2010 50.0% 2010 Unlimited 100% 4020
ROBERT-HALF 0 150 10.0% 150 310 20.0% 310 780 40.0% 780 1570 75.0% 1570 Unlimited 100% 3140
ROCKWEL-AUT 0 57 10.0% 57 110 20.0% 110 280 40.0% 280 570 75.0% 570 Unlimited 100% 1150
ROCKWEL-COL 0 75 5.0% 75 150 15.0% 150 370 30.0% 370 750 50.0% 750 Unlimited 100% 1500
ROLLS-ROYCE 0 950 15.0% 950 1910 25.0% 1910 4790 50.0% 4790 9590 75.0% 9590 Unlimited 100% 19100
ROPER-TECH 0 33 5.0% 33 67 15.0% 67 160 30.0% 160 330 50.0% 330 Unlimited 100% 670
ROSS-STORES 0 100 15.0% 100 200 25.0% 200 510 50.0% 510 1030 75.0% 1030 Unlimited 100% 2070
ROYAL-CARIB 0 91 5.0% 91 180 15.0% 180 450 30.0% 450 910 50.0% 910 Unlimited 100% 1820
ROYALGOLD 0 130 10.0% 130 260 20.0% 260 670 40.0% 670 1340 75.0% 1340 Unlimited 100% 2680
ROYAL-MAIL 0 2390 10.0% 2390 4780 20.0% 4780 11900 40.0% 11900 23900 75.0% 23900 Unlimited 100% 47800
RSA 0 1440 15.0% 1440 2880 25.0% 2880 7200 50.0% 7200 14400 75.0% 14400 Unlimited 100% 28800
RWE 0 470 10.0% 470 940 20.0% 940 2350 40.0% 2350 4700 75.0% 4700 Unlimited 100% 9400
RYANAIR 0 740 15.0% 740 1480 25.0% 1480 3700 50.0% 3700 7400 75.0% 7400 Unlimited 100% 14800
RYDER-SYST 0 170 10.0% 170 350 20.0% 350 890 40.0% 890 1780 75.0% 1780 Unlimited 100% 3570
SAFRAN 0 80 10.0% 80 160 20.0% 160 400 40.0% 400 800 75.0% 800 Unlimited 100% 1600
SAGE 0 1370 20.0% 1370 2750 30.0% 2750 6890 50.0% 6890 13700 75.0% 13700 Unlimited 100% 27500
SAINSBURY 0 2520 20.0% 2520 5050 30.0% 5050 12600 50.0% 12600 25200 75.0% 25200 Unlimited 100% 50500
SAINTGOBAIN 0 270 10.0% 270 540 20.0% 540 1370 40.0% 1370 2740 75.0% 2740 Unlimited 100% 5490
SALESFORCE 0 75 10.0% 75 150 20.0% 150 370 40.0% 370 750 75.0% 750 Unlimited 100% 1500
SANOFI 0 110 10.0% 110 220 20.0% 220 550 40.0% 550 1100 75.0% 1100 Unlimited 100% 2210
SAP 0 94 5.0% 94 180 15.0% 180 470 30.0% 470 940 50.0% 940 Unlimited 100% 1890
SBMOFFSHORE 0 600 15.0% 600 1210 25.0% 1210 3020 50.0% 3020 6050 75.0% 6050 Unlimited 100% 12100
SCANA 0 230 25.0% 230 470 35.0% 470 1180 50.0% 1180 2360 75.0% 2360 Unlimited 100% 4730
SCHLUMBERGR 0 200 5.0% 200 410 15.0% 410 1030 30.0% 1030 2070 50.0% 2070 Unlimited 100% 4150
SCHNEIDELEC 0 130 5.0% 130 270 15.0% 270 670 30.0% 670 1350 50.0% 1350 Unlimited 100% 2700
SCHRODERS 0 300 10.0% 300 600 20.0% 600 1520 40.0% 1520 3040 75.0% 3040 Unlimited 100% 6080
SCOT-MORTG 0 1590 10.0% 1590 3180 20.0% 3180 7970 40.0% 7970 15900 75.0% 15900 Unlimited 100% 31800
SEAGATE-TEC 0 220 20.0% 220 450 30.0% 450 1130 50.0% 1130 2270 75.0% 2270 Unlimited 100% 4550
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SEALED-AIR 0 270 15.0% 270 540 25.0% 540 1360 50.0% 1360 2730 75.0% 2730 Unlimited 100% 5470
SEAWORLD 0 390 25.0% 390 790 35.0% 790 1990 50.0% 1990 3980 75.0% 3980 Unlimited 100% 7960
SEMPRA-ENGY 0 90 15.0% 90 180 25.0% 180 450 50.0% 450 900 75.0% 900 Unlimited 100% 1800
SEVERN-TRNT 0 430 10.0% 430 860 20.0% 860 2150 40.0% 2150 4300 75.0% 4300 Unlimited 100% 8600
SHAKESHACK 0 190 15.0% 190 390 25.0% 390 990 50.0% 990 1980 75.0% 1980 Unlimited 100% 3960
SHERWINWILL 0 23 10.0% 23 47 20.0% 47 110 40.0% 110 230 75.0% 230 Unlimited 100% 470
SHIPFINANCE 0 780 15.0% 780 1560 25.0% 1560 3900 50.0% 3900 7810 75.0% 7810 Unlimited 100% 15600
SHIRE 0 160 10.0% 160 330 20.0% 330 840 40.0% 840 1690 75.0% 1690 Unlimited 100% 3380
SHIRE-ADR 0 55 20.0% 55 110 30.0% 110 270 50.0% 270 550 75.0% 550 Unlimited 100% 1110
SHOPIFY 0 66 10.0% 66 130 20.0% 130 330 40.0% 330 660 75.0% 660 Unlimited 100% 1320
SIBANYEGOLD 0 3750 30.0% 3750 7510 40.0% 7510 18700 50.0% 18700 37500 75.0% 37500 Unlimited 100% 75100
SIEMENS 0 86 10.0% 86 170 20.0% 170 430 40.0% 430 860 75.0% 860 Unlimited 100% 1720
SIGNET-JWLR 0 170 25.0% 170 350 35.0% 350 880 50.0% 880 1770 75.0% 1770 Unlimited 100% 3550
SIMON-PRPTY 0 54 5.0% 54 100 15.0% 100 270 30.0% 270 540 50.0% 540 Unlimited 100% 1090
SIXFLAGS 0 160 10.0% 160 330 20.0% 330 840 40.0% 840 1690 75.0% 1690 Unlimited 100% 3390
SKYWORKS 0 130 10.0% 130 270 20.0% 270 680 40.0% 680 1360 75.0% 1360 Unlimited 100% 2730
SL-GREEN 0 100 10.0% 100 210 20.0% 210 530 40.0% 530 1060 75.0% 1060 Unlimited 100% 2130
SMITH-NEPH 0 550 10.0% 550 1100 20.0% 1100 2770 40.0% 2770 5540 75.0% 5540 Unlimited 100% 11000
SMITHS 0 540 15.0% 540 1080 25.0% 1080 2710 50.0% 2710 5420 75.0% 5420 Unlimited 100% 10800
SMURFIT-KAP 0 330 30.0% 330 670 40.0% 670 1690 50.0% 1690 3380 75.0% 3380 Unlimited 100% 6770
SNAP 0 1460 25.0% 1460 2930 35.0% 2930 7330 50.0% 7330 14600 75.0% 14600 Unlimited 100% 29300
SNAP-ON 0 61 10.0% 61 120 20.0% 120 300 40.0% 300 610 75.0% 610 Unlimited 100% 1220
SOCIETE-GEN 0 260 10.0% 260 520 20.0% 520 1310 40.0% 1310 2630 75.0% 2630 Unlimited 100% 5260
SODEXO 0 95 20.0% 95 190 30.0% 190 470 50.0% 470 950 75.0% 950 Unlimited 100% 1910
SOLVAY 0 84 5.0% 84 160 15.0% 160 420 30.0% 420 840 50.0% 840 Unlimited 100% 1680
SONY 0 190 10.0% 190 380 20.0% 380 960 40.0% 960 1930 75.0% 1930 Unlimited 100% 3870
SOUNDENERGY 0 1690 15.0% 1690 3380 25.0% 3380 8460 50.0% 8460 16900 75.0% 16900 Unlimited 100% 33800
SOUTHERN-CO 0 210 5.0% 210 420 15.0% 420 1050 30.0% 1050 2110 50.0% 2110 Unlimited 100% 4230
SPECTRA-EGY 0 270 10.0% 270 540 20.0% 540 1370 40.0% 1370 2740 75.0% 2740 Unlimited 100% 5480
SPIREHEALTH 0 1730 45.0% 1730 3460 55.0% 3460 8660 65.0% 8660 17300 75.0% 17300 Unlimited 100% 34600
SPORTS-DRCT 0 750 15.0% 750 1510 25.0% 1510 3770 50.0% 3770 7550 75.0% 7550 Unlimited 100% 15100
SPOTIFY 0 73 40.0% 73 140 50.0% 140 360 60.0% 360 730 75.0% 730 Unlimited 100% 1460
SPROUTS 0 360 15.0% 360 720 25.0% 720 1810 50.0% 1810 3630 75.0% 3630 Unlimited 100% 7270
SQUARE-INC 0 130 15.0% 130 270 25.0% 270 670 50.0% 670 1350 75.0% 1350 Unlimited 100% 2710
SSE 0 690 10.0% 690 1380 20.0% 1380 3450 40.0% 3450 6910 75.0% 6910 Unlimited 100% 13800
STADA-ARZNE 0 39 10.0% 39 78 20.0% 78 190 40.0% 190 390 75.0% 390 Unlimited 100% 780
STAN-CHARTD 0 1290 10.0% 1290 2590 20.0% 2590 6480 40.0% 6480 12900 75.0% 12900 Unlimited 100% 25900
STARBUX 0 140 10.0% 140 290 20.0% 290 730 40.0% 730 1470 75.0% 1470 Unlimited 100% 2950
STATE-ST 0 130 10.0% 130 270 20.0% 270 690 40.0% 690 1390 75.0% 1390 Unlimited 100% 2780
STERICYCLE 0 210 15.0% 210 430 25.0% 430 1080 50.0% 1080 2170 75.0% 2170 Unlimited 100% 4340
ST-JAMES 0 740 10.0% 740 1490 20.0% 1490 3740 40.0% 3740 7480 75.0% 7480 Unlimited 100% 14900
STRATASYS 0 450 15.0% 450 910 25.0% 910 2270 50.0% 2270 4550 75.0% 4550 Unlimited 100% 9100
STRYKER 0 59 10.0% 59 110 20.0% 110 290 40.0% 290 590 75.0% 590 Unlimited 100% 1180
SUNTRUST-BK 0 150 5.0% 150 310 15.0% 310 790 30.0% 790 1580 50.0% 1580 Unlimited 100% 3160
S-WEST-AIR 0 180 10.0% 180 370 20.0% 370 930 40.0% 930 1870 75.0% 1870 Unlimited 100% 3750
S-WESTN-EGY 0 1830 10.0% 1830 3660 20.0% 3660 9170 40.0% 9170 18300 75.0% 18300 Unlimited 100% 36600
SYMANTEC 0 420 35.0% 420 850 45.0% 850 2140 60.0% 2140 4280 75.0% 4280 Unlimited 100% 8570
SYSCo 0 150 10.0% 150 300 20.0% 300 750 40.0% 750 1510 75.0% 1510 Unlimited 100% 3020
TALEND 0 250 50.0% 250 510 60.0% 510 1290 70.0% 1290 2590 80.0% 2590 Unlimited 100% 5180
TARGET 0 120 10.0% 120 240 20.0% 240 610 40.0% 610 1230 75.0% 1230 Unlimited 100% 2470
TATELYLE 0 1120 10.0% 1120 2250 20.0% 2250 5640 40.0% 5640 11200 75.0% 11200 Unlimited 100% 22500
TAYLOR-WIMP 0 5050 10.0% 5050 10100 20.0% 10100 25200 40.0% 25200 50500 75.0% 50500 Unlimited 100% 101000
TE-CONNECT 0 130 10.0% 130 260 20.0% 260 650 40.0% 650 1300 75.0% 1300 Unlimited 100% 2600
TEGNA 0 780 10.0% 780 1570 20.0% 1570 3930 40.0% 3930 7870 75.0% 7870 Unlimited 100% 15700
TELEKOMAUST 0 120 10.0% 120 240 20.0% 240 610 40.0% 610 1220 75.0% 1220 Unlimited 100% 2450
TELIT-COMMS 0 260 35.0% 260 530 45.0% 530 1320 60.0% 1320 2650 75.0% 2650 Unlimited 100% 5300
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TENETHEALTH 0 420 15.0% 420 840 25.0% 840 2100 50.0% 2100 4210 75.0% 4210 Unlimited 100% 8420
TERADATA 0 260 10.0% 260 520 20.0% 520 1320 40.0% 1320 2640 75.0% 2640 Unlimited 100% 5280
TESARO 0 370 20.0% 370 750 30.0% 750 1880 50.0% 1880 3760 75.0% 3760 Unlimited 100% 7520
TESCO 0 3770 10.0% 3770 7540 20.0% 7540 18800 40.0% 18800 37700 75.0% 37700 Unlimited 100% 75400
TESLA 0 6 8.0% 6 57 30.0% 57 140 50.0% 140 280 75.0% 280 Unlimited 100% 570
TEVA 0 440 20.0% 440 880 30.0% 880 2210 50.0% 2210 4420 75.0% 4420 Unlimited 100% 8840
TEXAS-INST 0 100 10.0% 100 200 20.0% 200 510 40.0% 510 1020 75.0% 1020 Unlimited 100% 2040
TEXTRON 0 170 15.0% 170 350 25.0% 350 870 50.0% 870 1750 75.0% 1750 Unlimited 100% 3500
THERMO-FSHR 0 42 10.0% 42 84 20.0% 84 210 40.0% 210 420 75.0% 420 Unlimited 100% 840
THOMAS-COOK 0 5280 30.0% 5280 10500 40.0% 10500 26400 50.0% 26400 52800 75.0% 52800 Unlimited 100% 105000
THYSSENKRUP 0 520 5.0% 520 1050 15.0% 1050 2640 30.0% 2640 5280 50.0% 5280 Unlimited 100% 10500
TIFFANY&CO 0 94 25.0% 94 180 35.0% 180 470 50.0% 470 940 75.0% 940 Unlimited 100% 1880
TJICXCOS 0 190 15.0% 190 380 25.0% 380 950 50.0% 950 1900 75.0% 1900 Unlimited 100% 3810
TOMTOM 0 1110 25.0% 1110 2220 35.0% 2220 5560 50.0% 5560 11100 75.0% 11100 Unlimited 100% 22200
TORCHMARK 0 110 10.0% 110 230 20.0% 230 570 40.0% 570 1150 75.0% 1150 Unlimited 100% 2310
TOTAL 0 170 5.0% 170 340 15.0% 340 870 30.0% 870 1740 50.0% 1740 Unlimited 100% 3480
TOTAL-SYSTM 0 110 5.0% 110 220 15.0% 220 560 30.0% 560 1120 50.0% 1120 Unlimited 100% 2240
TRACTORSPLY 0 100 10.0% 100 210 20.0% 210 530 40.0% 530 1070 75.0% 1070 Unlimited 100% 2140
TRANSOCEAN 0 1020 10.0% 1020 2050 20.0% 2050 5140 40.0% 5140 10200 75.0% 10200 Unlimited 100% 20500
TRAVELPORT-WWD 0 670 15.0% 670 1350 25.0% 1350 3380 50.0% 3380 6760 75.0% 6760 Unlimited 100% 13500
TRAVELRS 0 79 5.0% 79 150 15.0% 150 390 30.0% 390 790 50.0% 790 Unlimited 100% 1590
TRAVIS-PERK 0 750 15.0% 750 1510 25.0% 1510 3790 50.0% 3790 7590 75.0% 7590 Unlimited 100% 15100
TRIBUNE-ME 0 250 10.0% 250 510 20.0% 510 1290 40.0% 1290 2590 75.0% 2590 Unlimited 100% 5180
TRINSEO 0 200 15.0% 200 400 25.0% 400 1010 50.0% 1010 2020 75.0% 2020 Unlimited 100% 4050
TRIPADVISOR 0 150 20.0% 150 310 30.0% 310 790 50.0% 790 1580 75.0% 1580 Unlimited 100% 3160
T-ROWE-PR 0 100 5.0% 100 200 15.0% 200 520 30.0% 520 1040 50.0% 1040 Unlimited 100% 2080
TUI 0 610 10.0% 610 1220 20.0% 1220 3050 40.0% 3050 6100 75.0% 6100 Unlimited 100% 12200
TULLOW 0 3890 50.0% 3890 7780 60.0% 7780 19400 70.0% 19400 38900 80.0% 38900 Unlimited 100% 77800
TWITTER 0 30 8.0% 30 600 40.0% 600 1500 50.0% 1500 3010 75.0% 3010 Unlimited 100% 6030
TWO-HARBORS 0 700 10.0% 700 1400 20.0% 1400 3500 40.0% 3500 7000 75.0% 7000 Unlimited 100% 14000
TYSON-FOODS 0 160 10.0% 160 330 20.0% 330 840 40.0% 840 1690 75.0% 1690 Unlimited 100% 3380
ucB 0 110 5.0% 110 220 15.0% 220 560 30.0% 560 1130 50.0% 1130 Unlimited 100% 2260
ULTA 0 32 10.0% 32 64 20.0% 64 160 40.0% 160 320 75.0% 320 Unlimited 100% 640
UMICORE 0 200 10.0% 200 410 20.0% 410 1030 40.0% 1030 2070 75.0% 2070 Unlimited 100% 4140
UNDER-ARMOR 0 440 25.0% 440 890 35.0% 890 2230 50.0% 2230 4460 75.0% 4460 Unlimited 100% 8930
UNIBAIL-ROD 0 55 5.0% 55 110 15.0% 110 270 30.0% 270 550 50.0% 550 Unlimited 100% 1100
UNI-DISP 0 110 30.0% 110 220 40.0% 220 550 50.0% 550 1100 75.0% 1100 Unlimited 100% 2200
UNILEVER 0 180 5.0% 180 360 15.0% 360 900 30.0% 900 1810 50.0% 1810 Unlimited 100% 3630
UNION-PACIF 0 66 10.0% 66 130 20.0% 130 330 40.0% 330 660 75.0% 660 Unlimited 100% 1320
UNIQA-INSUR 0 210 10.0% 210 420 20.0% 420 1050 40.0% 1050 2100 75.0% 2100 Unlimited 100% 4210
UNITED-UTIL 0 1050 10.0% 1050 2110 20.0% 2110 5290 40.0% 5290 10500 75.0% 10500 Unlimited 100% 21100
UNIVERSL-HS 0 78 10.0% 78 150 20.0% 150 390 40.0% 390 780 75.0% 780 Unlimited 100% 1560
UNUM-GRP 0 270 25.0% 270 540 35.0% 540 1350 50.0% 1350 2700 75.0% 2700 Unlimited 100% 5400
URBAN-OUTFT 0 260 10.0% 260 520 20.0% 520 1310 40.0% 1310 2630 75.0% 2630 Unlimited 100% 5260
US-BANCORP 0 180 5.0% 180 360 15.0% 360 910 30.0% 910 1820 50.0% 1820 Unlimited 100% 3650
UTD-CONTIN 0 100 10.0% 100 210 20.0% 210 540 40.0% 540 1080 75.0% 1080 Unlimited 100% 2170
UTD-HLTH 0 37 10.0% 37 75 20.0% 75 180 40.0% 180 370 75.0% 370 Unlimited 100% 750
UTD-PARCEL 0 90 10.0% 90 180 20.0% 180 450 40.0% 450 900 75.0% 900 Unlimited 100% 1810
UTD-RENTALS 0 84 10.0% 84 160 20.0% 160 420 40.0% 420 840 75.0% 840 Unlimited 100% 1680
UTD-TECH 0 77 5.0% 77 150 15.0% 150 380 30.0% 380 770 50.0% 770 Unlimited 100% 1540
VALEO 0 340 20.0% 340 690 30.0% 690 1720 50.0% 1720 3450 75.0% 3450 Unlimited 100% 6910
VALERO-EGY 0 120 10.0% 120 240 20.0% 240 600 40.0% 600 1200 75.0% 1200 Unlimited 100% 2400
VALLOUREC 0 2780 25.0% 2780 5570 35.0% 5570 13900 50.0% 13900 27800 75.0% 27800 Unlimited 100% 55700
VARIAN-MED 0 85 10.0% 85 170 20.0% 170 420 40.0% 420 850 75.0% 850 Unlimited 100% 1710
VENTAS 0 160 5.0% 160 330 15.0% 330 820 30.0% 820 1650 50.0% 1650 Unlimited 100% 3300
VEOLIA-ENV 0 470 5.0% 470 950 15.0% 950 2370 30.0% 2370 4750 50.0% 4750 Unlimited 100% 9500
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Tier 1 Tier 2 Tier 3 Tier 4 Tier 5
Instrument Margin % Margin % Margin % Margin % Margin %
VERBUND 0 170 15.0% 170 340 25.0% 340 870 50.0% 870 1740 75.0% 1740 Unlimited 100% 3480
VERISIGN 0 64 20.0% 64 120 30.0% 120 320 50.0% 320 640 75.0% 640 Unlimited 100% 1280
VERIZON 0 160 5.0% 160 330 15.0% 330 840 30.0% 840 1690 50.0% 1690 Unlimited 100% 3380
VERTEX-PHRM 0 59 15.0% 59 110 25.0% 110 290 50.0% 290 590 75.0% 590 Unlimited 100% 1190
VF-CORP 0 110 15.0% 110 230 25.0% 230 590 50.0% 590 1180 75.0% 1180 Unlimited 100% 2370
VIACOM 0 37 10.0% 37 75 20.0% 75 180 40.0% 180 370 75.0% 370 Unlimited 100% 750
VIENNA-INS 0 78 10.0% 78 150 20.0% 150 390 40.0% 390 780 75.0% 780 Unlimited 100% 1570
VINCI 0 110 5.0% 110 220 15.0% 220 560 30.0% 560 1120 50.0% 1120 Unlimited 100% 2250
VIRTUSA 0 140 15.0% 140 280 25.0% 280 700 50.0% 700 1410 75.0% 1410 Unlimited 100% 2820
VISA 0 70 5.0% 70 140 15.0% 140 350 30.0% 350 700 50.0% 700 Unlimited 100% 1410
VIVENDI 0 390 10.0% 390 790 20.0% 790 1990 40.0% 1990 3990 75.0% 3990 Unlimited 100% 7990
VODAFONE 0 5030 10.0% 5030 10000 20.0% 10000 25100 40.0% 25100 50300 75.0% 50300 Unlimited 100% 100000
VOESTALPINE 0 280 10.0% 280 560 20.0% 560 1420 40.0% 1420 2840 75.0% 2840 Unlimited 100% 5690
VOLKSWAGEN 0 58 10.0% 58 110 20.0% 110 290 40.0% 290 580 75.0% 580 Unlimited 100% 1170
VOPAK 0 220 15.0% 220 440 25.0% 440 1100 50.0% 1100 2200 75.0% 2200 Unlimited 100% 4410
VORNADO-RLT 0 140 5.0% 140 280 15.0% 280 710 30.0% 710 1420 50.0% 1420 Unlimited 100% 2840
VULCAN-MAT 0 93 15.0% 93 180 25.0% 180 460 50.0% 460 930 75.0% 930 Unlimited 100% 1860
W.P-CAREY 0 150 5.0% 150 300 15.0% 300 750 30.0% 750 1500 50.0% 1500 Unlimited 100% 3000
WALGREENS 0 120 10.0% 120 240 20.0% 240 600 40.0% 600 1210 75.0% 1210 Unlimited 100% 2430
WALMART 0 100 15.0% 100 200 25.0% 200 500 50.0% 500 1000 75.0% 1000 Unlimited 100% 2000
WASTE-MGMT 0 100 10.0% 100 210 20.0% 210 540 40.0% 540 1080 75.0% 1080 Unlimited 100% 2170
WATERS 0 50 10.0% 50 100 20.0% 100 250 40.0% 250 500 75.0% 500 Unlimited 100% 1000
WEIR-GROUP 0 490 10.0% 490 980 20.0% 980 2470 40.0% 2470 4940 75.0% 4940 Unlimited 100% 9880
WELLS-FG 0 180 10.0% 180 370 20.0% 370 940 40.0% 940 1890 75.0% 1890 Unlimited 100% 3780
WESTERNDIGI 0 210 15.0% 210 420 25.0% 420 1060 50.0% 1060 2130 75.0% 2130 Unlimited 100% 4270
WESTERNUNIN 0 530 10.0% 530 1060 20.0% 1060 2660 40.0% 2660 5330 75.0% 5330 Unlimited 100% 10600
WESTROCK 0 220 10.0% 220 440 20.0% 440 1100 40.0% 1100 2200 75.0% 2200 Unlimited 100% 4400
WEYERHAUSER 0 370 10.0% 370 750 20.0% 750 1870 40.0% 1870 3750 75.0% 3750 Unlimited 100% 7510
WHEATON-PM 0 640 10.0% 640 1290 20.0% 1290 3240 40.0% 3240 6480 75.0% 6480 Unlimited 100% 12900
WHIRLPOOL 0 88 15.0% 88 170 25.0% 170 440 50.0% 440 880 75.0% 880 Unlimited 100% 1760
WHITBREAD 0 170 20.0% 170 340 30.0% 340 850 50.0% 850 1710 75.0% 1710 Unlimited 100% 3420
WIENERBERGR 0 220 10.0% 220 440 20.0% 440 1100 40.0% 1100 2200 75.0% 2200 Unlimited 100% 4400
WILIAM-HILL 0 4250 15.0% 4250 8500 25.0% 8500 21200 50.0% 21200 42500 75.0% 42500 Unlimited 100% 85000
WILLIAMS 0 400 5.0% 400 800 15.0% 800 2000 30.0% 2000 4000 50.0% 4000 Unlimited 100% 8000
WINDSTREAM 0 420 30.0% 420 850 40.0% 850 2140 50.0% 2140 4290 75.0% 4290 Unlimited 100% 8580
WINGSTOP 0 150 15.0% 150 300 25.0% 300 750 50.0% 750 1510 75.0% 1510 Unlimited 100% 3020
WISCONSIN 0 140 5.0% 140 280 15.0% 280 700 30.0% 700 1410 50.0% 1410 Unlimited 100% 2830
WIX 0 100 10.0% 100 210 20.0% 210 520 40.0% 520 1050 75.0% 1050 Unlimited 100% 2100
WOLTERS-KLU 0 160 5.0% 160 330 15.0% 330 830 30.0% 830 1660 50.0% 1660 Unlimited 100% 3320
WOOD-GROUP 0 1160 10.0% 1160 2320 20.0% 2320 5800 40.0% 5800 11600 75.0% 11600 Unlimited 100% 23200
WOODWARD 0 120 15.0% 120 240 25.0% 240 610 50.0% 610 1220 75.0% 1220 Unlimited 100% 2450
WPP 0 880 20.0% 880 1770 30.0% 1770 4440 50.0% 4440 8880 75.0% 8880 Unlimited 100% 17700
WW-GRAINGER 0 32 15.0% 32 65 25.0% 65 160 50.0% 160 320 75.0% 320 Unlimited 100% 650
WYNDHAM 0 230 10.0% 230 470 20.0% 470 1190 40.0% 1190 2380 75.0% 2380 Unlimited 100% 4770
WYNN 0 93 20.0% 93 180 30.0% 180 460 50.0% 460 930 75.0% 930 Unlimited 100% 1870
XCEL-ENERGY 0 190 5.0% 190 380 15.0% 380 970 30.0% 970 1940 50.0% 1940 Unlimited 100% 3890
XEROX 0 360 10.0% 360 730 20.0% 730 1840 40.0% 1840 3680 75.0% 3680 Unlimited 100% 7360
XILINX 0 110 15.0% 110 220 25.0% 220 560 50.0% 560 1120 75.0% 1120 Unlimited 100% 2250
XYLEM 0 140 5.0% 140 280 15.0% 280 700 30.0% 700 1410 50.0% 1410 Unlimited 100% 2830
YAMANAGOLD 0 4600 40.0% 4600 9200 50.0% 9200 23000 60.0% 23000 46000 75.0% 46000 Unlimited 100% 92000
YELP 0 300 35.0% 300 600 45.0% 600 1510 60.0% 1510 3020 75.0% 3020 Unlimited 100% 6050
YUM-BRANDS 0 110 5.0% 110 220 15.0% 220 560 30.0% 560 1120 50.0% 1120 Unlimited 100% 2250
YY-INC 0 140 15.0% 140 290 25.0% 290 720 50.0% 720 1450 75.0% 1450 Unlimited 100% 2900
ZENDESK 0 170 20.0% 170 350 30.0% 350 890 50.0% 890 1780 75.0% 1780 Unlimited 100% 3570
ZIMMER 0 87 10.0% 87 170 20.0% 170 430 40.0% 430 870 75.0% 870 Unlimited 100% 1740
ZIONS-BANC 0 200 10.0% 200 410 20.0% 410 1030 40.0% 1030 2060 75.0% 2060 Unlimited 100% 4130
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Tier 1 Tier 2 Tier 3 Tier 4 Tier 5
Instrument Margin % From Margin % Margin % Margin % Margin %
ZOETIS 0 100 10.0% 100 210 20.0% 210 540 40.0% 540 1090 75.0% 1090 Unlimited 100% 2180
AKORN 0 72 50.0% 72 140 60.0% 140 360 70.0% 360 720 80.0% 720 Unlimited 100% 1,440
AVEVAGROUP 0 16 50.0% 16 32 60.0% 32 80 70.0% 80 160 80.0% 160 Unlimited 100% 320
DROPBOX 0 420 10.0% 420 840 20.0% 840 2110 40.0% 2,110 4220 75.0% 4,220 Unlimited 100% 8,450
FOSSIL-GRP 0 23 50.0% 23 46 60.0% 46 110 70.0% 110 230 80.0% 230 Unlimited 100% 460
INTU-PROPTY 0 200 50.0% 200 410 60.0% 410 1020 70.0% 1,020 2050 80.0% 2,050 Unlimited 100% 4,110
KEMPHARM 0 170 50.0% 170 340 60.0% 340 860 70.0% 860 1720 80.0% 1,720 Unlimited 100% 3,440
KEURIGDP 0 18 50.0% 18 37 60.0% 37 93 70.0% 93 180 80.0% 180 Unlimited 100% 370
MICROFOCUS 0 25 50.0% 25 50 60.0% 50 120 70.0% 120 250 80.0% 250 Unlimited 100% 500
NIO 0 1350 20.0% 1,350 2710 30.0% 2,710 6780 50.0% 6,780 13500 75.0% 13,500 Unlimited 100% 27,100
PINDUODUO 0 470 20.0% 470 940 30.0% 940 2350 50.0% 2,350 4710 75.0% 4,710 Unlimited 100% 9,420
TAHOE-RES 0 1760 50.0% 1,760 3520 60.0% 3,520 8810 70.0% 8,810 17600 80.0% 17,600 Unlimited 100% 35,200
TENABLE 0 360 20.0% 360 720 30.0% 720 1800 50.0% 1,800 3600 75.0% 3,600 Unlimited 100% 7,210
VIPSHOP 0 93 50.0% 93 180 60.0% 180 460 70.0% 460 930 80.0% 930 Unlimited 100% 1,860
VIVEVE 0 210 50.0% 210 420 60.0% 420 1050 70.0% 1,050 2100 80.0% 2,100 Unlimited 100% 4,200
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