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2022

119,711,923,206 99.30

146,533 0.00

119,712,069,739 99.30

848,076,512 0.70

120,560,146,251 100.00

15,535,380
2022 47,458,345,603
30
2022

CONSTELLATION EN 8,185,420 | 53.03| 434,075,695 59.21 | 484,658,718 |  0.40
MOLINA HEALTHCAR 1,466,273 | 90.79| 133,127,563 313.45 | 459,603,272 |  0.38
MARATHON OIL 18,352,592 | 6.50 | 119,378,830 24.92 | 457,346,593 |  0.38
TARGA RESOURCES 5,745,505 | 21.16 | 121,588,821 73.41 | 421,777,522  0.35
QUANTA SERVICES 3,577,811 | 34.76 | 124,379,339 115.98 | 414,954,520 |  0.34
STEEL DYNAMICS 4,734,628 | 27.17| 128,634,235 85.75 | 405,994,351 |  0.34
BUNGE LTD 3,528,403 | 50.50 | 178,175,204 |  113.12] 399,132,947 | 0.3
KINCO REALTY 15,483,199 | 15.93| 246,648,477 25.33 | 392,189,431 |  0.33
ATNOS ENERGY 3,401,430 | 70.27| 239,009,233 113.40 | 385,722,162 |  0.32
10. | EnTEGRIS INC 3,401,533 |  25.99 88,422,307 111.39 | 378,896,761 |  0.31
11. | B1o-TECHNE CORP 986,151 | 141.58 | 139,615,119 379.69 | 374,431,673  0.31
12. | 10Ex core 1,911,300 | 9127 174,446,957 189.82 | 362,820,050 |  0.30
13. [ LPL FINANCIAL HO 1,907,567 | 44.61 85,098,238 187.87 | 358,374,612 |  0.30
14. | apa core 8,707,896 | 14.49 | 126,149,871 40.93 | 356,414,183 |  0.30
15. | BROWN & BROUN 5,668,420 | 22.94| 130,027,512 61.98 | 351,329,220 |  0.29
16. | CARLISLE COS INC 1,307,607 | 78.76| 102,996,628 250.36 | 339,164,294 |  0.28
17. | Eot corp 8,508,255 | 19.47 | 165,636,364 30.75 | 338,203,135 |  0.28
18. [ ovinTiv inc 6,555,667 |  12.49 81,857,841 51.19 | 335,584,504 |  0.28
19. | EQuITY LIFESTYLE 4,201,620 | 33.91| 142,459,084 77.28 | 324,701,204 | 0.27
20. | HOWMET AEROSPACE 9,466,552 | 15.01 | 142,083,369 34.12 | 322,998,754 |  0.27
21. | SIGNATURE BANK 1,321,061 | 115.37| 152,404,796 242.25 | 320,027,027 |  0.27
22. | ALcoA corp 4,608,475 | 25.75| 121,000,491 67.80 | 318,556,605 |  0.26
23. | REXFORD INDUSTRI 4,030,416 | 42.18] 170,012,622 78.04 | 314,533,665 |  0.26
24. | RELIANCE STEEL 1,550,187 | 98.34| 152,444,927 198.25 | 307,324,573 |  0.25
25. | AVERICAN HOWES-A 7,603,153 | 24.35| 187,338,716 39.61 | 304,725,790 |  0.25
26. | CLEVELAND-CLIFFS 11,873,336 | 1179 | 139,935,421 25.49 | 302,651,335 |  0.25
27. | LIBERTY MEDIA-C 4,844,157 | 35.51| 171,995,208 62.33 | 301,936,306 |  0.25
28. | P1C INC 2,643,168 | 41.66 | 110,106,187 114.21 | 301,876,217 | 0.25
29. | FIRST HoRIZON CO 13,411,606 | 13.51| 181,179,924 22.38 | 300,151,742 |  0.25
30. | DARLING INGREDIE 4,063,104 | 21.89 88,929,231 73.39 | 298,191,203  0.25

2022
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2021 2022
59
42,386 5,461,860 79.37 10,228
2019 12 31
60
47,313 6,096,753 93.22 12,012
2020 12 31
61
55,266 7,121,577 108.37 13,965
2021 12 31
2021 54,867 7,070,162 106.68 13,747
55,668 7,173,378 107.94 13,909
54,689 7,047,225 106.39 13,709
55,543 7,157,271 108.49 13,980
53,629 6,910,633 104.84 13,510
10 56,136 7,233,685 109.99 14,173
11 53,599 6,906,767 105.23 13,560
12 55,266 7,121,577 108.37 13,965
2022 50,784 6,544,026 99.80 12,860
51,111 6,586,163 100.66 12,971
51,811 6,676,365 101.88 13,128
47,458 6,115,438 93.49 12,047
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10
11
12 0.523 67.394
2022
0.267 34.406
59 19 19 12 31 27.27
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61 21 21 12 31 17.69
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2021 12 31
(SEC)
N-PORT N-PORT
SEC (www.sec.-gov)
(99.3 )

*.1)
Mosaic Co. 9,345,573 367,188
Steel Dynamics Inc. 4,755,643 295,183
Alcoa Corp. 4,719,390 281,181
Reliance Steel & Aluminum Co. 1,580,803 256,438
* Cleveland-Cliffs Inc. 11,353,546 247,167
Olin Corp. 3,618,549 208,139
CF Industries Holdings Inc. 2,705,329 191,483
Royal Gold Inc. 1,655,383 174,163
Huntsman Corp. 4,951,646 172,713
Valvoline Inc. 4,541,220 169,342
Scotts Miracle-Gro Co. 973,934 156,803
* RBC Bearings Inc. 727,950 147,024
United States Steel Corp. 6,134,357 146,059
Ashland Global Holdings Inc. 1,291,377 139,030
Chemours Co. 4,108,910 137,895
Balchem Corp. 816,791 137,711
UFP Industries Inc. 1,483,060 136,456
Avient Corp. 2,306,545 129,051
Element Solutions Inc. 5,306,466 128,841
* Univar Solutions Inc. 4,310,182 122,194
Timken Co. 1,720,734 119,230
Commercial Metals Co. 3,064,842 111,223
* Hexcel Corp. 2,112,944 109,450
Sensient Technologies Corp. 1,059,778 106,041
*1  MP Materials Corp. 2,242,150 101,838
* Livent Corp. 4,074,711 99,341
Mueller Industries Inc. 1,373,838 81,551
Cabot Corp. 1,428,394 80,276
* Arconic Corp. 2,412,361 79,632
Quaker Chemical Corp. 337,970 77,997
* Ingevity Corp. 988,417 70,869
Hecla Mining Co. 13,557,497 70,770
Boise Cascade Co. 990,910 70,553
Tronox Holdings plc Class A 2,909,367 69,912
NewMarket Corp. 200,991 68,884
Stepan Co. 535,251 66,526
Minerals Technologies Inc. 836,063 61,158
GrafTech International Ltd. 4,975,108 58,856
Innospec Inc. 619,791 55,992
Materion Corp. 514,757 47,327
Compass Minerals International Inc. 854,750 43,661
Worthington Industries Inc. 775,927 42,412
* GCP Applied Technologies Inc. 1,292,573 40,923

Westlake Chemical Corp. 402,427 39,088
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Kaiser Aluminum Corp. 396,369 37,235
Kraton Corp. 768,721 35,607
Carpenter Technology Corp. 1,202,636 35,105
Schnitzer Steel Industries Inc. Class A 614,857 31,923
Coeur Mining Inc. 5,939,875 29,937
Amyris Inc. 4,649,881 25,156
Schweitzer-Mauduit International Inc. 811,134 24,253
Century Aluminum Co. 1,275,072 21,115
Glatfelter Corp. 1,145,140 19,696
Koppers Holdings Inc. 523,641 16,390
Ecovyst Inc. 1,594,780 16,331
Zymergen Inc. 1,152,594 7,711
American Vanguard Corp. 379 6
Tredegar Corp. 429 5
Hycroft Mining Holding Corp. Warrants Exp. 10/22/22 19 -

5,818,041

(15.3 )

Floor & Decor Holdings Inc. Class A 2,530,486 328,988
Williams-Sonoma Inc. 1,849,697 312,839
Liberty Media Corp.-Liberty Formula One Class C 4,916,052 310,891
Five Below Inc. 1,412,921 292,319
Tapestry Inc. 6,941,723 281,834
Service Corp. International 3,953,564 280,663
SiteOne Landscape Supply Inc. 1,127,786 273,240
Pool Corp. 480,696 272,074
Deckers Outdoor Corp. 692,535 253,682
Capri Holdings Ltd. 3,794,591 246,307
BJ"s Wholesale Club Holdings Inc. 3,665,255 245,462
Aramark 6,458,641 238,001
RH 432,197 231,632
Tempur Sealy International Inc. 4,857,015 228,425
Lithia Motors Inc. Class A 763,744 226,794
Penn National Gaming Inc. 4,275,520 221,686
Bath & Body Works Inc. 3,168,409 221,123
Toll Brothers Inc. 2,918,180 211,247
Newell Brands Inc. 9,659,602 210,966
Wyndham Hotels & Resorts Inc. 2,351,222 210,787
Churchill Downs Inc. 868,462 209,212
Gentex Corp. 5,967,944 207,983
Macy*s Inc. 7,548,623 197,623
Norwegian Cruise Line Holdings Ltd. 9,327,451 193,451
New York Times Co. Class A 4,002,875 193,339
Avis Budget Group Inc. 925,528 191,927
Bright Horizons Family Solutions Inc. 1,522,063 191,597
PVH Corp. 1,791,650 191,079
Mattel Inc. 8,836,535 190,516
Planet Fitness Inc. Class A 2,101,846 190,385
Kohl*s Corp. 3,795,355 187,453
Interpublic Group of Cos. Inc. 4,965,193 185,946
Nielsen Holdings plc 9,054,099 185,700
Crocs Inc. 1,410,489 180,853
Fox Factory Holding Corp. 1,061,699 180,595
YETI Holdings Inc. 2,100,643 173,996
Marriott Vacations Worldwide Corp. 1,020,617 172,464

1AA Inc. 3,399,706 172,093
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Zynga Inc. Class A 26,837,771 171,762
Vail Resorts Inc. 510,474 167,384
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Alaska Air Group Inc.

Dick®"s Sporting Goods Inc.
AMERCO

Polaris Inc.

Scientific Games Corp.

Goodyear Tire & Rubber Co.
Texas Roadhouse Inc. Class A
Helen of Troy Ltd.

Nexstar Media Group Inc. Class A
Skechers USA Inc. Class A
Hanesbrands Inc.

American Airlines Group Inc.
Harley-Davidson Inc.
AutoNation Inc.

Choice Hotels International Inc.
Terminix Global Holdings Inc.
Thor Industries Inc.

Lear Corp.

Leggett & Platt Inc.

Ralph Lauren Corp.

Boyd Gaming Corp.

Wingstop Inc.

Gap Inc.

Victoria®s Secret & Co.
Murphy USA Inc.

GameStop Corp. Class A
Travel + Leisure Co.

Hilton Grand Vacations Inc.
Hyatt Hotels Corp. Class A

Meritage Homes Corp.

Foot Locker Inc.

JetBlue Airways Corp.

Signet Jewelers Ltd.

Papa John*s International Inc.
Skyline Champion Corp.

Chegg Inc.

Wendy*s Co.
H&R Block Inc.

Academy Sports & Outdoors Inc.
TEGNA Inc.

Taylor Morrison Home Corp. Class A

Carter”s Inc.

National Vision Holdings Inc.
Asbury Automotive Group Inc.
Under Armour Inc. Class C
American Eagle Outfitters Inc.
Under Armour Inc. Class A
Callaway Golf Co.

Sonos Inc.

LCI Industries

Luminar Technologies Inc. Class A

Leslie®s Inc.
KB Home
Steven Madden Ltd.

3,160,518

1,428,146
222,706
1,454,061

2,311,766

7,091,805
1,669,204

608,555
979,004

3,402,347
8,806,402

8,161,395
3,878,839

1,239,527
912,757

3,053,134
1,329,877

751,525
3,195,315
1,105,941

1,984,198
752,210
7,111,769

2,228,016
613,844

820,133
2,174,956

2,265,534
1,204,619

941,308
2,617,399

8,003,869
1,271,521
825,758

1,361,608

3,470,313
4,454,646
4,428,403

2,357,651
5,574,056

2,943,583
1,012,048

2,085,197

570,185
5,383,354
3,825,277
4,556,778
3,512,381
3,207,207

605,605
5,571,353
3,976,587
2,096,235
1,946,186

164,663

164,222
161,736
159,816

154,495

151,197
149,027

148,773
147,810

147,662
147,243

146,579
146,193

144,839
142,381

138,093
138,001
137,491
131,519
131,452

130,104
129,982
125,523

123,744
122,302

121,700
120,210

118,057
115,523

114,896
114,197

113,975
110,660
110,214

107,540

106,539
106,243
104,333

103,501
103,454

102,908
102,439

100,069
98,488
97,116
96,856
96,558
96,380
95,575
94,396
94,212

94,086
93,765
90,439



*

*

Columbia Sportswear Co.
Coty Inc. Class A
Grand Canyon Education Inc.
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905,260 88,209
8,261,024 86,741
1,009,319 86,509
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LGl Homes Inc.
Group 1 Automotive Inc.
Dana Inc.

SeaWorld Entertainment Inc.
MDC Holdings Inc.

Six Flags Entertainment Corp.
Visteon Corp.

Tri Pointe Homes Inc.
Frontdoor Inc.

Dorman Products Inc.

Cracker Barrel 0ld Country Store Inc.
MillerKnoll Inc.

Penske Automotive Group Inc.

Red Rock Resorts Inc. Class A

Madison Square Garden Sports Corp.
Gentherm Inc.

Allegiant Travel Co.
Rent-A-Center Inc.

Sabre Corp.
TripAdvisor Inc.
Figs Inc. Class A

Shake Shack Inc. Class A
Qurate Retail Inc. Class A
Kontoor Brands Inc.

Rush Enterprises Inc. Class A

Coursera Inc.

PROG Holdings Inc.

Ollie"s Bargain Outlet Holdings Inc.
Nordstrom Inc.

Overstock.com Inc.

John Wiley & Sons Inc. Class A
Graham Holdings Co. Class B
Wolverine World Wide Inc.

Spirit Airlines Inc.

Fisker Inc.
Levi Strauss & Co. Class A

Revolve Group Inc. Class A
World Wrestling Entertainment Inc. Class A

Knowles Corp.

Sally Beauty Holdings Inc.

Abercrombie & Fitch Co. Class A
iHeartMedia Inc. Class A

Cardlytics Inc.

SkyWest Inc.

Central Garden & Pet Co. Class A

Madison Square Garden Entertainment Corp.
Cheesecake Factory Inc.

KAR Auction Services Inc.

Bloomin® Brands Inc.
Inter Parfums Inc.
Monro Inc.

ODP Corp.
Boot Barn Holdings Inc.
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550,605
433,246
3,628,250

1,264,770
1,423,471

1,838,477

704,334
2,803,250
2,132,195

676,156
592,423
1,908,184
690,679
1,333,577

419,695
836,558

387,327
1,500,785

8,144,199
2,528,204
2,487,261

937,102
8,816,632
1,299,273
1,183,282

2,656,761
1,429,390
1,257,580
2,810,497

1,030,960
1,061,066

95,147
2,073,963

2,726,739

3,713,043
2,310,200

1,001,519
1,123,714

2,333,008
2,848,635
1,486,023
2,414,397

752,500
1,264,956
1,026,552

697,534
1,244,655
3,071,361

2,243,486
438,479
801,638

1,167,130
372,397

85,057
84,578
82,797

82,033
79,472

78,282
78,280
78,183
78,145

76,412
76,209
74,782
74,055
73,360

72,914
72,697

72,446
72,098

69,959
68,919
68,549

67,621
67,006
66,588
65,838

64,931
64,480
64,376
63,573

60,837
60,767
59,926
59,751

59,579

58,406
57,824

56,125
55,444

54,476
52,586
51,758
50,799
49,733
49,713
49,120
49,065
48,728
47,975

47,068
46,873
46,711

45,845
45,823
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PriceSmart Inc. 617,446 45,179
iRobot Corp. 677,715 44,648
ACV Auctions Inc. Class A 2,349,893 44,272
Acushnet Holdings Corp. 833,272 44,230
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Lions Gate Entertainment Corp. Class B
Jack in the Box Inc.
HNI Corp.

Urban Outfitters Inc.
Driven Brands Holdings Inc.
Sleep Number Corp.

Brinker International Inc.
elf Beauty Inc.

Cinemark Holdings Inc.

Camping World Holdings Inc. Class A
Oxford Industries Inc.

La-Z-Boy Inc.

Petco Health & Wellness Co. Inc. Class A
Big Lots Inc.

Stitch Fix Inc. Class A

Dave & Buster®s Entertainment Inc.

2U Inc.

ContextLogic Inc. Class A
Dillard®s Inc. Class A

Bed Bath & Beyond Inc.
Adtalem Global Education Inc.
Cavco Industries Inc.

Liberty Media Corp.-Liberty Formula One Class A

Stride Inc.
GoPro Inc. Class A

Vista Outdoor Inc.
Sinclair Broadcast Group Inc. Class A
Strategic Education Inc.

Dine Brands Global Inc.
Buckle Inc.
Sturm Ruger & Co. Inc.

Clear Channel Outdoor Holdings Inc.

G-111 Apparel Group Ltd.
EW Scripps Co. Class A

Selectquote Inc.

Mister Car Wash Inc.
Matthews International Corp. Class A

Cars.com Inc.
Dutch Bros Inc. Class A

American Axle & Manufacturing Holdings Inc.

Canoo Inc.
AMC Networks Inc. Class A

Zumiez Inc.
Sonic Automotive Inc. Class A
Interface Inc. Class A

Lions Gate Entertainment Corp. Class A

Tenneco Inc. Class A
Guess? Inc.

RealReal Inc.
Steelcase Inc. Class A

Hawaiian Holdings Inc.
Sun Country Airlines Holdings Inc.
WW International Inc.
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2,864,934 44,091
501,465 43,868
1,037,802 43,640
1,477,193 43,370
1,261,734 42,419
549,654 42,103
1,142,819 41,816
1,246,101 41,383
2,554,699 41,182
1,017,022 41,088
403,716 40,985
1,102,598 40,035
1,993,303 39,447
833,515 37,550
1,983,132 37,521
967,886 37,167
1,829,552 36,719
11,601,192 36,080
146,517 35,900
2,413,426 35,188
1,183,287 34,978
109,308 34,722
578,024 34,300
1,022,537 34,081
3,254,487 33,554
719,569 33,151
1,229,937 32,507
553,855 32,035
420,201 31,855
748,513 31,670
452,961 30,810
9,085,877 30,074
1,059,808 29,293
1,500,156 29,028
3,147,314 28,515
1,527,605 27,818
745,425 27,335
1,687,566 27,153
519,393 26,442
2,780,460 25,942
3,354,644 25,898
748,229 25,769
535,370 25,692
511,449 25,291
1,523,502 24,300
1,458,762 24,274
2,110,410 23,848
1,005,156 23,802
1,998,578 23,203
1,975,628 23,154
1,255,598 23,065
806,192 21,969
1,346,164 21,714
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Designer Brands Inc. Class A 1,471,352 20,908
Rush Street Interactive Inc. 1,263,375 20,846
Corsair Gaming Inc. 965,175 20,278
BJ"s Restaurants Inc. 571,543 19,747
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Portillo®s Inc. Class A 520,493 19,539
Aaron®s Co. Inc. 791,342 19,507
Vizio Holding Corp. Class A 972,049 18,887
Latham Group Inc. 751,898 18,820
Scholastic Corp. 458,414 18,318
Life Time Group Holdings Inc. 988,628 17,014
ThredUp Inc. Class A 1,309,574 16,710
PowerSchool Holdings Inc. Class A 990,806 16,319
Krispy Kreme Inc. 857,886 16,231
Quotient Technology Inc. 2,177,385 16,156
Laureate Education Inc. Class A 1,294,162 15,841
Angi Inc. Class A 1,707,236 15,724
Poshmark Inc. Class A 886,702 15,101
Children®s Place Inc. 179,811 14,257
Integral Ad Science Holding Corp. 597,623 13,273
Duolingo Inc. Class A 118,724 12,598
Genesco Inc. 182,628 11,719
Sweetgreen Inc. Class A 357,460 11,439
Frontier Group Holdings Inc. 837,696 11,368
Janus International Group Inc. 908,016 11,368
Central Garden & Pet Co. 211,879 11,151
Cricut Inc. Class A 500,314 11,052
Smith & Wesson Brands Inc. 618,948 11,017
Lordstown Motors Corp. 3,127,113 10,789
Caleres Inc. 466,124 10,572
XL Fleet Corp. 2,866,865 9,489
Dream Finders Homes Inc. Class A 485,893 9,451
Global Industrial Co. 218,705 8,945
Sciplay Corp. Class A 593,891 8,184
Allbirds Inc. Class A 518,064 7,812
Traeger Inc. 606,463 7,375
Udemy Inc. 352,088 6,880
Rush Enterprises Inc. Class B 124,869 6,739
Weber Inc. Class A 471,589 6,098
Solo Brands Inc. Class A 319,256 4,990
Arhaus Inc. Class A 367,893 4,875
Lands® End Inc. 188,356 3,697
Brilliant Earth Group Inc. Class A 203,508 3,675
El Pollo Loco Holdings Inc. 216,346 3,070
Revlon Inc. Class A 202,084 2,292
Instructure Holdings Inc. 19,478 467
Torrid Holdings Inc. 13,798 136

21,541,372

(3.0 )

Bunge Ltd. 3,369,183 314,547
Darling Ingredients Inc. 4,081,719 282,822
Casey"s General Stores Inc. 935,249 184,571
Performance Food Group Co. 3,889,461 178,487
US Foods Holding Corp. 5,053,795 176,024
Post Holdings Inc. 1,419,572 160,028
Ingredion Inc. 1,595,072 154,148

Flowers Foods Inc. 4,799,838 131,852
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Boston Beer Co. Inc. Class A 231,450 116,905
Lamb Weston Holdings Inc. 1,840,573 116,656
Spectrum Brands Holdings Inc. 1,037,800 105,565
Molson Coors Beverage Co. Class B 2,275,987 105,492
Sanderson Farms Inc. 536,241 102,465
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Freshpet Inc.

Herbalife Nutrition Ltd.
Hain Celestial Group Inc.
Beyond Meat Inc.

Simply Good Foods Co.
WD-40 Co.

Sprouts Farmers Market Inc.
Lancaster Colony Corp.
Coca-Cola Consolidated Inc.

United Natural Foods Inc.
Hostess Brands Inc. Class A
Celsius Holdings Inc.
Energizer Holdings Inc.

Beauty Health Co.

Nu Skin Enterprises Inc. Class A
Edgewell Personal Care Co.
Grocery Outlet Holding Corp.
Medifast Inc.

TreeHouse Foods Inc.

B&G Foods Inc.

J & J Snack Foods Corp.
Reynolds Consumer Products Inc.
Vector Group Ltd.

Cal-Maine Foods Inc.

Pilgrim™s Pride Corp.

Universal Corp.

USANA Health Sciences Inc.
Andersons Inc.

BellRing Brands Inc. Class A
Weis Markets Inc.

National Beverage Corp.
Utz Brands Inc.
Fresh Del Monte Produce Inc.

Hydrofarm Holdings Group Inc.
Seaboard Corp.

Duckhorn Portfolio Inc.

Rite Aid Corp.

ACCO Brands Corp.

Tootsie Roll Industries Inc.
Honest Co. Inc.

Sovos Brands Inc.

Vital Farms Inc.

AppHarvest Inc.

(4.2 )
Diamondback Energy Inc.
Coterra Energy Inc.
Marathon Oil Corp.
Targa Resources Corp.
APA Corp.

Ovintiv Inc.

First Solar Inc.

EQT Corp.

Texas Pacific Land Corp.
Chesapeake Energy Corp.
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1,038,296 98,918
2,403,449 98,373
2,263,813 96,461
1,437,651 93,677
2,173,519 90,353

345,267 84,466
2,825,742 83,868
485,466 80,393
116,954 72,417
1,462,544 71,782
3,486,464 71,194
943,563 70,362
1,684,732 67,558
2,638,604 63,749
1,254,805 63,681
1,370,478 62,645
2,175,449 61,522
278,266 58,277
1,399,830 56,735
1,629,930 50,088
287,215 45,368
1,317,484 41,369
3,285,594 37,719
995,347 36,818
1,226,727 34,594
600,120 32,959
296,038 29,959
769,361 29,782
1,016,170 28,991
414,818 27,328
599,467 27,174
1,673,701 26,696
916,793 25,303
847,868 23,986
5,929 23,331
892,065 20,821
1,343,578 19,737
2,336,805 19,302
358,969 13,005
1,250,512 10,117
631,849 9,509
465,575 8,408
815,940 3,174
4,201,531

4,570,819 492,963

20,522,476 389,927

19,640,987 322,505
5,777,037 301,792
9,162,521 246,380
6,585,199 221,921
2,413,833 210,390
9,532,010 207,893

156,346 195,256
2,599,910 167,746
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NOV Inc. 9,844,565 133,394
HollyFrontier Corp. 3,687,508 120,876

*
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PDC Energy Inc.
Southwestern Energy Co.

Antero Resources Corp.
DT Midstream Inc.

Range Resources Corp.

ChargePoint Holdings Inc.
Equitrans Midstream Corp.

ChampionX Corp.

Matador Resources Co.

Murphy Oil Corp.

Denbury Inc.

SM Energy Co.

California Resources Corp.
Antero Midstream Corp.

Magnolia Oil & Gas Corp. Class A

Stem Inc.
Arcosa Inc.

Shoals Technologies Group Inc. Class A
Whiting Petroleum Corp.
Ameresco Inc. Class A

CNX Resources Corp.
Continental Resources Inc.
Oasis Petroleum Inc.
Helmerich & Payne Inc.
Cactus Inc. Class A

Renewable Energy Group Inc.
Civitas Resources Inc.

Array Technologies Inc.
FuelCell Energy Inc.

SunPower Corp.

New Fortress Energy Inc. Class A
World Fuel Services Corp.
Patterson-UTIl Energy Inc.

Transocean Ltd.
Arch Resources Inc.
Warrior Met Coal Inc.

PBF Energy Inc. Class A

Liberty Oilfield Services Inc. Class A
Archrock Inc.

Oceaneering International Inc.
Delek US Holdings Inc.

Fluence Energy Inc. Class A
Core Laboratories NV

NOW Inc.

ProPetro Holding Corp.

NexTier Oilfield Solutions Inc.
Dril-Quip Inc.

MRC Global Inc.

CVR Energy Inc.

RPC Inc.

EVgo Inc.

Helix Energy Solutions Group Inc.
Devon Energy Corp.

Denbury Inc. Warrants Exp. 9/18/23
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2,455,833
25,590,068

6,729,088
2,440,308

6,222,982

5,694,041
10,363,228

5,087,559
2,659,175
3,695,962

1,199,511
3,063,626
2,027,808
7,827,920
3,905,596

3,460,191
1,214,873

2,626,391
986,552
762,152

4,513,792
1,381,808

472,722
2,443,586
1,494,303

1,266,530
1,053,560

3,234,954
8,786,525

2,176,199
1,826,468
1,507,886
4,624,172

14,020,747
393,265
1,322,993

2,468,370

2,999,372
3,857,064

2,490,695
1,854,469

749,922
1,189,644

2,844,993
2,257,320
5,149,471

910,854

2,021,231
772,939

1,948,339
602,820

1,753,686
9,924

2

119,795
119,250

117,759
117,086

110,956

108,471
107,156

102,820
98,177
96,502

91,871
90,316
86,608
75,774
73,699

65,640
64,024

63,821
63,810
62,070

62,065
61,850
59,558
57,913
56,978

53,751
51,593

50,756
45,690

45,417
44,091
39,914
39,074

38,697
35,913
34,014

32,015

29,094
28,851

28,170
27,798

26,667
26,541

24,296
18,284
18,281
17,926

13,906
12,993

8,845
5,992

5,471
437
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5,949,489

14.7 )
Brown & Brown Inc. 6,063,414 426,137
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Signature Bank

LPL Financial Holdings Inc.
Carlyle Group Inc.

Ares Management Corp. Class A
Comerica Inc.

East West Bancorp Inc.
Western Alliance Bancorp
American Financial Group Inc.
Zions Bancorp NA

SoFi Technologies Inc.
Invesco Ltd.

Assurant Inc.

First Horizon Corp.

Upstart Holdings Inc.

First American Financial Corp.
Morningstar Inc.

AGNC Investment Corp.
RenaissanceRe Holdings Ltd.
SEl Investments Co.

People®s United Financial Inc.
Commerce Bancshares Inc.

Reinsurance Group of America Inc.

Voya Financial Inc.
Cullen/Frost Bankers Inc.

0ld Republic International Corp.
Janus Henderson Group plc
Jefferies Financial Group Inc.
Starwood Property Trust Inc.
Stifel Financial Corp.

Pinnacle Financial Partners Inc.
First Financial Bankshares Inc.
Synovus Financial Corp.
Affiliated Managers Group Inc.
Prosperity Bancshares Inc.
Glacier Bancorp Inc.

Popular Inc.

Primerica Inc.

Blue Owl Capital Inc. Class A
Lincoln National Corp.

OneMain Holdings Inc.

SLM Corp.

Cadence Bank

Bank 0zZK

Valley National Bancorp
SouthState Corp.

PacWest Bancorp

Houlihan Lokey Inc. Class A
New York Community Bancorp Inc.
Wintrust Financial Corp.
Kinsale Capital Group Inc.

CIT Group Inc.

Webster Financial Corp.

Credit Acceptance Corp.

New Residential Investment Corp.
Sterling Bancorp

Selective Insurance Group Inc.
Erie Indemnity Co. Class A
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1,276,080
1,921,161
5,398,771
3,594,466
3,311,672
3,582,595
2,498,375
1,819,347
3,951,594

15,264,808
10,473,488

1,439,366
13,661,605

1,447,261
2,633,419
598,082
13,274,893
1,161,222
3,168,423
10,808,660
2,774,539
1,705,186
2,803,139
1,449,262
7,369,555
4,304,168
4,649,034
7,304,606
2,494,464
1,825,138
3,416,152
3,489,509
974,065
2,211,920
2,792,465
1,877,081
995,797
10,211,617
2,166,287
2,940,251
7,395,864
4,859,850
3,110,039
10,276,992
1,760,936
2,958,823
1,286,897
10,798,716
1,438,090
546,596
2,501,861
2,285,154

183,332
11,763,744
4,859,199
1,515,807
640,795

412,774
307,559
296,393
292,122
288,115
281,879
268,950
249,833
249,583

241,337
241,100
224,340
223,094

218,971
206,012
204,538
199,654
196,630
193,084
192,610
190,722
186,701
185,876
182,708
181,144
180,517
180,383
177,502
175,660
174,301
173,677
167,043
160,243
159,922
158,333
153,996
152,626
152,255
147,871
147,130
145,477
144,775
144,710
141,309
141,069
133,650
133,220
131,852
130,607
130,030
128,446
127,603

126,074
125,990
125,319
124,205
123,456
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Blackstone Mortgage Trust Inc. Class A 4,002,750 122,564
RLI Corp. 1,083,164 121,423
Trupanion Inc. 916,111 120,954
Essent Group Ltd. 2,648,282 120,576
First Citizens BancShares Inc. Class A 144,640 120,028
MGIC Investment Corp. 8,226,033 118,619
United Bankshares Inc. 3,265,367 118,468
Lazard Ltd. Class A 2,700,057 117,803
Unum Group 4,638,908 113,978
Evercore Inc. Class A 837,245 113,740
UMB Financial Corp. 1,036,847 110,020
Alleghany Corp. 164,542 109,847
Walker & Dunlop Inc. 727,427 109,754
Globe Life Inc. 1,148,861 107,671
Hanover Insurance Group Inc. 807,132 105,783
Umpqua Holdings Corp. 5,466,525 105,176
Axis Capital Holdings Ltd. 1,922,571 104,722
ServisFirst Bancshares Inc. 1,231,241 104,582
Brighthouse Financial Inc. 2,009,234 104,078
Hancock Whitney Corp. 2,078,957 103,989
Community Bank System Inc. 1,360,176 101,306
Silvergate Capital Corp. Class A 678,585 100,566
Jackson Financial Inc. Class A 2,348,970 98,257
FNB Corp. 8,040,026 97,526
Moelis & Co. Class A 1,537,374 96,101
Radian Group Inc. 4,526,763 95,650
United Community Banks Inc. 2,660,687 95,625
Pacific Premier Bancorp Inc. 2,376,350 95,125
BankUnited Inc. 2,245,491 95,007
Independent Bank Corp. 1,133,946 92,451
Home BancShares Inc. 3,714,094 90,438
Chimera Investment Corp. 5,971,280 90,047
Kemper Corp. 1,522,358 89,499
First Hawaiian Inc. 3,246,836 88,736
Federated Hermes Inc. Class B 2,317,534 87,093
Eastern Bankshares Inc. 4,238,338 85,487
Investors Bancorp Inc. 5,614,253 85,056
Bank of Hawaii Corp. 1,014,232 84,952
Assured Guaranty Ltd. 1,673,842 84,027
WSFS Financial Corp. 1,652,893 82,843
Ameris Bancorp 1,666,702 82,802
Hamilton Lane Inc. Class A 796,718 82,556
Navient Corp. 3,863,917 81,992
American Equity Investment Life Holding Co. 2,096,915 81,612
Virtu Financial Inc. Class A 2,828,588 81,548
Simmons First National Corp. Class A 2,749,159 81,320
Associated Banc-Corp 3,595,623 81,225
Marathon Digital Holdings Inc. 2,460,477 80,851
Cathay General Bancorp 1,847,372 79,419
Texas Capital Bancshares Inc. 1,274,085 76,764
Piper Sandler Cos. 427,886 76,382
O0ld National Bancorp 4,183,085 75,797
Axos Financial Inc. 1,348,476 75,393
CNO Financial Group Inc. 3,125,608 74,514
Artisan Partners Asset Management Inc. Class A 1,562,309 74,428
White Mountains Insurance Group Ltd. 72,304 73,309

BOK Financial Corp. 693,207 73,126
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FirstCash Holdings Inc.
First Bancorp
CVB Financial Corp.

Focus Financial Partners Inc. Class A
Fulton Financial Corp.

Enstar Group Ltd.
Atlantic Union Bankshares Corp.

Cannae Holdings Inc.

Independent Bank Group Inc.
Santander Consumer USA Holdings Inc.
Columbia Banking System Inc.
Flagstar Bancorp Inc.

Riot Blockchain Inc.

LendingClub Corp.

International Bancshares Corp.
First Midwest Bancorp Inc.
Goosehead Insurance Inc. Class A
PennyMac Financial Services Inc.
First Merchants Corp.

Cohen & Steers Inc.

Ryan Specialty Group Holdings Inc. Class A
Washington Federal Inc.

First Financial Bancorp

Virtus Investment Partners Inc.

Open Lending Corp. Class A
StepStone Group Inc. Class A
WesBanco Inc.

PRA Group Inc.
Hilltop Holdings Inc.
Towne Bank

Genworth Financial Inc. Class A
MFA Financial Inc.

Renasant Corp.

Park National Corp.

Two Harbors Investment Corp.
Banner Corp.

BRP Group Inc. Class A

Argo Group International Holdings Ltd.
Great Western Bancorp Inc.

Eagle Bancorp Inc.

Apollo Commercial Real Estate Finance Inc.
Trustmark Corp.

iStar Inc.

Compass Diversified Holdings
Northwest Bancshares Inc.
Provident Financial Services Inc.
Hope Bancorp Inc.

PennyMac Mortgage Investment Trust
Nelnet Inc. Class A

First Interstate BancSystem Inc. Class A
Horace Mann Educators Corp.

NBT Bancorp Inc.

First Commonwealth Financial Corp.

Lemonade Inc.

Redwood Trust Inc.

BGC Partners Inc. Class A
Capitol Federal Financial Inc.

721287

968,359
5,181,726
3,247,706

1,159,413
4,059,290

274,968
1,807,020

1,906,163

919,355
1,552,349
1,976,722
1,332,257

2,776,025

2,519,354
1,433,364
2,869,758
448,733
818,732
1,355,641
607,059

1,383,929
1,642,630
2,238,452

181,439

2,386,337
1,280,211
1,508,730

1,042,202
1,488,856
1,644,592

12,768,456
11,068,470
1,328,513
366,025
8,636,274
817,003

1,363,249
832,609
1,386,414
799,608
3,492,734
1,409,883

1,687,092
1,409,339
3,016,736
1,745,874
2,868,274
2,427,963

417,602

995,455
1,037,537
1,028,075
2,432,709

929,213
2,910,300
8,110,584
3,284,022

72,443
71,404
69,533

69,240
69,008

68,079
67,384

67,002
66,331
65,230
64,678
63,868

61,989

60,918
60,760
58,773
58,371
57,131
56,788
56,159

55,842
54,831
54,573
53,906

53,645
53,218
52,790

52,329
52,318
51,953

51,712
50,472
50,417
50,259
49,831
49,568

49,227
48,383
47,083
46,649
45,964
45,765

43,578
43,098
42,717
42,285
42,192
42,077
40,791
40,485
40,153
39,601
39,142

39,129
38,387
37,714
37,208
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Mercury General Corp.
Westamerica Bancorp

Encore Capital Group Inc.
Triumph Bancorp Inc.
LendingTree Inc.

Mr Cooper Group Inc.

Live Oak Bancshares Inc.
ProAssurance Corp.

Ladder Capital Corp.

OFG Bancorp

National Bank Holdings Corp. Class A
Berkshire Hills Bancorp Inc.
Safety Insurance Group Inc.
Broadmark Realty Capital Inc.
S&T Bancorp Inc.

Brookline Bancorp Inc.

City Holding Co.

BancFirst Corp.

Employers Holdings Inc.
Tompkins Financial Corp.

World Acceptance Corp.

TFS Financial Corp.

Heartland Financial USA Inc.
Oscar Health Inc. Class A
BrightSpire Capital Inc. Class A
State Auto Financial Corp.
Kearny Financial Corp.

ARMOUR Residential REIT Inc.
Invesco Mortgage Capital Inc.
PJT Partners Inc. Class A
Blucora Inc.

Palomar Holdings Inc.

Columbia Financial Inc.

TPG RE Finance Trust Inc.
Central Pacific Financial Corp.
WisdomTree Investments Inc.
Ambac Financial Group Inc.
SiriusPoint Ltd.

Clearwater Analytics Holdings Inc. Class A
KKR Real Estate Finance Trust Inc.
Northfield Bancorp Inc.

United Fire Group Inc.

AssetMark Financial Holdings Inc.

Franklin BSP Realty Trust Inc.
National Western Life Group Inc. Class A
GCM Grosvenor Inc. Class A

Romeo Power Inc.

Root Inc. Class A
Granite Point Mortgage Trust Inc.

P10 Inc. Class A
eHealth Inc.

GoHealth Inc. Class A
Hagerty Inc. Class A
Bakkt Holdings Inc.

MetroMile Inc.
loanDepot Inc. Class A
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695,000
637,620

592,281
301,462
290,544

855,312
407,618
1,350,864
2,800,787
1,247,001
719,883
1,096,365
365,681
3,235,895
962,388
1,837,701
358,043
406,283
661,650
321,498

109,332
1,448,105
489,869
3,064,460
2,336,621
453,994
1,694,132
2,266,684
7,931,661
283,851
1,192,201
309,646
959,818
1,586,301
691,945
3,165,295
1,187,122
2,294,889
770,776
828,625
1,038,183
644,313
472,733
774,870
48,815
929,226
2,418,703
2,816,433
704,950
498,161
263,327
1,540,993
320,725
313,173
1,027,116
452,588

36,877
36,810

36,787
35,898
35,621

35,590
35,581
34,177
33,581
33,120
31,632
31,170
31,094
30,514
30,334
29,752
29,284
28,667
27,379
26,871

26,833
25,878
24,792
24,056
23,974
23,467
22,447
22,236
22,050
21,031
20,649
20,056
20,022
19,543
19,492
19,372

19,053
18,657

17,712
17,260
16,777
14,942

12,390

11,577
10,468
9,757

8,828

8,731
8,255

6,964
6,715
5,840
4,548
2,665

2,249
2,172
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Associated Capital Group Inc. Class A 49,883 2,145
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Apollo Asset Management Inc. 3,117 226
American National Group Inc. 393 74
Athene Holding Ltd. Class A 548 46
Frontier Financial Corp. 1 -

20,712,791

(11.7 )

Bio-Techne Corp. 991,411 512,897
Molina Healthcare Inc. 1,472,716 468,441
Masimo Corp. 1,253,773 367,080
Repligen Corp. 1,324,733 350,842
Novavax Inc. 1,907,289 272,876
Syneos Health Inc. 2,615,275 268,536
Penumbra Inc. 894,953 257,138
Guardant Health Inc. 2,435,426 243,591
Tandem Diabetes Care Inc. 1,602,211 241,165
Charles River Laboratories International Inc. 636,515 239,826
Tenet Healthcare Corp. 2,700,783 220,627
United Therapeutics Corp. 1,016,011 219,540
Bruker Corp. 2,486,725 208,661
Chemed Corp. 388,036 205,287
Neurocrine Biosciences Inc. 2,392,702 203,786
Natera Inc. 2,146,714 200,482
Omnicell Inc. 1,108,043 199,935
Intellia Therapeutics Inc. 1,689,383 199,753
Organon & Co. 6,392,040 194,638
Sarepta Therapeutics Inc. 2,085,671 187,815
Jazz Pharmaceuticals plc 1,471,758 187,502
Mirati Therapeutics Inc. 1,253,748 183,912
Envista Holdings Corp. 4,068,312 183,318
Arrowhead Pharmaceuticals Inc. 2,503,912 166,009
Encompass Health Corp. 2,505,926 163,537
Blueprint Medicines Corp. 1,483,121 158,857
Medpace Holdings Inc. 724,969 157,782
Shockwave Medical Inc. 845,674 150,809
Inspire Medical Systems Inc. 655,203 150,736
Exelixis Inc. 7,975,889 145,799
Globus Medical Inc. Class A 1,992,113 143,831
Arena Pharmaceuticals Inc. 1,545,279 143,618
Halozyme Therapeutics Inc. 3,548,543 142,687
Acadia Healthcare Co. Inc. 2,264,946 137,482
Ultragenyx Pharmaceutical Inc. 1,632,021 137,237
Amedisys Inc. 821,547 132,992
Perrigo Co. plc 3,370,542 131,114
Neogen Corp. 2,708,678 123,001
Integra LifeSciences Holdings Corp. 1,813,409 121,480
ICU Medical Inc. 508,422 120,669
Quidel Corp. 893,267 120,582
Premier Inc. Class A 2,916,066 120,054
Fate Therapeutics Inc. 2,046,077 119,716
Maravai LifeSciences Holdings Inc. Class A 2,817,194 118,040
Ensign Group Inc. 1,321,592 110,961

STAAR Surgical Co. 1,199,989 109,559
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Pacific Biosciences of California Inc. 5,284,404 108,119
CONMED Corp. 736,383 104,390
LHC Group Inc. 757,678 103,976
Option Care Health Inc. 3,624,615 103,084
Beam Therapeutics Inc. 1,288,353 102,669
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NeoGenomics Inc.

Apellis Pharmaceuticals Inc.
Intra-Cellular Therapies Inc.
Denali Therapeutics Inc.
Alkermes plc

HealthEquity Inc.

lonis Pharmaceuticals Inc.
Adaptive Biotechnologies Corp.
R1 RCM Inc.

Arvinas Inc.

Twist Bioscience Corp.
Progyny Inc.

Merit Medical Systems Inc.
Novocure Ltd.

iRhythm Technologies Inc.

Vir Biotechnology Inc.
Invitae Corp.

Insmed Inc.

Amicus Therapeutics Inc.
Select Medical Holdings Corp.
Owens & Minor Inc.

Prestige Consumer Healthcare Inc.

AtriCure Inc.

Inari Medical Inc.

Veracyte Inc.

Karuna Therapeutics Inc.
Certara Inc.

Warby Parker Inc. Class A
Zentalis Pharmaceuticals Inc.
Integer Holdings Corp.
ACADIA Pharmaceuticals Inc.
PTC Therapeutics Inc.
NuVasive Inc.

Haemonetics Corp.

Nevro Corp.

1Life Healthcare Inc.

Apollo Medical Holdings Inc.
Kodiak Sciences Inc.

lovance Biotherapeutics Inc.
Patterson Cos. Inc.

Pacira BioSciences Inc.

Ortho Clinical Diagnostics Holdings plc

Nektar Therapeutics

Ligand Pharmaceuticals Inc.
TG Therapeutics Inc.

CareDx Inc.

Xencor Inc.

Sotera Health Co.

Doximity Inc. Class A
Magellan Health Inc.

771287

2,946,948
2,084,120
1,847,041
2,154,148
4,073,941
2,101,224
3,022,813
3,198,328
3,494,855
1,065,238
1,125,574
1,709,567
1,350,855
1,111,187

705,164
1,978,463
5,418,653
2,981,598

7,015,974
2,698,285
1,805,635

1,260,015
1,098,681
822,596
1,789,846
559,217
2,575,721
1,547,641
856,236
829,882
3,036,287
1,775,859
1,301,578
1,286,987
834,461
3,844,823
909,287
780,303

3,391,421
2,203,422

1,063,655
2,984,269
4,637,874

399,352
3,241,693
1,330,813
1,469,294
2,496,970
1,164,832

599,883

100,550
98,537
96,674
96,075
94,760
92,958
91,984
89,745
89,084
87,499
87,108
86,077
84,158
83,428
82,991
82,838
82,743
81,219

81,034
79,330
78,545

76,420
76,391
75,078
73,742
73,257
73,202
72,058
71,975
71,030
70,867
70,732
68,307
68,262
67,650
67,554
66,814
66,154

64,742
64,670

64,000
63,834
62,658
61,684
61,592
60,525
58,948
58,804
58,393
56,983
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MEDNAX Inc. 2,061,877 56,104
Evolent Health Inc. Class A 2,022,877 55,973
Surgery Partners Inc. 1,024,315 54,709
Sage Therapeutics Inc. 1,259,117 53,563
Emergent BioSolutions Inc. 1,220,558 53,058
Myriad Genetics Inc. 1,909,600 52,705
Outset Medical Inc. 1,133,709 52,253
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ChemoCentryx Inc. 1,411,950 51,409
CorVel Corp. 244,767 50,912
Relay Therapeutics Inc. 1,633,691 50,171
SpringWorks Therapeutics Inc. 804,779 49,880
Glaukos Corp. 1,118,695 49,715
Kymera Therapeutics Inc. 777,910 49,389
Corcept Therapeutics Inc. 2,422,692 47,969
Global Blood Therapeutics Inc. 1,623,747 47,527
Turning Point Therapeutics Inc. 996,239 47,521
Cytokinetics Inc. 1,003,406 45,735
Editas Medicine Inc. 1,719,636 45,656
AdaptHealth Corp. Class A 1,855,593 45,388
OPKO Health Inc. 9,412,503 45,274
Oak Street Health Inc. 1,363,521 45,187
Agios Pharmaceuticals Inc. 1,364,791 44,861
REVOLUTION Medicines Inc. 1,760,516 44,312
Health Catalyst Inc. 1,112,943 44,095
Bridgebio Pharma Inc. 2,590,061 43,202
Cerevel Therapeutics Holdings Inc. 1,303,705 42,266
Avanos Medical Inc. 1,210,554 41,970
Ironwood Pharmaceuticals Inc. Class A 3,492,511 40,723
Multiplan Corp. 8,923,556 39,531
Supernus Pharmaceuticals Inc. 1,264,805 36,882
Accolade Inc. 1,365,876 36,004
Silk Road Medical Inc. 800,990 34,130
Healthcare Services Group Inc. 1,866,662 33,208
Sana Biotechnology Inc. 2,133,362 33,024
Varex Imaging Corp. 1,012,869 31,956
Recursion Pharmaceuticals Inc. Class A 1,801,970 30,868
REGENXBIO Inc. 932,857 30,504
FibroGen Inc. 2,141,160 30,190
Alector Inc. 1,430,057 29,531
Tivity Health Inc. 1,087,646 28,757
Cano Health Inc. 3,163,992 28,191
Harmony Biosciences Holdings Inc. 660,432 28,161
Clover Health Investments Corp. Class A 7,474,434 27,805
Seer Inc. Class A 1,217,382 27,768
Innoviva Inc. 1,605,342 27,692
Privia Health Group Inc. 1,065,072 27,553
American Well Corp. Class A 4,553,073 27,501
Axsome Therapeutics Inc. 725,277 27,401
Allogene Therapeutics Inc. 1,833,514 27,356
Alignment Healthcare Inc. 1,927,185 27,096
Axonics Inc. 473,596 26,521
Nuvation Bio Inc. 3,006,985 25,559
Madrigal Pharmaceuticals Inc. 298,024 25,255
Arcus Biosciences Inc. 616,929 24,967
NanoString Technologies Inc. 584,853 24,698
NextGen Healthcare Inc. 1,386,300 24,662

Brookdale Senior Living Inc. 4,769,054 24,608
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Butterfly Network Inc.
Heron Therapeutics Inc.
Phreesia Inc.

Berkeley Lights Inc.

Meridian Bioscience Inc.

Instil Bio Inc.
Endo International plc
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573,282
1,291,739
1,113,978
1,294,158
5,722,757
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24,097
23,883
23,484
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National HealthCare Corp.

Hims & Hers Health Inc.

Pulmonx Corp.

Vaxcyte Inc.

Agiliti Inc.

Inogen Inc.

Praxis Precision Medicines Inc.
Reata Pharmaceuticals Inc. Class A
Gossamer Bio Inc.

Bluebird Bio Inc.

PMV Pharmaceuticals Inc.
Definitive Healthcare Corp. Class A
AnaptysBio Inc.

HealthStream Inc.

Day One Biopharmaceuticals Inc.
Theravance Biopharma Inc.
Atara Biotherapeutics Inc.
Pennant Group Inc.

Orthofix Medical Inc.

Atea Pharmaceuticals Inc.
Amneal Pharmaceuticals Inc.

NGM Biopharmaceuticals Inc.
Verve Therapeutics Inc.

BioAtla Inc.

Kronos Bio Inc.

Stoke Therapeutics Inc.

Rocket Pharmaceuticals Inc.
Treace Medical Concepts Inc.
ImmunityBio Inc.

Design Therapeutics Inc.
Zogenix Inc.

Forma Therapeutics Holdings Inc.
Sangamo Therapeutics Inc.

Phathom Pharmaceuticals Inc.
Phibro Animal Health Corp. Class A

Natus Medical Inc.

Cullinan Oncology Inc.

Precigen Inc.

ALX Oncology Holdings Inc.
Kinnate Biopharma Inc.

Allovir Inc.

Allakos Inc.

LifeStance Health Group Inc.
Signify Health Inc. Class A
Kiniksa Pharmaceuticals Ltd. Class A
Immunovant Inc.

Aveanna Healthcare Holdings Inc.
Radius Health Inc.

Singular Genomics Systems Inc.
23andMe Holding Co.

81/287

316,261
3,251,584
658,662
874,810
836,174
538,962
924,540
686,519
1,558,780
1,753,776
756,725
636,374
496,155
646,919
1,007,215
1,509,630
1,044,579
655,582
480,226
1,650,140
3,066,710
774,404
369,698
683,018
940,161
521,357
571,891
663,221
2,006,908
556,075
716,718
792,139
1,497,888

544,190
522,532

435,140
668,928
2,747,745
466,749
561,242
757,647
954,793
970,674
636,900
754,638
1,038,705
1,173,320
1,214,258
718,773
1,227,059

21,487
21,298
21,123
20,812
19,366
18,325
18,213
18,103
17,630
17,520
17,480
17,392
17,241
17,053
16,972
16,681
16,463
15,131
14,930
14,752
14,690
13,715
13,631
13,408
12,777
12,507
12,484
12,362
12,202
11,906
11,647
11,264
11,234

10,704
10,670

10,326
10,322
10,194
10,030
9,945
9,804
9,347
9,241
9,057
8,882
8,850
8,683
8,403
8,309
8,172



2seventy bio Inc.

Erasca Inc.

SmileDirectClub Inc. Class A
Generation Bio Co.

Monte Rosa Therapeutics Inc.
Rubius Therapeutics Inc.
Cytek Biosciences Inc.
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293,743 7,529
452,072 7,043
2,904,645 6,826
950,293 6,728
296,567 6,056
577,838 5,593
342,692 5,593
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P3 Health Partners Inc.
Deciphera Pharmaceuticals Inc.
Lyell Immunopharma Inc.

G1 Therapeutics Inc.
PROCEPT BioRobotics Corp.
Nuvalent Inc. Class A
Aerie Pharmaceuticals Inc.
Olema Pharmaceuticals Inc.
Adagio Therapeutics Inc.
Absci Corp.

Innovage Holding Corp.
Epizyme Inc.

Nkarta Inc.

Prelude Therapeutics Inc.
Vor BioPharma Inc.

Alder Biopharmaceuticals Inc. CVR Exp. 12/31/24

Silverback Therapeutics Inc.
Eargo Inc.
Bright Health Group Inc.

Cue Health Inc.
PerkinElmer Inc.

Avantor Inc.

Intercept Pharmaceuticals Inc.
Clovis Oncology Inc.

Synergy Pharmaceuticals LLC
Wright Medical Group NV

(19.2 )
IDEX Corp.

Builders FirstSource Inc.
Quanta Services Inc.

Trex Co. Inc.

Graco Inc.

Nordson Corp.

RPM International Inc.
Carlisle Cos. Inc.
Howmet Aerospace Inc.
Pentair plc

Allegion plc

Robert Half International Inc.
Regal Rexnord Corp.

A O Smith Corp.

Booz Allen Hamilton Holding Corp.

Fair Isaac Corp.
AECOM

Middleby Corp.
Lennox International Inc.
Toro Co.

GX0 Logistics Inc.
Watsco Inc.

Axon Enterprise Inc.

Berry Global Group Inc.
Sealed Air Corp.

773,902
506,698
620,609
435,734
162,672
211,307
557,431
401,017
419,638
364,365
515,391
1,001,631
161,272
175,549
182,164
1,792,706
233,142
280,561
164,948

34,129
1,640

7,293

400

1,744
2,001,166
3,767

1,920,315

4,832,143
3,595,716

2,904,425
4,294,046
1,320,748
3,274,267
1,319,656
9,697,925
4,176,856
2,263,188
2,670,410
1,709,766
3,361,027
3,378,832

655,640
3,587,569
1,403,830

830,909
2,687,091
2,891,464

833,475
1,640,870

3,421,724
3,739,774

5,448
4,950
4,803
4,449
4,068
4,023
3,913
3,754
3,047
2,988
2,577
2,504
2,476
2,186
2,117
1,578
1,553
1,431

567

458
330

307

16,409,046

453,809

414,163
412,285

392,185
346,186
337,147
330,701
327,433
308,685
305,036
299,737
297,804
290,968
288,544
286,491

284,331
277,498

276,218
269,514
268,467
262,632
260,778
257,617
252,455
252,323
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Genpact Ltd. 4,748,242 252,037
Sensata Technologies Holding plc 3,997,962 246,634
MKS Instruments Inc. 1,399,121 243,685
Tetra Tech Inc. 1,359,648 230,868
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WillScot Mobile Mini Holdings Corp. 5,630,479 229,949
Knight-Swift Transportation Holdings Inc. Class A 3,769,606 229,720
Owens Corning 2,535,473 229,460
Paylocity Holding Corp. 971,599 229,453
TopBuild Corp. 830,786 229,222
Saia Inc. 664,463 223,944
ITT Inc. 2,161,878 220,922
Lincoln Electric Holdings Inc. 1,491,005 207,950
AptarGroup Inc. 1,661,399 203,488
Brunswick Corp. 1,944,811 195,901
Littelfuse Inc. 621,311 195,514
Oshkosh Corp. 1,703,015 191,947
XPO Logistics Inc. 2,465,515 190,905
Axalta Coating Systems Ltd. 5,761,572 190,823
Huntington Ingalls Industries Inc. 1,011,045 188,803
Acuity Brands Inc. 882,856 186,918
Donaldson Co. Inc. 3,120,436 184,917
Advanced Drainage Systems Inc. 1,347,842 183,482
AGCO Corp. 1,510,099 175,202
Louisiana-Pacific Corp. 2,217,665 173,754
Landstar System Inc. 961,918 172,203
EMCOR Group Inc. 1,346,023 171,470
Eagle Materials Inc. 1,026,811 170,923
WESCO International Inc. 1,270,987 167,249
Woodward Inc. 1,511,038 165,398
Coherent Inc. 619,199 165,041
Cognex Corp. 2,118,818 164,759
Colfax Corp. 3,516,292 161,644
nVent Electric plc 4,244,282 161,283
WEX Inc. 1,130,072 158,651
MDU Resources Group Inc. 5,132,164 158,276
Jack Henry & Associates Inc. 935,056 156,145
ASGN Inc. 1,248,580 154,075
Exponent Inc. 1,314,427 153,433
Simpson Manufacturing Co. Inc. 1,095,087 152,294
Graphic Packaging Holding Co. 7,749,534 151,116
Euronet Worldwide Inc. 1,266,170 150,889
Chart Industries Inc. 917,756 146,373
AMN Healthcare Services Inc. 1,191,599 145,768
Sonoco Products Co. 2,483,467 143,768
Hubbell Inc. Class B 687,366 143,158
MSA Safety Inc. 939,298 141,796
Armstrong World Industries Inc. 1,196,782 138,970
Curtiss-Wright Corp. 989,867 137,265
Watts Water Technologies Inc. Class A 695,544 135,054
Valmont Industries Inc. 535,231 134,075
ManpowerGroup Inc. 1,368,052 133,153
FTI Consulting Inc. 864,826 132,682
Vontier Corp. 4,264,061 131,035
MasTec Inc. 1,405,046 129,658
Atkore Inc. 1,160,523 129,039
Crane Co. 1,258,617 128,039
AZEK Co. Inc. Class A 2,733,908 126,416
Maximus Inc. 1,563,390 124,555
Mohawk Industries Inc. 683,556 124,530

APl Group Corp. 4,812,452 124,017
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John Bean Technologies Corp. 800,905 122,987
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Air Lease Corp. Class A
Summit Materials Inc. Class A

ExIService Holdings Inc.

Spirit AeroSystems Holdings Inc. Class A
BWX Technologies Inc.

Insperity Inc.

HB Fuller Co.

Ryder System Inc.

Zurn Water Solutions Corp.

Korn Ferry

ACI Worldwide Inc.

TuSimple Holdings Inc. Class A
Triton International Ltd.

Flowserve Corp.

Herc Holdings Inc.

Applied Industrial Technologies Inc.
Matson Inc.

Allison Transmission Holdings Inc.

TriNet Group Inc.

Resideo Technologies Inc.

MSC Industrial Direct Co. Inc. Class A
Franklin Electric Co. Inc.

GATX Corp.

SPX FLOW Inc.

EVERTEC Inc.

Western Union Co.

Aerojet Rocketdyne Holdings Inc.
Kirby Corp.

Silgan Holdings Inc.

Fluor Corp.

Comfort Systems USA Inc.
Hillenbrand Inc.

Altra Industrial Motion Corp.
AAON Inc.

Installed Building Products Inc.
EnerSys

Forward Air Corp.

Brink®s Co.

Beacon Roofing Supply Inc.
UniFirst Corp.

Alliance Data Systems Corp.
Mercury Systems Inc.

Badger Meter Inc.

Itron Inc.

Helios Technologies Inc.
Welbilt Inc.

Kennametal Inc.

Shift4 Payments Inc. Class A
Otter Tail Corp.

Belden Inc.

Bloom Energy Corp. Class A
Terex Corp.

ArcBest Corp.

Albany International Corp. Class A
Vicor Corp.

Masonite International Corp.
Encore Wire Corp.
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2,728,723 120,691
2,990,382 120,034
797,697 115,483
2,645,884 114,011
2,325,879 111,363
922,287 108,931
1,325,289 107,348
1,285,866 105,994
2,909,421 105,903
1,373,415 104,009
2,961,552 102,766
2,857,726 102,449
1,683,754 101,413
3,282,460 100,443
635,942 99,557
967,820 99,395
1,061,149 95,535
2,625,749 95,446
995,566 94,838
3,637,004 94,671
1,121,334 94,259
994,532 94,043
893,113 93,053
1,058,973 91,580
1,814,193 90,673
5,072,201 90,488
1,927,947 90,151
1,516,733 90,124
2,087,535 89,430
3,564,515 88,293
863,110 85,396
1,638,947 85,209
1,635,248 84,330
1,055,820 83,864
599,249 83,727
1,054,844 83,396
679,083 82,230
1,237,632 81,152
1,411,240 80,935
383,535 80,696
1,192,151 79,361
1,428,652 78,662
736,819 78,515
1,139,675 78,001
734,707 77,269
3,239,407 77,001
2,106,045 75,628
1,298,744 75,236
1,045,131 74,643
1,130,769 74,325
3,352,630 73,523
1,669,994 73,396
612,317 73,386
816,885 72,253
564,546 71,686
597,723 70,501
485,493 69,474
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ABM Industries Inc.
Atlas Air Worldwide Holdings Inc.

Hub Group Inc. Class A
Werner Enterprises Inc.

Dycom Industries Inc.
Alight Inc. Class A
Virgin Galactic Holdings Inc.

SPX Corp.
Trinity Industries Inc.
Brady Corp. Class A

GMS Inc.
Flywire Corp.
Hayward Holdings Inc.

Kratos Defense & Security Solutions Inc.

Moog Inc. Class A
JELD-WEN Holding Inc.

Verra Mobility Corp. Class A
Mueller Water Products Inc. Class A
EnPro Industries Inc.

Barnes Group Inc.

ESCO Technologies Inc.

Maxar Technologies Inc.

Allegheny Technologies Inc.

Nikola Corp.
ManTech International Corp. Class A
McGrath RentCorp

0-1 Glass Inc.
Green Dot Corp. Class A

Ferro Corp.
Granite Construction Inc.

Air Transport Services Group Inc.

Meritor Inc.
TTEC Holdings Inc.
Lindsay Corp.

Gates Industrial Corp. plc

0SI Systems Inc.
TriMas Corp.

Greif Inc. Class A
Astec Industries Inc.

TaskUS Inc. Class A

AeroVironment Inc.
Griffon Corp.

Kforce Inc.
Greenbrier Cos. Inc.
Tennant Co.

Proto Labs Inc.
Schneider National Inc. Class B

ZipRecruiter Inc. Class A
H&E Equipment Services Inc.

CryoPort Inc.

Standex International Corp.
Deluxe Corp.

AAR Corp.

AZZ Inc.
ADT Inc.
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1,691,816
732,899

813,186
1,431,092
722,384
6,185,984
4,876,238
1,086,448
2,083,489
1,152,811
1,029,518
1,615,612
2,337,758
3,117,439
733,788
2,184,619
3,729,309
3,970,678
518,455
1,210,556
623,586
1,736,743
3,193,436
5,125,817
693,186
609,968
3,934,611
1,304,788
2,091,024
1,152,569
1,491,307
1,759,048
472,348
274,485
2,568,524
428,462
1,075,399
640,245
542,821
683,734
591,785
1,280,116
484,309
791,801
440,475
692,926
1,307,513
1,409,296
788,348
587,550
311,927
1,067,974
843,750

590,791
3,852,795

69,111
68,980

68,503
68,206

67,731
66,870
65,244
64,839
62,921
62,137
61,884
61,490
61,319
60,478
59,415
57,587
57,543
57,178
57,066
56,400
56,117
51,286
50,871
50,592

50,554
48,956

47,333
47,286

45,647
44,604

43,815

43,589
42,771
41,722

40,865

39,933
39,790
38,652
37,601

36,894

36,708
36,458
36,430
36,336
35,696

35,582
35,185

35,148
34,900

34,765
34,518
34,293
32,932

32,665
32,402
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FARO Technologies Inc. 455,351 31,884
Primoris Services Corp. 1,313,464 31,497

*
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Evo Payments Inc. Class A
Enerpac Tool Group Corp. Class A
Kaman Corp.

CoreCivic Inc.
Apogee Enterprises Inc.
Pitney Bowes Inc.

Cimpress plc

Gibraltar Industries Inc.
Huron Consulting Group Inc.
Desktop Metal Inc. Class A
TrueBlue Inc.

Core & Main Inc. Class A
Gorman-Rupp Co.
Wabash National Corp.

First Advantage Corp.

Conduent Inc.
Quanex Building Products Corp.

Mirion Technologies Inc.
Heartland Express Inc.

Ranpak Holdings Corp. Class A
BTRS Holdings Inc. Class A
PureCycle Technologies Inc.
Hyliion Holdings Corp.
BrightView Holdings Inc.
Latch Inc.

Danimer Scientific Inc.
Forrester Research Inc.
Advantage Solutions Inc.
Enovix Corp.

Loyalty Ventures Inc.
Kelly Services Inc. Class A

Triumph Group Inc.

Thermon Group Holdings Inc.
CIRCOR International Inc.
American Woodmark Corp.

CS Disco Inc.

Tutor Perini Corp.

Hillman Solutions Corp.
Payoneer Global Inc.

Paymentus Holdings Inc. Class A
REV Group Inc.

Velodyne Lidar Inc.
Pactiv Evergreen Inc.
National Presto Industries Inc.

AvidXchange Holdings Inc.
Hyster-Yale Materials Handling Inc.

Vivint Smart Home Inc.

View Inc.

Greif Inc. Class B

Kronos Worldwide Inc.
International Seaways Inc.

Sterling Check Corp.
Proterra Inc.
90/287

1,218,036
1,531,239
715,409

3,091,379
600,486
4,295,948

391,428
419,992
549,167
5,433,786
915,059

801,033
536,476
1,171,307

1,176,263

4,100,660
864,552

2,010,001
1,224,914

542,194
2,569,436
2,040,307
3,109,891
1,359,254
2,526,141
2,151,554

295,972
2,042,368

547,186

493,062
883,023

787,369
858,976
519,914
213,494
371,043
1,044,607
1,161,810
1,694,113
352,208
830,279
2,507,126
910,308
136,175
736,011
266,416
1,069,525
2,515,276
161,641
598,477
593,737
361,279
816,181

31,182
31,054
30,870

30,821
28,913
28,482

28,030
28,005
27,403
26,897
25,320

24,303
23,900
22,864

22,396

21,898
21,424

21,045
20,603

20,376
20,093
19,526
19,281
19,138
19,123
18,331
17,382
16,380
14,927

14,826
14,808

14,590
14,542
14,131
13,920
13,265
12,922
12,489
12,452

12,320
11,748

11,633
11,543
11,170
11,084
10,950
10,460
9,835
9,663
8,983
8,716
7,410
7,207
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Velo3D Inc. 918,025 7,170
Joby Aviation Inc. 747,518 5,457
IHS Holding Ltd. 49,439 697
Legalzoom.com Inc. 27,584 443
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Bill.com Holdings Inc.

Remitly Global Inc.
Macquarie Infrastructure Holdings LLC

(9.4 )
VICI Properties Inc.
Kimco Realty Corp.
Equity LifeStyle Properties Inc.
Medical Properties Trust Inc.

Jones Lang LaSalle Inc.

Life Storage Inc.

CubeSmart

Rexford Industrial Realty Inc.
American Homes 4 Rent Class A
CyrusOne Inc.

Gaming & Leisure Properties Inc.
Federal Realty Investment Trust
Lamar Advertising Co. Class A
EastGroup Properties Inc.
Americold Realty Trust

First Industrial Realty Trust Inc.
Apartment Income REIT Corp.
STORE Capital Corp.

National Retail Properties Inc.
STAG Industrial Inc.

American Campus Communities Inc.
Kilroy Realty Corp.

Vornado Realty Trust

Brixmor Property Group Inc.

Healthcare Trust of America Inc. Class A

Omega Healthcare Investors Inc.
Regency Centers Corp.

Terreno Realty Corp.

Innovative Industrial Properties Inc.

Host Hotels & Resorts Inc.
Cousins Properties Inc.

Spirit Realty Capital Inc.
Rayonier Inc.

Douglas Emmett Inc.

National Storage Affiliates Trust
Agree Realty Corp.

Ryman Hospitality Properties Inc.
SL Green Realty Corp.

Kite Realty Group Trust
Healthcare Realty Trust Inc.
Highwoods Properties Inc.

Hannon Armstrong Sustainable Infrastructure Capital Inc.

LXP Industrial Trust
DigitalBridge Group Inc.
Park Hotels & Resorts Inc.
Howard Hughes Corp.

Physicians Realty Trust
Outfront Media Inc.

Redfin Corp.
PotlatchDeltic Corp.

PS Business Parks Inc.
Broadstone Net Lease Inc.
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1,402 349
2,752 57
2,195 8
27,027,945

15,878,091 478,089
15,553,798 383,401
4,176,934 366,150
15,047,641 355,576
1,273,225 342,930
2,070,525 317,163
5,472,562 311,443
3,827,676 310,463
6,743,931 294,103
3,203,040 287,377
5,716,006 278,141
1,963,231 267,628
2,190,098 265,659
1,027,412 234,096
6,729,842 220,671
3,294,537 218,098
3,959,584 216,470
6,194,820 213,102
4,432,547 213,073
4,420,100 211,988
3,509,371 201,052
2,938,910 195,320
4,591,359 192,194
7,487,714 190,263
5,574,895 186,146
6,029,804 178,422
2,162,467 162,942
1,889,192 161,129
603,727 158,726
9,006,615 156,625
3,752,884 151,166
3,112,404 149,987
3,610,692 145,727
4,202,822 140,795
2,023,070 139,996
1,761,485 125,700
1,317,463 121,154
1,681,497 120,563
5,517,084 120,162
3,720,327 117,711
2,630,619 117,299
2,134,575 113,389
7,142,974 111,573
12,943,558 107,820
5,658,505 106,833
1,042,111 106,066
5,559,335 104,682
3,667,011 98,349
2,524,187 96,904
1,607,219 96,787
520,900 95,934
3,861,872 95,852
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Hudson Pacific Properties Inc. 3,841,115 94,914
EPR Properties 1,884,203 89,481
JBG SMITH Properties 3,099,751 88,994
Essential Properties Realty Trust Inc. 3,062,704 88,298
Apple Hospitality REIT Inc. 5,454,598 88,092
Macerich Co. 5,097,298 88,081
Uniti Group Inc. 5,949,337 83,350
Cushman & Wakefield plc 3,659,129 81,379
Newmark Group Inc. Class A 4,336,532 81,093
Corporate Office Properties Trust 2,822,956 78,958
Sabra Health Care REIT Inc. 5,792,999 78,437
Equity Commonwealth 2,894,429 74,966
Pebblebrook Hotel Trust 3,308,592 74,013
SITE Centers Corp. 4,509,063 71,378
Kennedy-Wilson Holdings Inc. 2,981,493 71,198
Sunstone Hotel Investors Inc. 5,518,938 64,737
National Health Investors Inc. 1,093,825 62,862
RLJ Lodging Trust 4,173,248 58,133
Brandywine Realty Trust 4,297,231 57,669
Piedmont Office Realty Trust Inc. Class A 3,113,860 57,233
Retail Opportunity Investments Corp. 2,893,515 56,713
eXp World Holdings Inc. 1,671,999 56,330
Compass Inc. Class A 6,144,826 55,856
CareTrust REIT Inc. 2,438,934 55,681
Washington REIT 2,127,161 54,987
Urban Edge Properties 2,786,522 52,944
Xenia Hotels & Resorts Inc. 2,865,591 51,896
DiamondRock Hospitality Co. 5,288,793 50,825
Realogy Holdings Corp. 2,933,159 49,306
Acadia Realty Trust 2,215,192 48,358
Tanger Factory Outlet Centers Inc. 2,482,427 47,861
American Assets Trust Inc. 1,212,543 45,507
InvenTrust Properties Corp. 1,610,282 43,896
Alexander & Baldwin Inc. 1,723,974 43,254
St. Joe Co. 812,721 42,302
Industrial Logistics Properties Trust 1,643,461 41,169
Safehold Inc. 507,216 40,501
Centerspace 361,836 40,128
Global Net Lease Inc. 2,611,848 39,909
Paramount Group Inc. 4,649,652 38,778
Empire State Realty Trust Inc. Class A 4,330,007 38,537
Service Properties Trust 4,137,863 36,372
Veris Residential Inc. 1,941,822 35,691
LTC Properties Inc. 1,011,256 34,524
Marcus & Millichap Inc. 660,856 34,008
Getty Realty Corp. 979,196 31,422
Office Properties Income Trust 1,246,913 30,973
American Finance Trust Inc. Class A 3,088,610 28,199
Apartment Investment & Management Co. Class A 3,616,537 27,920
RPT Realty 2,083,324 27,875
GEO Group Inc. 2,995,771 23,217
Douglas Elliman Inc. 1,659,645 19,086
Universal Health Realty Income Trust 318,978 18,970
Diversified Healthcare Trust 6,115,512 18,897
Saul Centers Inc. 333,703 17,693
Franklin Street Properties Corp. 2,371,078 14,108

Phillips Edison & Co. Inc. 420,199 13,883
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RMR Group Inc. Class A 395,822 13,727
Alexander®s Inc. 52,304 13,615
Summit Hotel Properties Inc. 1,296,915 12,658
Bridge Investment Group Holdings Inc. Class A 471,288 11,768
Seritage Growth Properties Class A 790,898 10,495
Forestar Group Inc. 446,757 9,717
Urstadt Biddle Properties Inc. Class A 412,800 8,793
Offerpad Solutions Inc. 1,118,166 7,156
Spirit MTA REIT 529,410 142
Urstadt Biddle Properties Inc. 787 15

13,181,817

(13.0 )

Entegris Inc. 3,419,055 473,813
Nuance Communications Inc. 8,071,596 446,521
Ceridian HCM Holding Inc. 3,436,386 358,965
Wolfspeed Inc. 2,931,481 327,652
PTC Inc. 2,676,256 324,228
Dynatrace Inc. 5,035,232 303,876
Synaptics Inc. 990,894 286,874
Lattice Semiconductor Corp. 3,454,831 266,229
Avalara Inc. 1,992,715 257,279
Aspen Technology Inc. 1,688,133 256,934
Manhattan Associates Inc. 1,596,448 248,232
Guidewire Software Inc. 2,101,568 238,591
Arrow Electronics Inc. 1,758,144 236,066
Five9 Inc. 1,716,204 235,669
Smartsheet Inc. Class A 3,018,100 233,752
Jabil Inc. 3,255,008 228,990
Elastic NV 1,857,283 228,613
Pure Storage Inc. Class A 6,829,611 222,304
Silicon Laboratories Inc. 1,013,952 209,300
DXC Technology Co. 6,361,990 204,792
Azenta Inc. 1,875,387 193,371
Vertiv Holdings Co. Class A 7,582,182 189,327
F5 Inc. 772,327 188,996
Concentrix Corp. 1,056,044 188,631
11-VI Inc. 2,677,459 182,951
Ambarella Inc. 878,446 178,228
Universal Display Corp. 1,069,676 176,529
Nutanix Inc. Class A 5,329,463 169,797
KBR Inc. 3,539,699 168,560
Anaplan Inc. 3,502,487 160,589
Rapid7 Inc. 1,352,405 159,165
Zendesk Inc. 1,524,384 158,978
CACI International Inc. Class A 588,631 158,465
Leidos Holdings Inc. 1,770,574 157,404
Dolby Laboratories Inc. Class A 1,642,164 156,367
Novanta Inc. 852,501 150,321
New Relic Inc. 1,319,450 145,087
Semtech Corp. 1,623,420 144,371
Asana Inc. Class A 1,919,588 143,105
Blackline Inc. 1,330,434 137,753

CMC Materials Inc. 716,730 137,390
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Power Integrations Inc.
Digital Turbine Inc.
NCR Corp.

Workiva Inc. Class A
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1,445,158
2,193,286
3,327,093
1,024,349

0000000000000000000
134,241

133,769
133,749
133,667
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Cirrus Logic Inc.
Varonis Systems Inc.

MaxLinear Inc. Class A
National Instruments Corp.

SPS Commerce Inc.
Rogers Corp.

Ziff Davis Inc.
Tenable Holdings Inc.
Change Healthcare Inc.

Onto Innovation Inc.
TD SYNNEX Corp.
CDK Global Inc.

Science Applications International Corp.

Qualys Inc.
Procore Technologies Inc.

Diodes Inc.
Pegasystems Inc.

Sailpoint Technologies Holdings Inc.
Dun & Bradstreet Holdings Inc.
DigitalOcean Holdings Inc.

Fabrinet

Teradata Corp.

Q2 Holdings Inc.

Perficient Inc.

SiTime Corp.

Envestnet Inc.
Avnet Inc.

Mandiant Corp.
Upwork Inc.

MACOM Technology Solutions Holdings Inc.

Alarm.com Holdings Inc.
Blackbaud Inc.

Box Inc. Class A

Altair Engineering Inc. Class A
Insight Enterprises Inc.
Alteryx Inc. Class A

FormFactor Inc.

Fastly Inc. Class A
Advanced Energy Industries Inc.

MicroStrategy Inc. Class A
Switch Inc. Class A

Cargurus Inc. Class A
Kyndryl Holdings Inc.
Rambus Inc.

nCino Inc.

LiveRamp Holdings Inc.
Sprout Social Inc. Class A
Verint Systems Inc.

E2open Parent Holdings Inc.
Xerox Holdings Corp.

IPG Photonics Corp.
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1,440,757
2,704,869

1,741,350
2,993,651

906,752
472,697
1,154,337
2,301,295
5,889,084

1,242,457
1,090,096
2,982,905
1,450,961

881,197
1,496,609

1,077,966
1,030,075

2,350,239
5,434,131
1,376,636
933,418
2,600,027
1,359,839
831,422
362,938

1,308,912
2,503,952

5,743,648
2,911,074
1,228,043
1,133,619
1,213,855
3,629,517
1,216,975

879,046
1,503,347
1,969,698

2,515,657
949,037

157,854
2,901,112

2,433,088
4,519,518
2,756,424
1,463,503
1,630,411

861,814
1,487,509

6,800,661
3,368,262

437,351

132,578
131,943

131,280
130,733

129,076
129,046
127,970
126,732
125,909

125,774
124,663
124,506
121,286

120,918
119,684

118,371
115,183

113,611
111,345
110,585
110,582
110,423
108,026
107,495
106,174

103,849
103,238

100,744
99,442
96,156
96,142
95,870
95,057
94,096
93,706
90,952
90,055

89,180
86,419

85,950
83,088

81,849
81,803
81,011
80,288
78,178
78,158
78,109

76,575
76,257

75,286
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CommVault Systems Inc. 1,089,809 75,110
Cerence Inc. 972,113 74,503
Vishay Intertechnology Inc. 3,344,978 73,155
Plexus Corp. 704,405 67,545
Momentive Global Inc. 3,191,542 67,501
Shutterstock Inc. 597,776 66,281
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3D Systems Corp. 3,062,014 65,956
Everbridge Inc. 970,563 65,348
Appian Corp. 999,911 65,204
Sanmina Corp. 1,540,490 63,869
Yelp Inc. Class A 1,741,139 63,099
Jamf Holding Corp. 1,650,365 62,730
Amkor Technology Inc. 2,463,857 61,079
Bottomline Technologies DE Inc. 1,081,558 61,076
Allegro MicroSystems Inc. 1,672,160 60,499
Vimeo Inc. 3,338,283 59,956
PagerDuty Inc. 1,723,089 59,877
McAfee Corp. Class A 2,305,192 59,451
NetScout Systems Inc. 1,764,159 58,358
LivePerson Inc. 1,616,435 57,739
C3.ai Inc. Class A 1,772,804 55,400
Magnite Inc. 3,158,984 55,282
Duck Creek Technologies Inc. 1,831,110 55,135
Allscripts Healthcare Solutions Inc. 2,965,048 54,705
Zuora Inc. Class A 2,907,418 54,311
Progress Software Corp. 1,104,607 53,319
Appfolio Inc. Class A 439,368 53,190
Covetrus Inc. 2,602,382 51,970
Xperi Holding Corp. 2,629,747 49,729
Super Micro Computer Inc. 1,091,635 47,977
BigCommerce Holdings Inc. 1,351,286 47,795
SentinelOne Inc. Class A 946,141 47,771
Amplitude Inc. Class A 890,378 47,137
Confluent Inc. Class A 612,285 46,681
DoubleVerify Holdings Inc. 1,396,917 46,489
Schrodinger Inc. 1,319,049 45,942
CSG Systems International Inc. 781,920 45,054
Methode Electronics Inc. 912,957 44,890
Ping ldentity Holding Corp. 1,891,638 43,281
Avaya Holdings Corp. 2,005,988 39,719
TTM Technologies Inc. 2,499,772 37,247
Veeco Instruments Inc. 1,294,742 36,861
JFrog Ltd. 1,235,422 36,692
Bumble Inc. Class A 1,058,767 35,850
PROS Holdings Inc. 999,368 34,468
Eventbrite Inc. Class A 1,946,289 33,943
Bandwidth Inc. Class A 465,558 33,408
Unisys Corp. 1,598,879 32,889
Informatica Inc. Class A 867,028 32,063
Sumo Logic Inc. 2,354,434 31,926
Vroom Inc. 2,754,397 29,720
Yext Inc. 2,930,365 29,069
Olo Inc. Class A 1,361,503 28,333
Paycor HCM Inc. 899,899 25,926
Parsons Corp. 767,479 25,826
Skillz Inc. Class A 3,413,563 25,397

nLight Inc. 1,057,607 25,330
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CEVA Inc. 560,626 24,241
Consensus Cloud Solutions Inc. 399,777 23,135
ScanSource Inc. 655,120 22,982
KnowBed4 Inc. Class A 985,168 22,600
Benchmark Electronics Inc. 832,078 22,549
PubMatic Inc. Class A 657,660 22,393
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Aeva Technologies Inc.
Thoughtworks Holding Inc.
Squarespace Inc. Class A
Samsara Inc. Class A

Freshworks Inc. Class A
Ebix Inc.

Telos Corp.

N-able Inc.

Alkami Technology Inc.
ON24 Inc.

Ouster Inc.

Datto Holding Corp.
Braze Inc. Class A
Groupon Inc.

Vivid Seats Inc. Class A
SolarWinds Corp.

SEMrush Holdings Inc. Class A
lonQ Inc.

Vertex Inc. Class A

Clear Secure Inc. Class A
Expensify Inc. Class A
Rackspace Technology Inc.
Enfusion Inc. Class A
Matterport Inc.

Diebold Nixdorf Inc.
MediaAlpha Inc. Class A

CCC Intelligent Solutions Holdings Inc.

Xometry Inc. Class A

Nextdoor Holdings Inc.
ForgeRock Inc. Class A
SmartRent Inc. Class A
Sprinklr Inc. Class A
MeridianLink Inc.

Intapp Inc.

Couchbase Inc.

Zeta Global Holdings Corp. Class A
WM Technology Inc.

AvePoint Inc.

SecureWorks Corp. Class A
BuzzFeed Inc.

Viant Technology Inc. Class A
NerdWallet Inc. Class A
EngageSmart Inc.

ON Semiconductor Corp.
UserTesting Inc.

EverCommerce Inc.

Media General Inc. CVR

1.6 )
Ciena Corp.
Cable One Inc.
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2,954,199
767,458
694,134
704,477

736,861
634,772

1,200,068
1,606,131
883,586
955,974
3,126,291
614,649
205,170
645,158

1,350,528
1,014,427

634,194
723,983
750,076
371,363
259,014
804,017
492,575
456,369
955,814
554,792
747,272
156,232
1,003,534
282,576
725,741
429,238
309,661
231,651
212,237
592,783
803,148
664,099
260,031
660,912
315,936
169,794
21,874
6,320
27,603
8,305
2,474,410

3,908,312
144,815

22,334
20,576
20,477
19,803

19,350
19,297

18,505
17,828
17,725
16,586
16,257
16,196
15,831
14,942

14,694
14,395

13,223
12,091
11,904
11,650
11,397
10,830
10,315
9,419
8,650
8,566
8,511
8,007
7,918
7,542
7,025
6,812
6,682
5,828
5,297
4,991
4,803
4,177
4,153
3,523
3,066
2,640
528
429
232
131

96

18,307,035

300,823
255,374



EDINETOOOO
OO000D0O000DO00DO00O0O(EL4945)
Ooooooooooooooooooad

Lumentum Holdings Inc. 1,732,198 183,215
Frontier Communications Parent Inc. 6,163,387 181,758
Juniper Networks Inc. 4,101,759 146,474
Vonage Holdings Corp. 6,049,932 125,778
Iridium Communications Inc. 2,997,096 123,750
Viavi Solutions Inc. 5,983,954 105,437
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Cogent Communications Holdings Inc.

Viasat Inc.

CommScope Holding Co. Inc.
InterDigital Inc.

Calix Inc.
Telephone & Data Systems Inc.

fuboTV Inc.

8x8 Inc.

Infinera Corp.

Altice USA Inc. Class A

Plantronics Inc.
Shenandoah Telecommunications Co.

WideOpenWest Inc.
ADTRAN Inc.

Globalstar Inc.
EchoStar Corp. Class A
NETGEAR Inc.

United States Cellular Corp.
ATN International Inc.

Gogo Inc.

B.1 )
Atmos Energy Corp.
Essential Utilities Inc.
NRG Energy Inc.
UGl Corp.
Pinnacle West Capital Corp.
OGE Energy Corp.

Sunrun Inc.
National Fuel Gas Co.
IDACORP Inc.

Evoqua Water Technologies Corp.
Stericycle Inc.

Clean Harbors Inc.

Portland General Electric Co.
Black Hills Corp.

Hawaiian Electric Industries Inc.

Casella Waste Systems Inc. Class A
ONE Gas Inc.

New Jersey Resources Corp.
Southwest Gas Holdings Inc.
PNM Resources Inc.

American States Water Co.
California Water Service Group
Ormat Technologies Inc.

ALLETE Inc.

Spire Inc.

NorthWestern Corp.

Avista Corp.

MGE Energy Inc.

South Jersey Industries Inc.
Clearway Energy Inc. Class C

Sunnova Energy International Inc.
Northwest Natural Holding Co.
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1,078,937
1,758,034

5,144,457
770,474

682,771
2,562,139

3,102,245
2,742,227
4,565,612
2,702,950

1,030,541
1,184,403

1,343,949
1,250,513

23,045,037
928,239
692,859

417,749
266,050

635,461

3,345,045
5,748,580
6,178,382
5,286,735
2,847,013
5,057,055

4,959,725
2,302,282
1,274,155
3,041,388
2,315,353
1,234,773
2,253,182
1,608,772
2,618,268

1,269,633
1,349,961
2,416,240
1,414,554
2,170,342

931,458
1,325,977
1,128,890
1,323,735
1,237,179
1,361,849
1,793,093

909,656
2,832,575
2,053,274

2,263,488
768,528

78,957
78,303

56,795
55,189

54,601
51,627

48,147
45,960
43,784
43,734

30,236
30,202

28,922
28,549

26,732
24,459
20,238

13,167
10,629

8,598

2,201,438

350,460
308,641
266,165
242,714
200,971
194,090

170,119
147,208
144,374

142,185
138,088

123,193
119,238
113,531
108,658

108,452
104,743
99,211
99,089
98,989
96,350
95,285
89,521
87,830
80,689
77,843
76,189
74,819
73,987
73,979

63,197
37,489
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Harsco Corp. 1,987,373 33,209
Clearway Energy Inc. Class A 885,843 29,658
* Archaea Energy Inc. 604,535 11,051
4,281,215
( $95,237,674) 139,631,720
a.s )
1.5 )

3.4 vanguard Market Liquidity Fund, 0.090

( $2,098,079) 20,985,587 2,098,349
(100.8 )
( $97,335,753) 141,730,069
(-0.8 ) (1,179,658)
(100 ) 140,550,411
(18,111,326 )
1,270,062,000
1,372,627,000 1,343,983,000
28,644,000
CVR Contingent Value Rights
REIT Real Estate Investment Trust

E-mini 2000 2022 2,506 281,023 3,347
E-mini S&P 400 2022 1,824 517,596 12,129
15,476
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Avalara Inc. 2022 31 BOANA 12,571 (0.071)1 - (952)

Bandwidth Inc. Class A 2022 31 BOANA 6,306 (0.000)1 6 -

New York Community

Bancorp Inc. 2022 31 BOANA 4,193 (0.623)1 79 -

Ollie"s Bargain Outlet 5

Holdings Inc. 2022 31 GSI 14,754 (0.109) 603 -

Popular Inc. 2022 31 BOANA 10,895 (0.474)1 643 -

Signature Bank 2023 31 BOANA 76,065 (0.836)1 4,783 -

United Therapeutics Corp. 2022 31 BOANA 22,740 (0.072)1 3,188 -
9,302 (952)

LIBOR
M-

BOANA-Bank of America, N.A.
GSI1-Goldman Sachs International.

2021 12 31 466,000
6,880,000
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2020 12 31
SEC
N-PORT N-
PORT SEC Wwww . Sec.gov
(99.49 )
(3.65 )
Mosaic Co. 8,090,902 186,172
Scotts Miracle-Gro Co. 925,577 184,319
Reliance Steel & Aluminum Co. 1,514,677 181,383
Steel Dynamics Inc. 4,740,191 174,771
Royal Gold Inc. 1,556,050 165,502
Cleveland-Cliffs Inc. 9,462,877 137,780
Timken Co. 1,608,430 124,428
Huntsman Corp. 4,708,882 118,381
Ashland Global Holdings Inc. 1,436,669 113,784
Rexnord Corp. 2,709,597 107,002
Valvoline Inc. 4,396,294 101,730
* RBC Bearings Inc. 565,395 101,228
CF Industries Holdings Inc. 2,537,982 98,245
* Alcoa Corp. 4,206,681 96,964
Chemours Co. 3,900,148 96,685
Hexcel Corp. 1,980,521 96,036
Balchem Corp. 767,699 88,454
Element Solutions Inc. 4,983,038 88,349
Avient Corp. 2,168,895 87,363
W R Grace & Co. 1,569,685 86,050
Olin Corp. 3,368,233 82,724
NewMarket Corp. 207,461 82,630
Hecla Mining Co. 12,592,994 81,603
Quaker Chemical Corp. 317,264 80,392
United States Steel Corp. 4,702,090 78,854
UFP Industries Inc. 1,378,091 76,553
* Univar Solutions Inc. 4,017,223 76,367
Sensient Technologies Corp. 1,003,856 74,054
* Ingevity Corp. 977,356 74,015
*,1 MP Materials Corp. 2,032,334 65,380
Stepan Co. 505,647 60,334
Cabot Corp. 1,341,139 60,190

Commercial Metals Co. 2,844,924 58,435
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Coeur Mining Inc.
Innospec Inc.
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5,194,578 53,764
582,532 52,853
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Minerals Technologies Inc.
Compass Minerals International Inc.
Mueller Industries Inc.

Boise Cascade Co.

Worthington Industries Inc.
Domtar Corp.

Kaiser Aluminum Corp.
Arconic Corp.

Carpenter Technology Corp.
GCP Applied Technologies Inc.
GrafTech International Ltd.
Westlake Chemical Corp.
Materion Corp.

Tronox Holdings plc Class A
Schweitzer-Mauduit
International Inc.

Kraton Corp.

Schnitzer Steel Industries Inc.
Class A
Glatfelter Corp.

Koppers Holdings Inc.

PQ Group Holdings Inc.

Century Aluminum Co.

Tredegar Corp.

American Vanguard Corp.

FutureFuel Corp.

Hycroft Mining Holding Corp. Warrants Exp. 10/22/2022

(15.11 )
Caesars Entertainment Inc.

Pool Corp.

Penn National Gaming Inc.

Etsy Inc.

Chegg Inc.

Bright Horizons Family Solutions Inc.
Zynga Inc. Class A

Five Below Inc.

Floor & Decor Holdings Inc. Class A
1AA Inc.

Burlington Stores Inc.

Tapestry Inc.

Liberty Media Corp.-Liberty Formula One Class C
Gentex Corp.

L Brands Inc.

Newell Brands Inc.

Service Corp. International

Deckers Outdoor Corp.

Norwegian Cruise Line Holdings Ltd.
Williams-Sonoma Inc.
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803,313
805,455
1,280,472
927,677
838,957
1,306,700
376,647
1,164,230
1,133,445
1,379,527
2,922,259
377,655
480,281
2,037,608

739,391
715,130

571,138
1,080,713
484,029
992,766
1,199,730
683,532
587,464
622,826
19

4,694,200
905,396
3,500,983
1,494,819
2,901,551
1,437,027
24,315,680
1,325,100
2,342,609
3,188,585
785,361
6,578,195
4,664,713
5,824,475
5,272,159
9,055,323
3,895,123
666,147
7,488,868
1,819,047

49,902
49,713
44,957
44,343
43,072
41,357
37,250
34,694
33,006
32,626
31,151
30,817
30,604
29,790

29,731
19,873

18,225
17,702
15,082
14,157
13,233
11,415

9,117

7,910

4,182,501

348,638
337,260
302,380
265,943
262,097
248,591
239,996
231,866
217,511
207,194
205,411
204,450
198,717
197,624
196,072
192,244
191,251
191,038
190,442
185,252
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New York Times Co. Class A 3,551,741 183,874
Nielsen Holdings plc 8,465,550 176,676
Lithia Motors Inc. Class A 588,442 172,219
SiteOne Landscape Supply Inc. 1,048,656 166,348
RH 370,225 165,683
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Churchill Downs Inc.

Terminix Global Holdings Inc.
PVH Corp.

Alaska Air Group Inc.

Kohl’ s Corp.

Planet Fitness Inc. Class A
Capri Holdings Ltd.

Dolby Laboratories Inc. Class A
Mattel Inc.

Leggett & Platt Inc.

Gap Inc.

Marriott Vacations Worldwide Corp.

Harley-Davidson Inc.

Vail Resorts Inc.

Polaris Inc.

Wyndham Hotels & Resorts Inc.
AutoNation Inc.

YETI Holdings Inc.

Tempur Sealy International Inc.
Texas Roadhouse Inc. Class A

BJ'" s Wholesale Club Holdings Inc.

Hanesbrands Inc.

Toll Brothers Inc.

Thor Industries Inc.

Skechers U.S.A. Inc. Class A
Aramark

Lear Corp.

Interpublic Group of Cos. Inc.
Nexstar Media Group Inc. Class A
Ralph Lauren Corp. Class A
JetBlue Airways Corp.

Fox Factory Holding Corp.
Grand Canyon Education Inc.
American Airlines Group Inc.
frontdoor Inc.

Qurate Retail Inc. Class A
Foot Locker Inc.

Carter’ s Inc.

Crocs Inc.

Mohawk Industries Inc.

AMERCO

Wingstop Inc.

Wendy’ s Co.

Wyndham Destinations Inc.
Choice Hotels International Inc.
Sabre Corp.

National Vision Holdings Inc.
PROG Holdings Inc.

Murphy USA Inc.
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842,638
3,132,361
1,685,281
2,933,900
3,740,721
1,939,670
3,571,896
1,524,137
8,250,649
3,141,770
6,651,200

973,575
3,634,653

477,470
1,389,878
2,209,848
1,874,967
1,858,075
4,648,094
1,565,970
3,254,147
8,262,027
2,692,167
1,247,292
3,214,184
3,001,637

712,410
4,624,467

991,926
1,029,245
7,328,308

988,938
1,111,014
6,557,668
2,026,095
9,195,139
2,475,629
1,035,015
1,521,045

675,351

209,381

704,026
4,254,723
2,036,382

855,816
7,523,766
1,921,420
1,603,563

644,305

164,137
159,782
158,231
152,563
152,210
150,577
150,020
148,039
143,974
139,180
134,288
133,594
133,392
133,195
132,428
131,353
130,854
127,222
125,499
122,396
121,315
120,460
117,028
115,986
115,518
115,503
113,295
108,767
108,308
106,774
106,554
104,541
103,446
103,414
101,730
100,871
100,114

97,364

95,309

95,191

95,051

93,319

93,264

91,352

91,341

90,436

87,021

86,384

84,320
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Visteon Corp. 659,955 82,838
Macy’ s Inc. 7,361,679 82,819
Nordstrom Inc. 2,619,106 81,742
Madison Square Garden Sports Corp. 440,999 81,188
Stamps.com Inc. 411,461 80,725
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Stitch Fix Inc. Class A

Scientific Games Corp.

Boyd Gaming Corp.

Dick’ s Sporting Goods Inc.

Under Armour Inc. Class A

Taylor Morrison Home Corp. Class A
Cracker Barrel Old Country Store Inc.
Meritage Homes Corp.

LCI Industries

Shake Shack Inc. Class A

H&R Block Inc.

TEGNA Inc.

American Eagle Outfitters Inc.
Columbia Sportswear Co.

KB Home

Under Armour Inc. Class C

Hyatt Hotels Corp. Class A

Ollie’ s Bargain Outlet Holdings Inc.
Dana Inc.

Steven Madden Ltd.

Six Flags Entertainment Corp.

2U 1Inc.

Asbury Automotive Group Inc.
Hilton Grand Vacations Inc.

Papa John’ s International Inc.
Allegiant Travel Co. Class A
Wolverine World Wide Inc.

Brinker International Inc.
Goodyear Tire & Rubber Co.

MDC Holdings Inc.

Sonos Inc.

TripAdvisor Inc.

KAR Auction Services Inc.

Spirit Airlines Inc.

Dorman Products Inc.

Extended Stay America Inc.
Selectquote Inc.

Strategic Education Inc.

Group 1 Automotive Inc.

iRobot Corp.

Digital Turbine Inc.

World Wrestling Entertainment Inc. Class A
TRI Pointe Group Inc.

Sleep Number Corp.

Coty Inc. Class A

Gentherm Inc.

Bed Bath & Beyond Inc.

Kontoor Brands Inc.

Madison Square Garden Entertainment Corp.
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1,366,998
1,918,804
1,852,380
1,404,348
4,559,731
2,925,387
562,367
891,341
566,931
863,917
4,568,236
5,187,283
3,546,961
785,813
2,039,845
4,566,208
911,368
817,589
3,421,325
1,874,053
1,911,718
1,624,724
433,725
2,016,187
743,503
330,289
1,942,519
1,072,951
5,516,384
1,232,162
2,543,393
2,016,740
3,062,565
2,314,107
650,127
3,788,223
2,698,351
577,468
412,153
667,580
947,624
1,105,532
3,000,383
624,753
7,262,161
774,641
2,835,629
1,219,399
464,699

80,270
79,611
79,504
78,938
78,291
75,036
74,187
73,821
73,520
73,243
72,452
72,363
71,187
68,664
68,376
67,945
67,669
66,854
66,784
66,192
65,190
65,005
63,211
63,207
63,086
62,504
60,704
60,697
60,184
59,883
59,490
58,042
56,994
56,580
56,444
56,104
55,991
55,050
54,050
53,600
53,598
53,121
51,757
51,142
50,980
50,522
50, 361
49,459
48,812
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Graham Holdings Co. Class B 90,963 48,518
Cooper Tire & Rubber Co. 1,194,376 48,372
Jack in the Box Inc. 512,119 47,525
Herman Miller Inc. 1,396,240 47,193
Lordstown Motors Corp. 2,340,592 46,952
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Rent-A-Center Inc.

John Wiley & Sons Inc. Class A
SkyWest Inc.

Penske Automotive Group Inc.
La-Z-Boy Inc.

PriceSmart Inc.

Rush Enterprises Inc. Class A
Avis Budget Group Inc.

Fisker Inc.

Cardlytics Inc.

Cinemark Holdings Inc.

Monro Inc.

Big Lots Inc.

Knowles Corp.

Adtalem Global Education Inc.
Fitbit Inc. Class A

Red Rock Resorts Inc. Class A
SeaWorld Entertainment Inc.
Laureate Education Inc. Class A
ODP Corp.

Bloomin’ Brands Inc.

Cheesecake Factory Inc.

Urban Outfitters Inc.

Sinclair Broadcast Group Inc. Class A
Central Garden & Pet Co. Class A
HNI Corp.

Sally Beauty Holdings Inc.
Signet Jewelers Ltd.

Acushnet Holdings Corp.

Leslie’ s Inc.

Dave & Buster’ s Entertainment Inc.
Abercrombie & Fitch Co. Class A
LGl Homes Inc.

Levi Strauss & Co. Class A

WW International Inc.

elf Beauty Inc.

Lions Gate Entertainment Corp. Class B
Sturm Ruger & Co. Inc.

Callaway Golf Co.

RealReal Inc.

Steelcase Inc. Class A

Oxford Industries Inc.

Michaels Cos. Inc.

Inter Parfums Inc.

AMC Networks Inc. Class A

GoPro Inc. Class A

Camping World Holdings Inc. Class A
G-111 Apparel Group Ltd.
Overstock.com Inc.
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1,221,675
999,761
1,129,842
763,972
1,090,920
475,070
1,043,807
1,156,947
2,912,941
292,692
2,376,020
750,089
930,650
2,163,484
1,170,566
5,799,617
1,520,720
1,203,112
2,543,118
1,245,266
1,863,643
970,065
1,390,109
1,106,469
960,254
1,011,637
2,665,557
1,175,556
788,484
1,107,443
1,017,038
1,473,064
270,064
1,418,641
1,126,275
1,088,155
2,585,581
412,418
1,112,892
1,364,206
1,872,345
386,063
1,915,998
410,019
682,789
2,879,138
913,987
994,180
480,567

46,778
45,649
45,544
45,372
43,462
43,274
43,234
43,154
42,675
41,788
41,366
39,980
39,953
39,873
39,741
39,437
38,079
38,006
37,028
36,486
36,192
35,951
35,587
35,241
34,886
34,861
34,759
32,057
31,965
30,732
30,531
29,992
28,586
28,486
27,481
27,411
26,838
26,836
26,721
26,657
25,370
25,291
24,927
24,802
24,423
23,839
23,809
23,602
23,053
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ANGI Homeservices Inc. Class A 1,653,045 21,812
Dine Brands Global Inc. 368,679 21,383
Matthews International Corp. Class A 723,354 21,267
American Axle & Manufacturing Holdings Inc. 2,533,973 21,133
EW Scripps Co. Class A 1,343,811 20,547
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Buckle Inc. 699,164 20,416
Guess? Inc. 900,590 20,371
Stride Inc. 951,790 20,206
BJ' s Restaurants Inc. 514,194 19,791
Zumiez Inc. 525,008 19,310
Sonic Automotive Inc. Class A 496,584 19,153
Revolve Group Inc. 607,260 18,928
Liberty Media Corp.-Liberty Formula One Class A 489,541 18,598
Hawaiian Holdings Inc. 1,027,740 18,191
Knoll Inc. 1,229,957 18,056
Meredith Corp. 931,612 17,887
Cavco Industries Inc. 100,234 17,586
Cars.com Inc. 1,553,842 17,558
Vista Outdoor Inc. 706,810 16,794
Quotient Technology Inc. 1,756,034 16,542
Lions Gate Entertainment Corp. Class A 1,399,638 15,914
Aaron’ s Co. Inc. 815,631 15,464
Interface Inc. Class A 1,425,877 14,972
MSG Networks Inc. Class A 991,113 14,609
Clear Channel Outdoor Holdings Inc. 8,476,219 13,986
Tenneco Inc. Class A 1,193,283 12,649
GameStop Corp. Class A 634,259 11,949
Corsair Gaming Inc. 325,178 11,778
At Home Group Inc. 758,405 11,725
Smith & Wesson Brands Inc. 642,837 11,410
Designer Brands Inc. Class A 1,491,147 11,407
National Presto Industries Inc. 127,482 11,273
Scholastic Corp. 432,727 10,818
Academy Sports & Outdoors Inc. 424,433 8,798
Children’ s Place Inc. 167,388 8,386
Central Garden & Pet Co. 211,049 8,149
El Pollo Loco Holdings Inc. 433,188 7,841
Caleres Inc. 445,120 6,966
Dillard’ s Inc. Class A 108,002 6,809
Systemax Inc. 183,031 6,569
Rush Enterprises Inc. Class B 158,899 6,021
American Public Education Inc. 171,020 5,213
Genesco Inc. 168,714 5,077
AMC Entertainment Holdings Inc. Class A 1,917,423 4,065
Lands’ End Inc. 137,209 2,960
Revlon Inc. Class A 191,892 2,280
ContextLogic Inc. Class A 84,996 1,550
BorgWarner Inc. 1 -

17,320,166

(3.08 )

Darling Ingredients Inc. 3,843,093 221,670
Boston Beer Co. Inc. Class A 212,069 210,858
Bunge Ltd. 3,147,734 206,428

US Foods Holding Corp. 4,711,329 156,934
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Casey’ s General Stores Inc. 875,079 156,307
Performance Food Group Co. 3,165,775 150,723
Post Holdings Inc. 1,406,115 142,032
Beyond Meat Inc. 1,114,347 139,293
Helen of Troy Ltd. 601,854 133,726
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Freshpet Inc. 915,132 129,940
Ingredion Inc. 1,510,114 118,801
Herbalife Nutrition Ltd. 2,343,214 112,591
Flowers Foods Inc. 4,527,545 102,458
Molson Coors Beverage Co. Class B 2,139,481 96,683
WD-40 Co. 324,249 86,146
Lancaster Colony Corp. 457,852 84,121
Hain Celestial Group Inc. 2,028,625 81,449
Grocery Outlet Holding Corp. 2,007,101 78,779
Spectrum Brands Holdings Inc. 969,396 76,563
Nu Skin Enterprises Inc. Class A 1,211,130 66,164
Simply Good Foods Co. 2,040,604 63,993
Sanderson Farms Inc. 475,079 62,805
Energizer Holdings Inc. 1,461,346 61,640
TreeHouse Foods Inc. 1,338,421 56,870
Sprouts Farmers Market Inc. 2,790,557 56,090
J & J Snack Foods Corp. 336,963 52,354
Edgewell Personal Care Co. 1,290,153 44,614
B&G Foods Inc. 1,523,580 42,249
Hostess Brands Inc. Class A 2,837,099 41,535
Reynolds Consumer Products Inc. 1,243,135 37,344
Vector Group Ltd. 3,079,081 35,871
Cal-Maine Foods Inc. 938,657 35,237
Core-Mark Holding Co. Inc. 1,065,358 31,290
Coca-Cola Consolidated Inc. 109,572 29,176
Universal Corp. 548,587 26,667
Utz Brands Inc. 1,191,635 26,287
Medifast Inc. 132,588 26,032
National Beverage Corp. 275,417 23,383
USANA Health Sciences Inc. 299,145 23,064
BellRing Brands Inc. Class A 931,899 22,654
Pilgrim' s Pride Corp. 1,150,472 22,561
United Natural Foods Inc. 1,327,804 21,205
Fresh Del Monte Produce Inc. 837,939 20,169
Rite Aid Corp. 1,264,995 20,025
Weis Markets Inc. 392,124 18,747
ACCO Brands Corp. 2,110,345 17,832
Andersons Inc. 721,423 17,682
Seaboard Corp. 5,505 16,686
Tootsie Roll Industries Inc. 384,876 11,431
Hydrofarm Holdings Group Inc. 191,584 10,074
Vital Farms Inc. 286,461 7,250

3,534,483

(3.38 )

Enphase Energy Inc. 2,697,333 473,300
Plug Power Inc. 10,761,336 364,917
First Solar Inc. 2,136,193 211,312
Diamondback Energy Inc. 3,746,338 181,323

Cabot Oil & Gas Corp. 9,450,203 153,849
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Devon Energy Corp. 9,070,445 143,404
Targa Resources Corp. 5,430,177 143,248
Apache Corp. 8,944,868 126,928
National Oilwell Varco Inc. 9,192,152 126,208
Marathon Oil Corp. 18,719,580 124,860
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Parsley Energy Inc. Class A 7,175,616 101,894
Cimarex Energy Co. 2,412,135 90,479
New Fortress Energy Inc. Class A 1,676,313 89,834
HollyFrontier Corp. 3,456,916 89,361
Ovintiv Inc. 6,161,034 88,472
EQT Corp. 6,606,430 83,968
Equitrans Midstream Corp. 9,744,260 78,344
Array Technologies Inc. 1,808,164 78,004
WPX Energy Inc. 9,292,510 75,734
ChampionX Corp. 4,740,949 72,537
Arcosa Inc. 1,142,001 62,730
Antero Midstream Corp. 7,339,050 56,584
Helmerich & Payne Inc. 2,423,377 56,125
PDC Energy Inc. 2,360,832 48,468
SunPower Corp. 1,814,818 46,532
CNX Resources Corp. 4,254,460 45,948
Southwestern Energy Co. 15,144,548 45,131
World Fuel Services Corp. 1,429,904 44,556
Murphy Oil Corp. 3,443,652 41,668
Range Resources Corp. 5,471,515 36,659
Transocean Ltd. 13,821,532 31,928
Matador Resources Co. 2,621,417 31,614
Archrock Inc. 3,611,748 31,278
Antero Resources Corp. 5,395,572 29,406
Cactus Inc. Class A 1,120,568 29,213
Delek US Holdings Inc. 1,738,458 27,937
Core Laboratories NV 1,049,438 27,821
Warrior Met Coal Inc. 1,209,252 25,781
Dril-Quip Inc. 826,970 24,495
Patterson-UTIl Energy Inc. 4,188,811 22,033
Continental Resources Inc. 1,290,813 21,040
Magnolia Oil & Gas Corp. Class A 2,714,811 19,167
NOW Inc. 2,666,974 19,149
Oceaneering International Inc. 2,332,682 18,545
Liberty Oilfield Services Inc. Class A 1,728,853 17,824
PBF Energy Inc. Class A 2,337,783 16,598
ProPetro Holding Corp. 2,090,738 15,451
Arch Resources Inc. 348,668 15,261
Helix Energy Solutions Group Inc. 3,476,198 14,600
NexTier Oilfield Solutions Inc. 3,918,665 13,480
MRC Global Inc. 1,898,091 12,584
CVR Energy Inc. 735,122 10,953
SM Energy Co. 1,387,226 8,490
RPC Inc. 1,573,410 4,956
Denbury Inc. Warrants Exp. 09/18/2023 2 -
3,871,981
(13.05 )
Brown & Brown Inc. 5,733,206 271,811

Apollo Global Management Inc. Class A 4,883,624 239,200
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RenaissanceRe Holdings Ltd. 1,206,126 200,000
LPL Financial Holdings Inc. 1,882,090 196,151
Assurant Inc. 1,395,198 190,054
Reinsurance Group of America Inc. 1,610,910 186,704
Comerica Inc. 3,300,491 184,365
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Voya Financial Inc. 2,997,150 176,262
Eaton Vance Corp. 2,577,226 175,071
Invesco Ltd. 9,804,212 170,887
East West Bancorp Inc. 3,362,037 170,489
Zions Bancorp NA 3,891,913 169,065
First Horizon Corp. 13,167,061 168,012
Signature Bank 1,216,837 164,626
Commerce Bancshares Inc. 2,504,715 164,560
American Financial Group Inc. 1,752,459 153,550
Erie Indemnity Co. Class A 602,541 147,984
Carlyle Group Inc. 4,608,173 144,881
Prosperity Bancshares Inc. 2,087,343 144,778
0ld Republic International Corp. 6,849,904 135,012
TCF Financial Corp. 3,616,621 133,887
People’ s United Financial Inc. 10,084,340 130,391
First American Financial Corp. 2,515,735 129,887
Morningstar Inc. 559,141 129,480
Western Alliance Bancorp 2,152,674 129,053
Athene Holding Ltd. Class A 2,951,523 127,329
Primerica Inc. 931,955 124,817
Starwood Property Trust Inc. 6,413,792 123,786
South State Corp. 1,682,127 121,618
Ares Management Corp. Class A 2,557,717 120,341
Cullen/Frost Bankers Inc. 1,343,284 117,175
Stifel Financial Corp. 2,320,142 117,074
First Financial Bankshares Inc. 3,204,466 115,922
Tradeweb Markets Inc. Class A 1,839,186 114,857
Kemper Corp. 1,473,282 113,192
Popular Inc. 1,999,577 112,616
Janus Henderson Group plc 3,442,414 111,913
New York Community Bancorp Inc. 10,462,278 110,377
SLM Corp. 8,905,119 110,334
Pinnacle Financial Partners Inc. 1,708,520 110,029
Essent Group Ltd. 2,534,448 109,488
Lincoln National Corp. 2,176,060 109,478
Synovus Financial Corp. 3,331,010 107,825
RLI Corp. 1,014,265 105,636
Glacier Bancorp Inc. 2,264,409 104,185
Affiliated Managers Group Inc. 1,022,224 103,960
Jefferies Financial Group Inc. 4,219,890 103,809
Kinsale Capital Group Inc. 510,711 102,209
AGNC Investment Corp. 6,478,463 101,064
MGIC Investment Corp. 8,034,535 100,833
Lazard Ltd. Class A 2,367,937 100,164
Unum Group 4,347,450 99,731
United Bankshares Inc. 3,077,632 99,715
New Residential Investment Corp. 9,847,569 97,885
Alleghany Corp. 159,179 96,095

Selective Insurance Group Inc. 1,417,380 94,936
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Valley National Bancorp 9,581,892 93,423
Hanover Insurance Group Inc. 795,220 92,977
Radian Group Inc. 4,545,389 92,044
Cannae Holdings Inc. 2,065,898 91,457
Bank 0ZK 2,906,860 90,898
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Axis Capital Holdings Ltd. 1,798,998 90,652
Blackstone Mortgage Trust Inc. Class A 3,292,087 90,631
Open Lending Corp. Class A 2,582,612 90,288
Webster Financial Corp. 2,139,526 90,181
Evercore Inc. Class A 819,597 89,861
SEl Investments Co. 1,546,591 88,883
OneMain Holdings Inc. 1,753,488 84,448
CIT Group Inc. 2,337,241 83,907
Wintrust Financial Corp. 1,367,242 83,525
Sterling Bancorp 4,610,316 82,893
Houlihan Lokey Inc. Class A 1,218,739 81,936
Credit Acceptance Corp. 230,452 79,769
Community Bank System Inc. 1,271,090 79,202
Umpqua Holdings Corp. 5,222,788 79,073
Brighthouse Financial Inc. 2,121,248 76,800
BankUnited Inc. 2,191,129 76,207
CNO Financial Group Inc. 3,295,861 73,267
First Hawaiian Inc. 3,103,646 73,184
Bank of Hawaii Corp. 951,322 72,890
FNB Corp. 7,660,288 72,773
LendingTree Inc. 264,744 72,484
Eastern Bankshares Inc. 4,434,168 72,321
Texas Capital Bancshares Inc. 1,197,095 71,227
UMB Financial Corp. 1,023,352 70,601
PacWest Bancorp 2,762,759 70,174
Pacific Premier Bancorp Inc. 2,233,958 69,990
White Mountains Insurance Group Ltd. 69,765 69,811
Artisan Partners Asset Management Inc. Class A 1,385,124 69,727
Hancock Whitney Corp. 2,045,118 69,575
Home BancShares Inc. 3,519,882 68,567
BancorpSouth Bank 2,487,640 68,261
PennyMac Financial Services Inc. 1,032,456 67,750
First Citizens BancShares Inc. Class A 115,260 66,190
FirstCash Inc. 932,305 65,299
Federated Hermes Inc. 2,234,862 64,565
Associated Banc-Corp 3,640,034 62,063
0ld National Bancorp 3,720,593 61,613
Moelis & Co. Class A 1,316,597 61,564
Atlantic Union Bankshares Corp. 1,863,755 61,392
Walker & Dunlop Inc. 665,856 61,272
Columbia Banking System Inc. 1,695,535 60,870
American Equity Investment Life Holding Co. 2,179,387 60,282
Ameris Bancorp 1,563,446 59,520
CVB Financial Corp. 3,048,986 59,455
Virtu Financial Inc. Class A 2,334,498 58,759
Enstar Group Ltd. 285,423 58,480
United Community Banks Inc. 2,051,644 58,349
Cathay General Bancorp 1,794,064 57,751

Assured Guaranty Ltd. 1,817,726 57,240
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Independent Bank Corp. (Massachusetts) 780,727 57,024
Chimera Investment Corp. 5,530,642 56,689
Investors Bancorp Inc. 5,330,056 56,285
National General Holdings Corp. 1,624,870 55,538
Independent Bank Group Inc. 870,659 54,434
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GCM Grosvenor Inc. Class A

WSFS Financial Corp.

Hamilton Lane Inc. Class A
Flagstar Bancorp Inc.
International Bancshares Corp.
Simmons First National Corp. Class A
Fulton Financial Corp.

First Merchants Corp.

First Bancorp

eXp World Holdings Inc.
Goosehead Insurance Inc. Class A
Cadence Bancorp Class A
Washington Federal Inc.

BOK Financial Corp.

Trupanion Inc.

WesBanco Inc.

Genworth Financial Inc. Class A
Axos Financial Inc.

ServisFirst Bancshares Inc.
Navient Corp.

First Midwest Bancorp Inc.
Hilltop Holdings Inc.

PRA Group Inc.

Renasant Corp.

Cohen & Steers Inc.

MFA Financial Inc.

Two Harbors Investment Corp.
PennyMac Mortgage Investment Trust
Lemonade Inc.

Horace Mann Educators Corp.
BancFirst Corp.

Piper Sandler Cos.

First Interstate BancSystem Inc. Class A
Capitol Federal Financial Inc.
First Financial Bancorp

Virtus Investment Partners Inc.

Apollo Commercial Real Estate Finance Inc.

Trustmark Corp.

Banner Corp.

Northwest Bancshares Inc.

Park National Corp.

Towne Bank

Waddell & Reed Financial Inc. Class A
Mercury General Corp.

Focus Financial Partners Inc. Class A
Argo Group International Holdings Ltd.
Westamerica Bancorp

Santander Consumer USA Holdings Inc.
Eagle Bancorp Inc.
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4,071,837
1,193,612
661,191
1,247,965
1,349,363
2,320,857
3,844,530
1,284,803
5,170,778
745,286
376,236
2,841,586
1,797,595
667,110
378,919
1,512,399
11,976,729
1,191,948
1,087,507
4,423,663
2,698,112
1,559,231
1,081,270
1,265,300
566,219
10,731,701
6,472,675
2,338,463
335,601
976,992
697,006
401,997
976,031
3,128,335
2,202,408
171,446
3,318,921
1,348,263
789,399
2,878,226
347,770
1,542,504
1,410,044
655,631
785,653
777,082
605,072
1,448,135
760,770

54,237
53,569
51,606
50,867
50,520
50,107
48,902
48,064
47,675
47,042
46,939
46,659
46,270
45,684
45,360
45,311
45,272
44,734
43,816
43,440
42,954
42,894
42,883
42,615
42,070
41,746
41,231
41,134
41,111
41,073
40,914
40,562
39,793
39,104
38,608
37,204
37,072
36,821
36,778
36,669
36,519
36,218
35,914
34,231
34,176
33,959
33,454
31,888
31,420
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NBT Bancorp Inc. 978,664 31,415
Broadmark Realty Capital Inc. 2,969,936 30,293
Hope Bancorp Inc. 2,762,084 30,134
Provident Financial Services Inc. 1,671,034 30,012
BGC Partners Inc. Class A 7,499,785 29,999
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Encore Capital Group Inc.
Great Western Bancorp Inc.
Safety Insurance Group Inc.
Nelnet Inc. Class A

Ladder Capital Corp. Class A
First Commonwealth Financial Corp.
iStar Inc.

City Holding Co.

TFS Financial Corp.

Palomar Holdings Inc.
Redwood Trust Inc.

National Bank Holdings Corp. Class A
ProAssurance Corp.

OFG Bancorp

S&T Bancorp Inc.

Brookline Bancorp Inc.
Tompkins Financial Corp.
eHealth Inc.

Employers Holdings Inc.
Kearny Financial Corp.
Berkshire Hills Bancorp Inc.
PJT Partners Inc. Class A
American National Group Inc.
Third Point Reinsurance Ltd.
Columbia Financial Inc.
Heartland Financial USA Inc.
ARMOUR Residential REIT Inc.
StepStone Group Inc. Class A
Ambac Financial Group Inc.

Boston Private Financial Holdings Inc.

WisdomTree Investments Inc.

National Western Life Group Inc. Class A

Invesco Mortgage Capital Inc.

TPG RE Finance Trust Inc.
Northfield Bancorp Inc.

United Fire Group Inc.

GoHealth Inc. Class A

Capstead Mortgage Corp.

FBL Financial Group Inc. Class A
Central Pacific Financial Corp.
KKR Real Estate Finance Trust Inc.
LendingClub Corp.

World Acceptance Corp.

Assetmark Financial Holdings Inc.
Dime Community Bancshares Inc.
Upstart Holdings Inc.

Root Inc. Class A

State Auto Financial Corp.
Granite Point Mortgage Trust Inc.
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751,196
1,294,836
333,973
353,015
2,547,183
2,267,413
1,665,253
353,813
1,324,608
262,564
2,634,951
704,056
1,269,244
1,210,390
879,539
1,771,901
298,653
296,668
648,938
1,895,069
1,163,556
254,343
196,290
1,963,383
1,195,548
426,828
1,564,301
422,578
1,071,936
1,937,955
2,993,156
74,763
4,406,847
1,350,436
1,161,841
562,953
1,029,203
2,339,004
237,204
651,481
652,010
1,076,826
105,579
440,598
676,068
257,401
652,905
413,139
673,052

29,259
27,062
26,017
25,149
24,911
24,806
24,729
24,608
23,353
23,326
23,135
23,065
22,580
22,441
21,848
21,334
21,085
20,948
20,889
20,012
19,920
19,139
18,867
18,691
18,603
17,231
16,879
16,819
16,486
16,376
16,013
15,434
14,895
14,342
14,326
14,130
14,059
13,590
12,456
12,385
11,684
11,371
10,792
10,662
10,662
10,489
10,257

7,329

6,724



MBIA Inc.

Associated Capital Group Inc. Class A
Fidelity National Financial Inc.
Frontier Financial Corp.
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(15.78 )
Catalent Inc. 3,906,154 406,513
STERIS plc 2,024,568 383,737
Horizon Therapeutics plc 5,235,107 382,948
PerkinElmer Inc. 2,657,011 381,281
Novocure Ltd. 2,052,802 355,217
Avantor Inc. 11,658,468 328,186
Masimo Corp. 1,175,766 315,552
Sarepta Therapeutics Inc. 1,777,827 303,102
Molina Healthcare Inc. 1,406,215 299,074
Charles River Laboratories International Inc. 1,180,491 294,957
Bio-Rad Laboratories Inc. Class A 499,145 290,972
Bio-Techne Corp. 916,215 290,944
Guardant Health Inc. 2,014,916 259,682
10X Genomics Inc. Class A 1,710,590 242,220
Mirati Therapeutics Inc. 1,072,511 235,566
Amedisys Inc. 778,024 228,218
Repligen Corp. 1,122,905 215,182
Neurocrine Biosciences Inc. 2,214,593 212,269
Jazz Pharmaceuticals plc 1,254,585 207,069
Chemed Corp. 378,644 201,670
Insulet Corp. 781,681 199,821
Encompass Health Corp. 2,357,618 194,951
Ultragenyx Pharmaceutical Inc. 1,406,182 194,658
PRA Health Sciences Inc. 1,521,013 190,796
Natera Inc. 1,821,165 181,242
Denali Therapeutics Inc. 2,131,921 178,570
lonis Pharmaceuticals Inc. 3,147,948 177,985
Arrowhead Pharmaceuticals Inc. 2,314,156 177,565
Novavax Inc. 1,509,988 168,379
Invitae Corp. 3,979,592 166,387
Acceleron Pharma Inc. 1,284,701 164,365
Adaptive Biotechnologies Corp. 2,757,531 163,053
iRhythm Technologies Inc. 684,557 162,384
Fate Therapeutics Inc. 1,757,687 159,826
TG Therapeutics Inc. 3,013,504 156,762
Hill-Rom Holdings Inc. 1,584,459 155,229
Quidel Corp. 847,930 152,331
LHC Group Inc. 711,468 151,770
ACADIA Pharmaceuticals Inc. 2,825,034 151,026
Blueprint Medicines Corp. 1,320,997 148,150
Exelixis Inc. 7,351,891 147,552
lovance Biotherapeutics Inc. 3,129,198 145,195
Perrigo Co. plc 3,234,685 144,655
Penumbra Inc. 817,930 143,138
Haemonetics Corp. 1,203,970 142,971
Amicus Therapeutics Inc. 6,173,871 142,555
United Therapeutics Corp. 933,031 141,625

Halozyme Therapeutics Inc. 3,202,655 136,785
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NeoGenomics Inc. 2,500,596 134,632
Nevro Corp. 775,115 134,172
Tandem Diabetes Care Inc. 1,400,754 134,024
Twist Bioscience Corp. 907,801 128,263
Bruker Corp. 2,359,946 127,744
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Envista Holdings Corp.
HealthEquity Inc.

Bridgebio Pharma Inc.
Omnicell Inc.

Globus Medical Inc. Class A
Inspire Medical Systems Inc.
Allakos Inc.

Integra LifeSciences Holdings Corp.

Syneos Health Inc.

Sage Therapeutics Inc.
Acadia Healthcare Co. Inc.
Kodiak Sciences Inc.

Arena Pharmaceuticals Inc.
Turning Point Therapeutics Inc.
Editas Medicine Inc.

Premier Inc. Class A

ICU Medical Inc.

Emergent BioSolutions Inc.
Tenet Healthcare Corp.
Neogen Corp.

PTC Therapeutics Inc.
Medpace Holdings Inc.

Ensign Group Inc.

STAAR Surgical Co.

1Life Healthcare Inc.
Apellis Pharmaceuticals Inc.
Insmed Inc.

HMS Holdings Corp.

Reata Pharmaceuticals Inc. Class A
Glaukos Corp.

ChemoCentryx Inc.

CONMED Corp.

Shockwave Medical Inc.
Alkermes plc

Nektar Therapeutics Class A
FibroGen Inc.

Select Medical Holdings Corp.
Intellia Therapeutics Inc.
Multiplan Corp.

Merit Medical Systems Inc.
NuVasive Inc.

Bluebird Bio Inc.

Corcept Therapeutics Inc.
Agios Pharmaceuticals Inc.
Global Blood Therapeutics Inc.
Integer Holdings Corp.
Cantel Medical Corp.

Beam Therapeutics Inc.
Patterson Cos. Inc.
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3,784,282
1,821,835
1,742,475
1,003,132
1,807,420

606,480

808,628
1,697,526
1,603,239
1,232,793
2,109,458

721,321
1,377,663

855,860
1,477,533
2,894,387

472,577
1,130,326
2,501,206
1,257,555
1,615,295

678,664
1,221,577
1,093,149
1,892,423
1,435,299
2,414,481
2,097,405

621,529
1,012,858
1,230,649

678,516

731,004
3,771,738
4,242,729
1,937,461
2,551,940
1,284,924
8,700,826
1,251,462
1,214,039
1,570,362
2,475,286
1,474,865
1,462,624

778,063

800,091

757,892
2,052,615

127,644
127,000
123,907
120,396
117,880
114,073
113,208
110,203
109,229
106,649
106,021
105,969
105,846
104,287
103,590
101,593
101,363
101,277
99,873
99,724
98,581
94,470
89,077
86,599
82,604
82,099
80,378
77,080
76,833
76,228
76,202
75,994
75,820
75,246
72,126
71,860
70,587
69,900
69,520
69,469
68,387
67,950
64,753
63,906
63,346
63,171
63,095
61,874
60,819
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Xencor Inc. 1,359,156 59,300
Pacira BioSciences Inc. 977,319 58,483
Axsome Therapeutics Inc. 707,125 57,609
BioTelemetry Inc. 770,584 55,544
Intra-Cellular Therapies Inc. 1,708,771 54,339
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Pacific Biosciences of California Inc.
Deciphera Pharmaceuticals Inc.
Avanos Medical Inc.

Healthcare Services Group Inc.
MEDNAX Inc.

Heron Therapeutics Inc.

Silk Road Medical Inc.
Magellan Health Inc.

Maravai LifeSciences Holdings Inc. Class A
REVOLUTION Medicines Inc.
Progyny Inc.

Immunovant Inc.

Prestige Consumer Healthcare Inc.
Ironwood Pharmaceuticals Inc. Class A
Vir Biotechnology Inc.

CareDx Inc.

Inari Medical Inc.

Endo International plc
Allogene Therapeutics Inc.
American Well Corp. Class A
Ligand Pharmaceuticals Inc.
Zentalis Pharmaceuticals Inc.
Pennant Group Inc.

OPKO Health Inc.

REGENXBIO Inc.

Veracyte Inc.

Myriad Genetics Inc.

Health Catalyst Inc.

Inovalon Holdings Inc. Class A
Supernus Pharmaceuticals Inc.
Evolent Health Inc. Class A
Berkeley Lights Inc.

Stoke Therapeutics Inc.

Sotera Health Co.

Madrigal Pharmaceuticals Inc.
SmileDirectClub Inc.

Certara Inc.

Option Care Health Inc.
Luminex Corp.

NextGen Healthcare Inc.

Owens & Minor Inc.

CorVel Corp.

Theravance Biopharma Inc.
Sangamo Therapeutics Inc.
Eidos Therapeutics Inc.

Viela Bio Inc.

Karuna Therapeutics Inc.
Epizyme Inc.

ALX Oncology Holdings Inc.
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2,092,162
942,445
1,132,034
1,764,064
1,926,904
2,161,059
724,258
545,030
1,603,131
1,100,392
1,026,567
926,118
1,182,788
3,588,821
1,508,753
553,608
449,931
5,461,509
1,495,281
1,422,673
360,970
673,351
599,759
8,753,307
750,370
685,094
1,685,966
752,886
1,727,864
1,185,369
1,822,421
303,816
437,167
985,826
236,961
2,155,512
733,738
1,542,600
1,043,085
1,260,315
832,634
211,659
1,233,962
1,373,640
159,382
581,715
205,313
1,912,090
239,995

54,271
53,785
51,938
49,570
47,286
45,739
45,614
45,150
44,968
43,565
43,516
42,777
41,244
40,877
40,404
40,109
39,274
39,214
37,741
36,036
35,898
34,974
34,822
34,576
34,037
33,528
33,340
32,773
31,395
29,824
29,213
27,164
27,074
27,051
26,343
25,737
24,742
24,126
24,116
22,988
22,523
22,436
21,928
21,436
20,971
20,924
20,858
20,765
20,688
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Outset Medical Inc. 363,301 20,650
Inogen Inc. 456,129 20,380
Pulmonx Corp. 293,967 20,290
Radius Health Inc. 1,130,382 20,189
National HealthCare Corp. 297,941 19,786
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Alector Inc.

Brookdale Senior Living Inc.
Tivity Health Inc.

PMV Pharmaceuticals Inc.
Meridian Bioscience Inc.
Orthofix Medical Inc.

Innoviva Inc.

Precigen Inc.

Atara Biotherapeutics Inc.
Relay Therapeutics Inc.
AdaptHealth Corp. Class A
Accolade Inc.

Black Diamond Therapeutics Inc.
Intercept Pharmaceuticals Inc.
Varex Imaging Corp.

Aerie Pharmaceuticals Inc.
Allovir Inc.

Cerevel Therapeutics Holdings Inc.
Praxis Precision Medicines Inc.
NGM Biopharmaceuticals Inc.
Seer Inc.

Gossamer Bio Inc.

Forma Therapeutics Holdings Inc.
Phathom Pharmaceuticals Inc.
HealthStream Inc.

Olema Pharmaceuticals Inc.
Zogenix Inc.

Amneal Pharmaceuticals Inc.
AnaptysBio Inc.

SpringWorks Therapeutics Inc.
Atea Pharmaceuticals Inc.
Nkarta Inc.

Kinnate Biopharma Inc.

Kronos Bio Inc.

Prelude Therapeutics Inc.

Kiniksa Pharmaceuticals Ltd. Class A

Eargo Inc.

Kymera Therapeutics Inc.
Vaxcyte Inc.

Phibro Animal Health Corp. Class A
Esperion Therapeutics Inc.
Natus Medical Inc.

Surgery Partners Inc.
ZI10PHARM Oncology Inc.
Generation Bio Co.

G1 Therapeutics Inc.

Spectrum Pharmaceuticals Inc.
Clovis Oncology Inc.

Rubius Therapeutics Inc.

1,303,874
4,445,252
1,003,000
316,563
1,041,336
445,529
1,471,991
1,787,800
926,678
436,752
476,412
383,229
512,672
659,014
951,830
1,130,485
394,344
897,475
270,185
487,607
255,439
1,428,855
395,049
414,316
624,417
282,999
676,321
2,868,549
609,438
172,186
292,520
196,936
298,854
395,942
154,608
609,767
224,806
161,255
371,814
492,525
327,194
413,843
274,401
2,622,439
223,576
345,270
1,758,979
1,006,925
439,074

19,728
19,692
19,649
19,472
19,463
19,149
18,238
18,236
18,191
18,151
17,894
16,670
16,431
16,278
15,877
15,273
15,159
14,880
14,866
14,772
14,340
13,817
13,787
13,764
13,637
13,607
13,520
13,109
13,103
12,487
12,221
12,106
11,888
11,827
11,062
10,775
10,076

9,998

9,879

9,565

8,507

8,293

7,960

6,609

6,338

6,211

5,998

4,833

3,333
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* Tricida Inc. 351,484 2,478
* Harmony Biosciences Holdings Inc. 33,843 1,223
* Oak Street Health Inc. 19,181 1,173
*,1,2 Synergy Pharmaceuticals LLC 2,001,166 13

18,092,130
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(18.54 )
IDEX Corp.

Teledyne Technologies Inc.
Generac Holdings Inc.

Fair lsaac Corp.

Graco Inc.

Booz Allen Hamilton Holding Corp
RPM International Inc.

Howmet Aerospace Inc.

Allegion plc

Nordson Corp.

Zebra Technologies Corp. Class A
Toro Co.

Quanta Services Inc.

Bill.com Holdings Inc.

Trex Co. Inc.

Lennox International Inc.

WEX Inc.

AptarGroup Inc.

Pentair plc

Carlisle Cos. Inc.

Sensata Technologies Holding plc
MKS Instruments Inc.

Owens Corning

Genpact Ltd.

Paylocity Holding Corp.

Axon Enterprise Inc.

AECOM
Berry Global Group Inc.
Watsco Inc.

A O Smith Corp.

Woodward Inc.

Euronet Worldwide Inc.
Middleby Corp.

Sealed Air Corp.

Donaldson Co. Inc.

Lincoln Electric Holdings Inc.

. Class A

Huntington Ingalls Industries Inc.

Robert Half International Inc.
Cognex Corp.

ITT Inc.

Knight-Swift Transportation Hold
Tetra Tech Inc.

Littelfuse Inc.

Jack Henry & Associates Inc.
AGCO Corp.

TopBuild Corp.

Axalta Coating Systems Ltd.
Brunswick Corp.

ings Inc.

137/287

1,796,550

875,417
1,491,136

656,053
3,979,478
3,273,918
3,086,363
9,253,369
2,184,972
1,239,965

632,822
2,548,590
3,295,723
1,732,288
2,745,854

817,616
1,046,531
1,537,684
3,950,696
1,265,202
3,734,775
1,307,755
2,566,428
4,496,330

900,506
1,507,009
3,578,869
3,169,875

779,374
3,212,699
1,414,630
1,178,680
1,318,877
3,680,769
3,000,519
1,411,637

960,670
2,569,489
1,967,477
2,049,782
3,626,036
1,275,236

578,032

905,722
1,421,592

782,733
5,028,621
1,857,478

357,873
343,146
339,099
335,269
287,915
285,420
280,180
264,091
254,287
249,171
243,212
241,708
237,358
236,457
229,883
224,002
213,000
210,494
209,742
197,599
196,972
196,752
194,433
185,968
185,423
184,654
178,156
178,115
176,567
176,120
171,920
170,814
170,030
168,542
167,669
164,103
163,775
160,542
157,959
157,874
151,641
147,647
147,202
146,718
146,552
144,085
143,567
141,614



EDINETOOOO
OO000D0O000DO00DO00O0O(EL4945)
Ooooooooooooooooooad

Sonoco Products Co. 2,383,221 141,206
Oshkosh Corp. 1,617,734 139,238
FLIR Systems Inc. 3,112,409 136,417
BWX Technologies Inc. 2,260,577 136,268
CorelLogic Inc. 1,754,749 135,677
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MSA Safety Inc. 877,672 131,115
XPO Logistics Inc. 1,083,951 129,207
MDU Resources Group Inc. 4,756,440 125,285
ManpowerGroup Inc. 1,364,922 123,089
Landstar System Inc. 911,842 122,789
EMCOR Group Inc. 1,302,512 119,128
Regal Beloit Corp. 962,518 118,207
Mercury Systems Inc. 1,328,400 116,979
Allison Transmission Holdings Inc. 2,672,517 115,266
Curtiss-Wright Corp. 984,413 114,536
Air Lease Corp. Class A 2,563,073 113,852
Flowserve Corp. 3,087,834 113,787
Builders FirstSource Inc. 2,769,427 113,020
Saia Inc. 620,440 112,175
Exponent Inc. 1,225,750 110,354
Graphic Packaging Holding Co. 6,426,873 108,871
MAXIMUS Inc. 1,459,843 106,846
Vontier Corp. 3,196,020 106,747
Acuity Brands Inc. 873,744 105,802
KBR Inc. 3,380,559 104,561
ACI Worldwide Inc. 2,631,802 101,140
Hubbell Inc. Class B 644,731 101,087
Chart Industries Inc. 855,110 100,723
Eagle Materials Inc. 992,714 100,612
ASGN Inc. 1,191,998 99,568
Spirit AeroSystems Holdings Inc. Class A 2,504,843 97,914
Proto Labs Inc. 634,248 97,294
Louisiana-Pacific Corp. 2,591,813 96,338
Simpson Manufacturing Co. Inc. 1,029,920 96,246
FT1 Consulting Inc. 846,441 94,564
nVent Electric plc 4,028,001 93,812
WESCO International Inc. 1,186,504 93,141
Aerojet Rocketdyne Holdings Inc. 1,741,300 92,028
Colfax Corp. 2,387,894 91,313
Crane Co. 1,171,157 90,952
Advanced Drainage Systems Inc. 1,085,810 90,752
MasTec Inc. 1,313,312 89,542
Valmont Industries Inc. 503,823 88,134
WillScot Mobile Mini Holdings Corp. Class A 3,785,759 87,716
Itron Inc. 910,494 87,316
Coherent Inc. 574,969 86,257
John Bean Technologies Corp. 752,230 85,656
BMC Stock Holdings Inc. 1,594,974 85,618
Altra Industrial Motion Corp. 1,534,239 85,043
Bloom Energy Corp. Class A 2,951,700 84,596
Brink’ s Co. 1,172,018 84,385
Armstrong World Industries Inc. 1,134,284 84,379
EnerSys 1,008,161 83,738

Alliance Data Systems Corp. 1,075,536 79,697
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Watts Water Technologies Inc. Class A 652,059 79,356
Ryder System Inc. 1,278,469 78,958
Triton International Ltd. 1,627,594 78,955
MSC Industrial Direct Co. Inc. Class A 923,110 77,901
UniFirst Corp. 362,037 76,640
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TriNet Group Inc. 949,247 76,509
AMN Healthcare Services Inc. 1,115,479 76,131
Kirby Corp. 1,422,024 73,703
Virgin Galactic Holdings Inc. 3,057,594 72,557
Applied Industrial Technologies Inc. 917,610 71,564
Kennametal Inc. 1,970,824 71,423
Resideo Technologies Inc. 3,333,266 70,865
Insperity Inc. 865,122 70,438
GATX Corp. 828,842 68,943
Silgan Holdings Inc. 1,840,276 68,237
EVERTEC Inc. 1,703,180 66,969
Macquarie Infrastructure Corp. 1,760,345 66,101
AAON Inc. 991,470 66,063
Livent Corp. 3,465,214 65,285
Badger Meter Inc. 689,863 64,888
ExIService Holdings Inc. 760,885 64,774
Shift4 Payments Inc. Class A 855,556 64,509
Franklin Electric Co. Inc. 929,587 64,337
HB Fuller Co. 1,226,485 63,630
ESCO Technologies Inc. 616,452 63,630
Hillenbrand Inc. 1,594,059 63,443
AZEK Co. Inc. Class A 1,646,962 63,326
Green Dot Corp. Class A 1,076,751 60,083
ABM Industries Inc. 1,579,593 59,772
API1 Group Corp. 3,216,139 58,373
Matson Inc. 1,019,153 58,061
SPX FLOW Inc. 999,502 57,931
Barnes Group Inc. 1,138,313 57,701
Brady Corp. Class A 1,091,637 57,660
Installed Building Products Inc. 563,857 57,474
ManTech International Corp. Class A 644,130 57,289
Masonite International Corp. 580,302 57,067
Korn Ferry 1,283,878 55,849
Moog Inc. Class A 695,450 55,149
SPX Corp. 1,007,559 54,952
Werner Enterprises Inc. 1,393,671 54,660
Terex Corp. 1,558,799 54,386
Summit Materials Inc. Class A 2,702,971 54,276
Dycom Industries Inc. 718,200 54,238
Trinity Industries Inc. 2,028,477 53,531
Pluralsight Inc. Class A 2,550,633 53,461
Albany International Corp. Class A 727,201 53,391
Maxar Technologies Inc. 1,375,221 53,070
Beacon Roofing Supply Inc. 1,307,644 52,554
Navistar International Corp. 1,179,355 51,844
Allegheny Technologies Inc. 3,004,307 50,382
Forward Air Corp. 650,973 50,021
Fluor Corp. 2,996,959 47,861

Cubic Corp. 746,324 46,302
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Mueller Water Products Inc. Class A 3,736,085 46,253
Atkore International Group Inc. 1,123,593 46,191
Meritor Inc. 1,628,474 45,451
AeroVironment Inc. 514,314 44,694
Vicor Corp. 484,329 44,665
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Belden Inc.

0-1 Glass Inc.

Comfort Systems USA Inc.

Hub Group Inc. Class A

Air Transport Services Group Inc.
Otter Tail Corp.

Verra Mobility Corp. Class A
Velodyne Lidar Inc.

Welbilt Inc.

Kratos Defense & Security Solutions Inc.

JELD-WEN Holding Inc.

Herc Holdings Inc.

McGrath RentCorp

Kaman Corp.

EnPro Industries Inc.
Helios Technologies Inc.
Hyliion Holdings Corp.
Atlas Air Worldwide Holdings Inc.
0SI Systems Inc.

Sykes Enterprises Inc.
Lindsay Corp.

Cimpress plc

TriMas Corp.

TTEC Holdings Inc.

Enerpac Tool Group Corp. Class A
Huron Consulting Group Inc.
Nikola Corp.

Tennant Co.

Astec Industries Inc.
Schneider National Inc. Class B
Advantage Solutions Inc.
Primoris Services Corp.
Cardtronics plc Class A
FARO Technologies Inc.

Evo Payments Inc. Class A
Granite Construction Inc.
GMS Inc.

AZZ Inc.

Deluxe Corp.

AAR Corp.

Greenbrier Cos. Inc.

Ferro Corp.

ADT Inc.

Encore Wire Corp.

Raven Industries Inc.

Greif Inc. Class A

MTS Systems Corp.

Griffon Corp.

ArcBest Corp.
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1,058,340
3,726,212
818,801
753,678
1,340,989
971,738
3,066,692
1,797,301
3,020,958
1,451,377
1,548,854
586,758
568,926
654,335
485,022
682,579
2,186,207
655,798
381,012
934,614
256,494
368,872
1,019,165
441,843
1,412,455
539,868
2,047,436
441,670
533,740
1,450,901
2,263,044
1,077,758
841,769
420,008
1,094,656
1,100,757
958,687
615,885
989,100
790,994
786,044
1,939,619
3,597,930
462,050
843,706
592,298
455,155
1,258,849
569,633

44,344
44,342
43,118
42,960
42,027
41,406
41,155
41,014
39,877
39,811
39,279
38,967
38,175
37,382
36,629
36,375
36,029
35,767
35,518
35,207
32,949
32,365
32,277
32,224
31,936
31,825
31,244
30,992
30,893
30,034
29,804
29,757
29,714
29,665
29,567
29,401
29,221
29,218
28,882
28,650
28,596
28,377
28,244
27,986
27,918
27,767
26,472
25,655
24,306
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H&E Equipment Services Inc. 764,204 22,781
Parsons Corp. 595,352 21,677
Standex International Corp. 277,304 21,497
Wabash National Corp. 1,246,423 21,476
Heartland Express Inc. 1,144,156 20,709
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Kforce Inc. 465,640 19,599
SEACOR Holdings Inc. 470,247 19,492
Vivint Smart Home Inc. 936,417 19,431
Conduent Inc. 4,041,999 19,402
Apogee Enterprises Inc. 610,164 19,330
American Woodmark Corp. 200,426 18,810
CIRCOR International Inc. 486,058 18,684
Quanex Building Products Corp. 797,570 17,682
Kelly Services Inc. Class A 799,803 16,452
Gorman-Rupp Co. 506,530 16,437
TrueBlue Inc. 833,082 15,570
BrightView Holdings Inc. 1,016,335 15,367
Pactiv Evergreen Inc. 838,196 15,205
Hyster-Yale Materials Handling Inc. 251,447 14,974
Gates Industrial Corp. plc 1,058,510 13,507
Aegion Corp. Class A 711,273 13,507
Tutor Perini Corp. 991,345 12,838
Thermon Group Holdings Inc. 803,716 12,562
Greif Inc. Class B 182,884 8,848
Kronos Worldwide Inc. 561,793 8,376
GreenSky Inc. Class A 1,630,638 7,550
Triumph Group Inc. 597,453 7,504
REV Group Inc. 613,430 5,404
International Seaways Inc. 287,387 4,693
21,253,715
0.00 )*
Alder Biopharmaceuticals Inc. CVR Exp. 12/31/2024 1,792,706 1,578
Spirit MTA REIT 529,410 142
Media General Inc. CVR 2,475,062 96
First Eagle Private Credit LLC CVR 651,238 60
Clinical Data Care CVR 297,875 -
1,876
(8.41 )

VICI Properties Inc. 12,736,529 324,781
Medical Properties Trust Inc. 12,722,579 277,225
Equity LifeStyle Properties Inc. 3,892,617 246,636
Gaming & Leisure Properties Inc. 5,240,781 222,209
CyrusOne Inc. 2,858,600 209,107
Americold Realty Trust 5,285,280 197,299
Omega Healthcare Investors Inc. 5,387,458 195,672
American Homes 4 Rent Class A 6,367,707 191,031
STORE Capital Corp. 5,608,690 190,583
RealPage Inc. 2,176,006 189,835
Jones Lang LaSalle Inc. 1,216,996 180,566
Lamar Advertising Co. Class A 2,049,358 170,548
National Retail Properties Inc. 4,123,846 168,748
Vornado Realty Trust 4,312,725 161,037
Redfin Corp. 2,305,423 158,221

Kilroy Realty Corp. 2,735,962 157,044
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CubeSmart 4,636,423 155,830
Federal Realty Investment Trust 1,795,345 152,820
Rexford Industrial Realty Inc. 3,080,240 151,271
Kimco Realty Corp. 9,753,955 146,407
Healthcare Trust of America Inc. Class A 5,191,145 142,964
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American Campus Communities Inc.
Apartment Income REIT Corp.

Life Storage Inc.

EastGroup Properties Inc.

First Industrial Realty Trust Inc.
CoreSite Realty Corp.

Host Hotels & Resorts Inc.
Cousins Properties Inc.

STAG Industrial Inc.

Brixmor Property Group Inc.
Douglas Emmett Inc.

Hannon Armstrong Sustainable Infrastructure Capital Inc.

Spirit Realty Capital Inc.

SL Green Realty Corp.

VEREIT Inc.

Highwoods Properties Inc.
Innovative Industrial Properties Inc.
Park Hotels & Resorts Inc.
Healthcare Realty Trust Inc.
Rayonier Inc.

Terreno Realty Corp.

QTS Realty Trust Inc. Class A
JBG SMITH Properties

Regency Centers Corp.

Physicians Realty Trust

Agree Realty Corp.

Hudson Pacific Properties Inc.
Sabra Health Care REIT Inc.
Howard Hughes Corp.

Ryman Hospitality Properties Inc.
PotlatchDeltic Corp.

Equity Commonwealth

Lexington Realty Trust

National Health Investors Inc.
Corporate Office Properties Trust
Outfront Media Inc.

PS Business Parks Inc.

Apple Hospitality REIT Inc.

Uniti Group Inc.

Weingarten Realty Investors
Pebblebrook Hotel Trust

Sunstone Hotel Investors Inc.

EPR Properties

RLJ Lodging Trust

Colony Capital Inc.
Kennedy-Wilson Holdings Inc.
CareTrust REIT Inc.

Piedmont Office Realty Trust Inc. Class A
Brandywine Realty Trust
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3,266,990
3,594,224
1,154,223

939,054
3,064,465
1,015,525
8,358,357
3,526,123
3,735,434
7,026,935
3,955,941
1,695,971
2,578,941
1,720,040
2,590,160
2,467,386

525,764
5,583,414
3,228,911
3,237,386
1,621,378
1,526,572
2,983,677
2,012,081
4,942,856
1,313,728
3,611,658
4,907,444
1,044,124
1,173,671
1,507,063
2,745,296
6,561,957
1,006,906
2,657,635
3,420,170

489,547
5,021,583
5,523,456
2,887,959
3,100,028
5,111,445
1,767,226
3,908,177

11,406,942
2,855,009
2,268,919
2,980,147
4,033,836

139,729
138,054
137,803
129,646
129,106
127,225
122,283
118,125
116,994
116,296
115,434
107,575
103,596
102,480
97,882
97,782
96,283
95,756
95,576
95,114
94,867
94,464
93,300
91,731
87,983
87,468
86,752
85,242
82,413
79,528
75,383
74,892
69,688
69,648
69,311
66,899
65,046
64,829
64,790
62,582
58,281
57,913
57,435
55,301
54,867
51,076
50,325
48,368
48,043
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National Storage Affiliates Trust 1,314,726 47,370
Service Properties Trust 3,906,040 44,880
Retail Properties of America Inc. Class A 5,077,348 43,462
Washington REIT 1,946,847 42,110
Xenia Hotels & Resorts Inc. 2,694,384 40,955
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Paramount Group Inc. 4,418,875 39,947
Columbia Property Trust Inc. 2,719,258 38,994
DiamondRock Hospitality Co. 4,726,461 38,993
Cushman & Wakefield plc 2,618,156 38,827
Empire State Realty Trust Inc. Class A 4,037,092 37,626
SITE Centers Corp. 3,651,108 36,949
Global Net Lease Inc. 2,112,788 36,213
LTC Properties Inc. 926,660 36,056
Industrial Logistics Properties Trust 1,540,187 35,871
Realogy Holdings Corp. 2,731,728 35,840
Retail Opportunity Investments Corp. 2,645,420 35,422
Macerich Co. 3,181,726 33,949
Urban Edge Properties 2,621,735 33,925
American Assets Trust Inc. 1,138,494 32,880
Kite Realty Group Trust 1,984,054 29,681
St. Joe Co. 695,544 29,526
Acadia Realty Trust 2,031,443 28,826
Alexander & Baldwin Inc. 1,617,853 27,795
Safehold Inc. 380,277 27,566
Newmark Group Inc. Class A 3,569,982 26,025
Office Properties Income Trust 1,139,800 25,896
GEO Group Inc. 2,727,591 24,166
Getty Realty Corp. 865,090 23,825
Diversified Healthcare Trust 5,622,967 23,167
Mack-Cali Realty Corp. 1,812,435 22,583
Centerspace 312,495 22,075
Marcus & Millichap Inc. 560,528 20,868
Tanger Factory Outlet Centers Inc. 2,094,771 20,864
American Finance Trust Inc. 2,641,902 19,629
Universal Health Realty Income Trust 290,832 18,692
Apartment Investment & Management Co. Class A 3,518,094 18,576
CoreCivic Inc. 2,827,722 18,522
Front Yard Residential Corp. 1,138,845 18,449
Broadstone Net Lease Inc. Class A 874,020 17,113
RPT Realty 1,898,979 16,426
Colony Credit Real Estate Inc. 2,040,588 15,304
RMR Group Inc. Class A 372,959 14,404
Alexander’ s Inc. 49,632 13,765
Brookfield Property REIT Inc. Class A 834,433 12,466
Seritage Growth Properties Class A 795,040 11,671
Summit Hotel Properties Inc. 1,279,753 11,531
Franklin Street Properties Corp. 2,351,552 10,276
Saul Centers Inc. 310,442 9,835
Forestar Group Inc. 407,121 8,216
Urstadt Biddle Properties Inc. Class A 371,587 5,251
Zillow Group Inc. Class C 2,019 262
Zillow Group Inc. Class A 582 79
Urstadt Biddle Properties Inc. 5,553 67

9,644,664
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MongoDB Inc. 1,256,742 451,221
Monolithic Power Systems Inc. 1,016,673 372,336
Ceridian HCM Holding Inc. 3,154,804 336,176
Zendesk Inc. 2,268,303 324,640
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ON Semiconductor Corp. 9,759,496 319,428
Entegris Inc. 3,203,841 307,889
Avalara Inc. 1,815,285 299,322
PTC Inc. 2,492,094 298,079
Nuance Communications Inc. 6,714,341 296,035
Cree Inc. 2,616,530 277,091
Five9 Inc. 1,564,477 272,845
Guidewire Software Inc. 1,987,341 255,830
Teradyne Inc. 1,970,388 236,230
Universal Display Corp. 1,006,297 231,247
Anaplan Inc. 2,983,171 214,341
Elastic NV 1,440,552 210,508
Aspen Technology Inc. 1,606,282 209,218
HubSpot Inc. 516,964 204,945
Inphi Corp. 1,235,916 198,327
Fastly Inc. Class A 2,185,524 190,949
Smartsheet Inc. Class A 2,716,886 188,253
Dynatrace Inc. 4,347,859 188,132
11-VI Inc. 2,459,878 186,852
Proofpoint Inc. 1,368,572 186,687
Cloudflare Inc. Class A 2,357,454 179,143
Leidos Holdings Inc. 1,690,248 177,679
Arrow Electronics Inc. 1,793,139 174,472
Grubhub Inc. 2,199,148 163,331
Blackline Inc. 1,221,557 162,931
Manhattan Associates Inc. 1,506,880 158,494
Alteryx Inc. Class A 1,281,618 156,088
DXC Technology Co. 6,030,352 155,282
CDK Global Inc. 2,888,866 149,730
CACI International Inc. Class A 598,951 149,336
Lattice Semiconductor Corp. 3,228,698 147,939
Nutanix Inc. Class A 4,612,689 147,006
Q2 Holdings Inc. 1,150,332 145,552
Appian Corp. Class A 897,112 145,413
Jabil Inc. 3,193,462 135,818
Silicon Laboratories Inc. 1,039,394 132,356
Science Applications International Corp. 1,379,852 130,589
Pure Storage Inc. Class A 5,721,112 129,354
F5 Networks Inc. 730,410 128,508
Pegasystems Inc. 956,583 127,474
Everbridge Inc. 828,762 123,544
National Instruments Corp. 2,803,680 123,194
Brooks Automation Inc. 1,750,132 118,746
FireEye Inc. 5,133,090 118,369
Varonis Systems Inc. 714,710 116,934
NCR Corp. 3,054,719 114,766
Cirrus Logic Inc. 1,375,116 113,035
Semtech Corp. 1,545,109 111,387

Power Integrations Inc. 1,348,725 110,407
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LiveRamp Holdings Inc. 1,493,759 109,328
Sailpoint Technologies Holdings Inc. 2,048,394 109,056
Alarm_com Holdings Inc. 1,048,497 108,467
Rapid7 Inc. 1,168,089 105,315
CMC Materials Inc. 689,813 104,369

152/287



EDINETOOOO
OO000D0O000DO00DO00O0O(EL4945)
Ooooooooooooooooooad

Vertiv Holdings Co. Class A 5,451,599 101,781
Change Healthcare Inc. 5,412,877 100,950
J2 Global Inc. 1,028,134 100,438
Envestnet Inc. 1,214,821 99,968
Concentrix Corp. 978,296 96,558
Qualys Inc. 786,096 95,802
Verint Systems Inc. 1,395,056 93,720
Novanta Inc. 791,994 93,630
SPS Commerce Inc. 836,604 90,847
Cerence Inc. 887,642 89,190
LivePerson Inc. 1,427,519 88,835
Advanced Energy Industries Inc. 907,284 87,979
Xerox Holdings Corp. 3,764,577 87,301
New Relic Inc. 1,299,618 84,995
Tenable Holdings Inc. 1,589,537 83,069
Diodes Inc. 1,172,450 82,658
Avnet Inc. 2,345,331 82,345
SYNNEX Corp. 978,596 79,697
Schrodinger Inc. 1,001,654 79,311
Synaptics Inc. 819,242 78,975
FormFactor Inc. 1,831,713 78,800
Perspecta Inc. 3,245,597 78,154
Upwork Inc. 2,171,552 74,962
Workiva Inc. Class A 802,921 73,564
Ambarella Inc. 778,574 71,489
Cloudera Inc. 5,135,852 71,440
Appfolio Inc. Class A 385,823 69,464
SVMK Inc. 2,693,490 68,819
Rogers Corp. 442,105 68,654
Fabrinet 874,555 67,857
Blackbaud Inc. 1,174,176 67,586
Cargurus Inc. 2,120,394 67,280
MicroStrategy Inc. Class A 172,112 66,874
Covetrus Inc. 2,264,321 65,077
Vishay Intertechnology Inc. 3,140,067 65,031
Cornerstone OnDemand Inc. 1,454,224 64,044
Box Inc. Class A 3,543,278 63,956
Medallia Inc. 1,918,954 63,748
Insight Enterprises Inc. 831,229 63,248
Dun & Bradstreet Holdings Inc. 2,507,429 62,435
MACOM Technology Solutions Holdings Inc. 1,127,465 62,056
MaxLinear Inc. 1,582,976 60,454
Altair Engineering Inc. Class A 1,024,565 59,609
CommVault Systems Inc. 1,061,412 58,770
Teradata Corp. 2,461,826 55,317
Bandwidth Inc. Class A 356,585 54,796
Yelp Inc. Class A 1,665,989 54,428
Bottomline Technologies DE Inc. 1,017,208 53,648

Plexus Corp. 682,962 53,414
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Xperi Holding Corp. 2,504,503 52,344
Allscripts Healthcare Solutions Inc. 3,557,578 51,371
PagerDuty Inc. 1,222,864 50,993
Progress Software Corp. 1,070,137 48,359
Rambus Inc. 2,700,098 47,144
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PROS Holdings Inc.

Sanmina Corp.

NetScout Systems Inc.
C3.ai Inc. Class A

NIC Inc.

Yext Inc.

Switch Inc. Class A
Shutterstock Inc.

Avaya Holdings Corp.

CSG Systems International Inc.
Zuora Inc. Class A

TTM Technologies Inc.
Super Micro Computer Inc.
Methode Electronics Inc.
Vroom Inc.

Amkor Technology Inc.
Eventbrite Inc. Class A
3D Systems Corp.

Unisys Corp.

nLight Inc.

Ping ldentity Holding Corp.
Pitney Bowes Inc.
BigCommerce Holdings Inc.
Ebix Inc.

nCino Inc.

CEVA Inc.

Benchmark Electronics Inc.
Groupon Inc. Class A
SolarWinds Corp.

Asana Inc. Class A

Jamf Holding Corp.

JFrog Ltd.

Duck Creek Technologies Inc.
Vertex Inc. Class A

Veeco Instruments Inc.
Sprout Social Inc. Class A
Allegro MicroSystems Inc.
Blucora Inc.

Virtusa Corp.

ScanSource Inc.

Datto Holding Corp.

Endurance International Group Holdings Inc.

Rackspace Technology Inc.
McAfee Corp. Class A
Forrester Research Inc.
Sumo Logic Inc.

Diebold Nixdorf Inc.
MediaAlpha Inc. Class A
Sciplay Corp. Class A
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926,377
1,464,883
1,669,530

329,518
1,509,105
2,401,431
2,258,929

513,986
1,873,888

741,172
2,393,616
2,397,107
1,039,560

841,239

769,239
2,006,521
1,640,245
2,801,042
1,415,740

849,024

879,954
4,090,076

379,041

622,356

322,403

510,954

860,323

593,768
1,490,871

699,201

689,658

324,570

463,860

564,246
1,110,573

410,374

688,151
1,108,585

341,236

615,362

575,712
1,535,045

728,253

746,396

275,465

357,355

890,509

194,801

548,770

47,032
46,715
45,779
45,721
38,980
37,750
36,979
36,853
35,885
33,405
33,343
33,068
32,912
32,203
31,516
30,258
29,688
29,355
27,862
27,721
25,202
25,195
24,315
23,631
23,345
23,248
23,237
22,560
22,289
20,661
20,635
20,393
20,085
19,664
19,280
18,635
18,346
17,638
17,447
16,233
15,544
14,506
13,880
12,457
11,542
10,213

9,493

7,611

7,600



*

Benefitfocus Inc.
SecureWorks Corp. Class A
Bentley Systems Inc. Class B
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351,493 5,090
146,036 2,077
20,451 828

16,019,132
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(1.50 )
Cable One Inc.

Ciena Corp.

Lumentum Holdings Inc.
Iridium Communications Inc.
Juniper Networks Inc.

8x8 Inc.

Viavi Solutions Inc.

Vonage Holdings Corp.
Acacia Communications Inc.
CommScope Holding Co. Inc.

Cogent Communications Holdings Inc.

ViaSat Inc.

Shenandoah Telecommunications Co.

InterDigital Inc.

Telephone & Data Systems Inc.
Ubiquiti Inc.

Infinera Corp.

fuboTV Inc.

NETGEAR Inc.

EchoStar Corp. Class A
Plantronics Inc.

ADTRAN Inc.

WideOpenWest Inc.

United States Cellular Corp.
ATN International Inc.

Loral Space & Communications Inc.

Globalstar Inc.
Gogo Inc.
Liberty Broadband Corp. Class C

(3.02 )
Sunrun Inc.

Atmos Energy Corp.
Essential Utilities Inc.
UGl Corp.

OGE Energy Corp.

Stericycle Inc.

IDACORP 1Inc.

NRG Energy Inc.

Pinnacle West Capital Corp.
ONE Gas Inc.

Ormat Technologies Inc.

PNM Resources Inc.

Black Hills Corp.

Portland General Electric Co.
Clean Harbors Inc.

National Fuel Gas Co.

Hawaiian Electric Industries Inc.
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128,624
3,658,993
1,790,298
2,840,226
3,913,573
2,396,328
5,421,677
5,593,771

901,294
4,698,577
1,006,396
1,517,297
1,120,678

728,433
2,280,181

148,558
3,880,864
1,281,133

690,829
1,156,525

864,535
1,170,020
1,223,758

386,541

252,434

313,804

15,204,332

451,677

1

4,449,757
2,990,962
5,824,255
4,943,334
4,743,635
2,170,540
1,197,765
2,901,127
1,337,318
1,259,802
1,047,420
1,892,769
1,488,407
2,122,360
1,179,026
2,157,510
2,461,428

286,538
193,378
169,720
111,692
88,095
82,601
81,190
72,020
65,758
62,961
60,253
49,540
48,469
44,201
42,343
41,375
40,671
35,872
28,068
24,507
23,368
17,281
13,058
11,863
10,542
6,587
5,148
4,350

1,721,449

308,724
285,427
275,429
172,819
151,132
150,484
115,021
108,937
106,919
96,715
94,561
91,856
91,463
90,773
89,724
88,738
87,110
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New Jersey Resources Corp. 2,271,155 80,740
ALLETE Inc. 1,232,019 76,311
Southwest Gas Holdings Inc. 1,240,449 75,357
Spire Inc. 1,160,700 74,331
Casella Waste Systems Inc. Class A 1,186,450 73,501
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NorthWestern Corp. 1,199,998 69,972
American States Water Co. 875,174 69,585

* Evoqua Water Technologies Corp. 2,520,774 68,010
Avista Corp. 1,631,398 65,484
California Water Service Group 1,179,728 63,741
Clearway Energy Inc. Class C 1,916,085 61,181

MGE Energy Inc. 855,915 59,940

South Jersey Industries Inc. 2,383,995 51,375
Covanta Holding Corp. 2,804,576 36,824

* Sunnova Energy International Inc. 805,186 36,338
* Harsco Corp. 1,863,616 33,508
Northwest Natural Holding Co. 720,300 33,127
Clearway Energy Inc. Class A 841,549 24,868
3,460,025

(  $77,867,616)

114,058,362

(1.95 )
(1.95 )
Vanguard Market Liquidity Fund (
5.6 $2,229,612) 0.111 22,300,224 2,230,022
(101.44 ) ( $80,097,228) 116,288,384
(-1.44 ) (1,645,394)
(100.00 ) 114,642,990
(14,772,896 )
1,449,969,000
1933 144A
2020 12 31 58,373,000
0.1
1,556,061,000 1,543,533,000
12,528,000
CVR Contingent Value Rights

REIT Real Estate Investment Trust
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E-mini 2000 2021 2,474 244,283 5,949
E-mini S&P 400 2021 1,293 297,842 7,749
13,698

Alcoa Corp. 2021 BOANA 4,352 (0.153) 257 -

Avalara Inc. 2021 BOANA 15,458 (0.153) - (619)

Bandwidth Inc. Class A 2021 BOANA 21,249  (0.153) 254 -

Ollie"s Bargain Outlet

Holdings Inc. 2021 GSI 39,585  (0.153) 1,298 -

United Therapeutics Corp. 2021 BOANA 15,917  (0.153) 2,296 -

Zendesk Inc. 2021 GSI 67,635  (0.153) 3,921 -
8,026 (619)

LIBOR

M-

BOANA-Bank of America, N.A.

GSI-Goldman Sachs International.

2020 12 31 5,115,000

3,070,000
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2021 12 31
95,237,674 139,631,720 17,992,943
2,098,079 2,098,349 270,393
141,730,069 18,263,337

4,476 577

10,429 1,344

39,669 5,112

302,979 39,042

126,302 16,275

247,409 31,881

9,302 1,199

142,470,635 18,358,766

214,255 27,609

1,372,627 176,877

329,208 42,422

2,869 370

313 40

952 123

1,920,224 247,440

140,550,411 18,111,326
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2021 12 31
101,627,703 13,095,746
38,922,708 5,015,580
140,550,411 18,111,326
5,711,702
0.001 618,849 79,745
108.35 13,962
ETF
221,917,515
0.001 50,187,261 6,467,130
ETF 226.15 29,142
509,983,289
0.001 55,265,634 7,121,530
108.37 13,965
201,548,211
0.001 21,840,526 2,814,370
108.36 13,963
40,406,127
0.001 12,638,141 1,628,551

312.78 40,305
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2020 12 31
77,867,616 114,058,362 14,697,561
2,229,612 2,230,022 287,361
116,288,384 14,984,921
4,190 540
12,528 1,614
39,725 5,119
107,001 13,788
79,819 10,285
36,362 4,686
8,026 1,034
116,576,035 15,021,988
53,886 6,944
54,252 6,991
1,556,061 200,514
265,260 34,181
2,967 382
619 80
1,933,045 249,092
114,642,990 14,772,896

163/287




EDINETOOOO
OO000D0O000DO00DO00O0O(EL4945)
Ooooooooooooooooooad

2020 12 31
85,538,975 11,022,552
29,104,015 3,750,343
114,642,990 14,772,896
7,602,650
0.001 708,603 91,311
93.20 12,010
ETF
192,722,065
0.001 37,492,056 4,831,226
ETF 194.54 25,068
507,518,258
0.001 47,312,624 6,096,705
93.22 12,012
203,359,602
0.001 18,957,274 2,442,834
93.22 12,012
37,806,136
0.001 10,172,433 1,310,820

269.07 34,672
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2021 12 31
1,736,992 223,829
615 79
44,823 5,776
1,782,430 229,684
4,133 533
1,167 150
ETF 18,074 2,329
22,420 2,889
6,953 896
2,827 364
42 5
ETF 2,052 264
1,905 245
630 81
181 23
788 102
39 5
2 0
ETF 1,233 159
693 89
277 36
78 10
42 S
63,536 8,187
1,718,894 221,497
10,390,008 1,338,856
128,976 16,620
(23,405) (3,016)
10,495,579 1,352,460
8,203,160 1,057,059
1,778 229
943 122
8,205,881 1,057,410
20,420,354 2,631,367

19,000
615,000 99,000 21,000
140,000

8,887,919,000
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2020 12 31
1,284,985 165,583
4,217 543
49,889 6,429
1,339,091 172,555
3,200 412
975 126
ETF 10,670 1,375
14,959 1,928
4,921 634
2,003 258
82 11
ETF 1,254 162
2,014 260
413 53
109 14
866 112
40 5
1 0
ETF 860 111
389 50
190 24
57 7
55 7
43,058 5,548
1,296,033 167,007
’ 3,857,987 497,140
(44,963) (5,794)
57,905 7,462
3,870,929 498,808
13,069, 338 1,684,115
1,312 169
3,713 478
13,074,363 1,684,762
18,241,325 2,350,577
4,034,000 219,000 159,000

7,766,312,000
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2021 12 31 2020 12 31
1,718,894 221,497 1,296,033 167,007
10,495,579 1,352,460 3,870,929 498,808

8,205,881 1,057,410 13,074,363 1,684,762

20,420,354 2,631,367 18,241,325 2,350,577

(8,073) (1,040) (8,214) (1,058)

ETF (596,413) (76,854) (413,915) (53,337)
(684,429) (88,196) (548,152) (70,635)

(275,247) (35, 468) (223,749) (28,832)

(153,202) (19,742) (122,453) (15,779)

(1,717,364) (221,300)  (1,316,483) (169,642)

(201,756) (25,998) (147,445) (19,000)

ETF 6,570,091 846,622 4,228,769 544,919
234,027 30,157  (1,839,081) (236,984)

(197,115) (25,400)  (1,146,922) (147,792)

799,184 102,983 (141,850) (18,279)

7,204,431 928,363 953,471 122,864

25,907,421 3,338,430 17,878,313 2,303,799

114,642,990 14,772,896 96,764,677 12,469,096
140,550,411 18,111,326 114,642,990 14,772,896
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12 31
2021 2020 2019 2018 2017

93.20 79.35 63.21 70.76 61.75
1.230 0.928 0.832 0.967 0.876
15.130 13.897 16.319 (7.552) 9.011
16.360 14.825 17.151 (6.585) 9.887
(1.210) (0.975) (1.011) (0.965) (0.877)
(1.210) (0.975) (1.011) (0.965) (0.877)
108.35 93.20 79.35 63.21 70.76

17.59 18.96 27.22 9.43 16.10
619 709 754 3,332 4,345

0.17 0.17 0.17 0.17 0.17

1.17 1.26 1.14 1.34 1.36

17 22 16 15 15

ETF

168/287



ETF

EDINETOOOO

OO000D0O000DO00DO00O0O(EL4945)
Ooooooooooooooooooad

ETF
12 31
2021 2020 2019 2018 2017
194.54 165.64 131.94 147.71 128.90
2.769 2.262 2.298 2.239 2.037
31.637 28.863 33.707 (15.808) 18.768
34.406 31.125 36.005 (13.569) 20.805
(2.79) (2.225) (2.305) (2.201) (1.995)
(2.79) (2.225) (2.305) (2.201) (1.995)
226.15 194.54 165.64 131.94 147.71
17.72 19.08 27.37 9.30 16.24
50,187 37,492 27,442 20,914 21,605
0.05 0.05 0.05 0.05 0.05
1.25 1.47 1.49 1.46 1.48
17 22 16 15 15
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12 31
2021 2020 2019 2018 2017
93.22 79.37 63.23 70.78 61.77
1.358 1.029 1.108 1.067 0.970
15.131 13.887 16.136 (7.563) 8.997
16.489 14.916 17.244 (6.496) 9.967
(1.339) (1.066) (1.104) (1.054) (0.957)
(1.339) (1.066) (1.104) (1.054) (0.957)
108.37 93.22 79.37 63.23 70.78
1r.73 19.11 27.37 9.31 16.24
55,266 47,313 42,386 31,382 33,801
0.05 0.05 0.05 0.05 0.05
1.29 1.40 1.50 1.46 1.48
1 22 16 15 15
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12 31
2021 2020 2019 2018 2017

93.22 79.37 63.22 70.78 61.77
1.367 1.034 1.101 1.076 0.975
15.123 13.889 16.161 (7.575) 8.998
16.490 14.923 17.262 (6.499) 9.973
(1.350) (1.073) (1.112) (1.061) (0.963)
(1.350) (1.073) (1.112) (1.061) (0.963)
108.36 93.22 79.37 63.22 70.78

17.73 19.12 27.40 9.32 16.25
21,841 18,957 17,337 14,454 15,352

0.04 0.04 0.04 0.04 0.04

1.29 1.41 1.49 1.47 1.49

17 22 16 15 15
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12 31
2021 2020 2019 2018 2017
269.07 229.09 182.49 204.30 178.28
4.029 2.988 3.186 3.102 2.835
43.607 40.111 46.645 (21.825) 25.980
47.636 43.099 49.831 (18.723) 28.815
(3.926) (3.119) (3.231) (3.087) (2.795)
(3.926) (3.119) (3.231) (3.087) (2.795)
312.78 269.07 229.09 182.49 204.30
17.75 19.13 27.40 9.30 16.27
12,638 10,172 8,846 7,866 9,531
0.03 0.03 0.03 0.03 0.03
1.32 1.41 1.49 1.48 1.50
17 2 16 15 15
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2021 12 31

1940

ETF

ETF NYSE Arca

coviD 19
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2021 12 31

2021 12 31

1747287



43

0.10
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SEC

2021 12 31

FSA

FSA

0.40
2021 12 31 4,476,000
0.01 FSA 1.79
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2021 12 31

139,629,904 1,816 139,631,720
2,098,349 2,098,349
141,728,253 1,816 141,730,069
15,476 15,476
9,302 9,302

15,476 9,302 24,778

952 952

1771287
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8,884,297

(8,884,297)

22,175

(5,198,211)

44,098,744

12 31

2021 2020

1,717,364 1,316,483

1,717,364 1,316,483

2021 12 31

97,631,325

53,505,539
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(9,406,795)

44,098,744

2021 12 31
42,324,071,000

1940

1,577,098,000

35,162,449,000
17,197,274,000

17a 7

2021 12 31
5,106,538,000

179/287
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2021 12 31 2020 12 31
83,822 804 52,197 745
8,073 77 8,214 109

(293, 651) (2.772) (207, 856) (2,748)

(201,756) (1,891) (147,445) (1,894)

ETF
19,022,966 85,746 16,291,928 103,198

(12,452,875)  (56,550) (12,063,159)  (76,150)

ETF 6,570,091 29,196 4,228,769 27,048
8,639,338 82,503 7,197,182 101,668

609,812 5,775 488,424 6,445

(9,015,123)  (85,813)  (9,524,687) (134,614)

234,027 2,465  (1,839,081)  (26,501)
4,948,740 47,004 3,037,642 42,453
260,028 2,463 210,983 2,787

(5,405,883)  (51,369) (4,395,547)  (60,308)

(197,115) (1,812) (1,146,922)  (15,068)

3,027,331 9,968 1,822,548 8,480
153,202 502 122,453 562
(2,381,349) (7,870) (2,086,851)  (9,851)

799,184 2,600 (141,850) (809)

2021 12 31
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SEC

2020 12 31

FSA

FSA

0.40
2020 12 31 4,190,000
0.01 FSA 1.68
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2020 12 31
114,056,473 1,889 114,058,362
2,230,022 2,230,022
116,286,495 1,889 116,288,384
36,362 36,362
8,026 8,026
36,362 8,026 44,388
619 619
2020 12 31
7,771,086
(7,771,086)

26,762
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(6,934,547)

36,011,800

12 31

2020

1,316,483

1,316,483

2020 12 31
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80,276,584
42,385,528
(6,373,728)
36,011,800
2020 12 31
34,263,927,000 32,764,378,000
13,505,580, 000 12,521,703,000
1940 17a 7

2020 12 31
6,500,949,000 2,201,517,000
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2020 12 31 2019 12 31
52,197 745 137,396 1,894
8,214 109 23,964 325

(207,856) (2,748)  (3,431,849)  (45,436)

(147,445) (1,894) (3,270,489) (43,217)

ETF
16,291,928 103,198 10,788,650 69,540

(12,063,159)  (76,150)  (9,704,847)  (62,375)

ETE 4,228,769 27,048 1,083,803 7,165

7,197,182 101,668 8,928,336 119,825
488,424 6,445 511,551 6,752
(9,524,687)  (134,614)  (6,558,591)  (88,898)

(1,839,081)  (26,501) 2,881,296 37,679
3,037,642 42,453 2,619,998 35,784
210,983 2,787 238,753 3,158

(4,395,547)  (60,308)  (3,664,950)  (49,122)

(1,146,922)  (15,068) (806,199)  (10,180)

1,822,548 8,480 1,280,843 6,003
122,453 562 127,673 585
(2,086,851) (9,851) (2,304,145)  (11,075)

(141,850) (809) (895,629)  (4,487)

2020 12 31
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Small Cap Index Fund

Financial Statements

Schedule of Investments
As of December 31, 2001

The fund files its complete schedule of portfolio holdings with the Securities and Exchange Commission (SEC) for the first and third
quarters of each fiscal year as an exhibit to its reports on Form N-PORT. The fund's Form N-PORT reports are available on the SEC's
website at www.sec.gov.

Market
W
Shares {8000)_
“Tommen Stecks [#9.375)
“Banic Materials (4. 1%}

Mosac Co. 8345573 6T 188

Sitmed Dymiamics Inc 4755543 85,183

Alcoa Corp 4718380 8181

Relance Steel & Aluminum Co 1 580603 256,438
Chevelland-Cliffs inc 11,353 548 247 167

Ciin Corp B8589 6138

CF industnes Holdngs Inc 2705328 191483

Rayal Gold Ine | B55.383 174,183

Huntzman Corp 4951 546 172713

Wahooling Inc 4541, 220 168347

Seoots Mirade/Goa Co 973934 156,603

REC Bearngs inc 727850 147,024

United Saates Steel Comp B.134.357 146,058

Ashland Global Holdings inc 128 3n 138,030

Chemoyrs Co 41085910 137 E95

Balchem Cormp B16. 181 13771
UFP | ndusties inc 1 483 060 138,458

doaerk Corp 2308545 128,051

Elemant Scluions Inc 5308 466 128,841

i Univar Solutions Ing 4310182 122184
Turken Co 1,720,734 118230
Comrmerceal Metals Co 3084 247 11213

Hewesd Comp 211288 109,450

Sermént Technologes Comp 1058778 106041

"4 WP M aterals Corp 3243150 101 B38
: Livent Cionp. 4074711 08,341
Museller Industnes Inc 1373838 1,551

Cabot Comp 142850 80,276

Arconic Com, 2412 361 THED

Dusioser Cherricsl Com 3 ATD 77997

’ Ingvity Corp g 417 70,558
Heds Mireng Co 13557497 70770

Bmze Cabisde Ca Sa0910 TR553

Tronox Holdngs plc Class & 2.508 387 E3812

Ml arkint Ciowp 200591 B B

Stepan Co 535 251 66,526

Mlireerats Techmnologies Int B36.083 B81.158

ST ch Bevbeerat ol Lid 4 975 108 58,856

Innospec inc E18.741 55,6402

Materon Corp 514,757 a7,

Ciompass Minerals Inbemational Inc 854 T50 43 861
Worthengton Industnes Inc 715927 42412

GCR apphed Technologies Inc 1282573 40923

We-sthake Chermical Comp 407427 38089

Market

Value,

Shares {$000)

Haiser Aluminum Comp 386,368 AT

Kraten Corp TERTN 35607

Carpenter Technology Corp 1,202 536 35,105

Schnitzer Steed Induitnes Inc. Class A B14 B57 318723

* Cosur Mrung Inc 5.938 875 288337
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ASTHHS I « 649 881 25156
Scrvekzer-M auduit Internabonal Inc IR 24253
Certury Aluminum Co 1275072 21115
Glatfeker Comp 1,145,140 196496
Happers Heldings Inc 573541 16,230
Ecorvyst ing 1,554,760 163
Tymergen inc 1152584 .
Asrerican Vanguard Coep. i B
Tredegar Corp 41 5
Hyoroft Minng Holding Corp. Wamants Bxp. 10772722 w =
5,818,041
Consumer Discrationary (195.3%)
- Floor & Decor Hoddngs Inc. Class A 2550468 ¥28 584
Wiliams-Sonoma Inc 1,843,687 312839
Liberty Media Corp -Li berty Foemmula One Class C 4 516 052 0Ea
Fre Below Inc 141281 beee e B
Tapesiry Ing 681,78 01834
Senice Com Intemational 3853 564 ZB0ER2
2 SabeeDre Landscapes Supply Inc 1,127,168 273240
Paal Comp B0 658 72074
Dheckers Oubdoor Corp 692,535 253 682
Capni Holdings Lid 3,784 591 246,307
BuFsWhaolesale Club Hobdngs Inc 3865255 245482
Aramark BA52 B 23800
FH 432 1687 231 B3z
Tempur Sealy Intematicnal Inc 4857 N5 118425
Lithia Mofore [ne. Chass & TE3, 744 2.4
Penn Blatonal Gameng Inc 4275510 il
Bath & Bty Works Inc. 3168408 N.023
Toil Brothers inc. 2818180 1247
Hewell Brands inc 9,658 602 210,986
Wyndham Hotels & Resorts Inc 1381 30 2l0.rar
Churchall Dt |re BES 462 212
Gentes Coip 5067 B4 207,303
Macy's Inc 184887 197 623
Morwegian Cruise Line Hol dings Lid 83T AR 193451
MNew ok Times Ca, Class A 4002 875 183339
Aie Butget Groug Ipe 025,508 191927
Brright Hanzons Famty Solubons Inc 1,522,083 a1 87
FvH Cionp 1,791 650 191,074
= Mattel Inc 8836 535 1804516
: Pianet Fitness Inc. Class A 2,101 846 180,385
Hahi's Corp 3,785 385 187,453
Irtespublc Group of Cos. Inc 4 965,163 185 546
Mielsen Holdings plc 9,064,089 185.700
. Croce Ine. 1410489 180 B53
- F o Factory Holdng Com 1)061 6% 180,595
- YETI Hoddngs Inc. 2,100,843 173,296
Mamott Vacations Wordwd de Comp. 1020617 171464
LAS Inc 3,383,708 172.083
Tyngalnc, Class A EEITIT 1707632
WVad Retois Ind 510474 187 =84
Market
Wiy
Shares i)
AREEEa dar Group |ne 3,160,518 164 5663
3 Dhik's Sporting Goods Ine 1478148 164,222
AMERCD 172,708 161,736
Polans inc 1454081 150816
Soentihic Games Comp. 230,768 154,495
Goodyear Tire & Rubber Co T.091 805 151147
Tecat Roadhouts Ind Class A 1,669,204 148027
4 Helen of Teoy Ltd B0® 555 148773
Messtar Medss Group Inc. Class A 873,004 147,810
Shechers USA Inc Class A 4027 147 862
Hanesheands Inc 8806 402 147243
Aurencan Airnes. Group Inc. 8,161 365 146,574
Harley-Dividison Inc 3878839 146,193
. Autohlaton Inc 1,739,527 144 839
Choite Hotel s Intematonal Inc 812,757 142381
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Termunix Global Holdings fnc 305313 138,093
Theoe Industnies [nc 13387 138,001
Lear Corp 151,525 137491
Leggett & Platt ing 3,165.315 131518
Faiph Lauren Comp 1,105,841 131 452
Boyd Gaming Com 18984189 130,104
Vingstog Inc 752,10 128,582
GapInc. EATAR ] 125523
Victona's Secret & Co 2,708 123744
Murphey LISA Inc fina4a 122,502
o GameStop Conp. Class A iRl 121,700
Travel +Leisae Co 2,174 056 120010
5 Higgn Grand Vacations inc 2085534 TeRsT
- Hyalt Hiotets Corp, Class A 1,204 619 115523
: Mernitage Homes Cop B 308 114 6496
Foolt Locker knc 287 388 114,197
JetBue Airvarys Corp. 8,003 BEa 13ers
Sagnet Jeveelers Lid 1.7 51 110680
Papa John's Ingermational Inc. BI5. 764 1o4
Shyhine Champeon Corp 1,361 B0a 107,540
Chegg Inc 34amna 106,539
Wendhy's Co. a 454 BB 106,243
HE&R Block Ing 445840 104,533
Acaderry Spoms & Outtoors Inc 2357 851 103.5m
TEGHMA Inc. 5574058 103454
Taylor Morrison Horme: Corp. Chass & 2,843,583 102 208
Carter's Inc 1,002 048 102439
. Matonal Vizion Holdings Inc. 2.085,187 100089
: Askrry Pubomoitree Group nc 570,165 an.488
Ureder Amnour inc. Class C 5,363,354 ArNE
o Aurmrican Eagle Outfitters Inc 3pTE T 86 558
g Under Amnour Inc. Class A 4 556,178 96558
Callméery Golf To 3,512,381 96380
Sonos Ind 3.7 a5.575
LCH Incusines 605 BOS 84,386
i Luminar Technaologies Inc. Class A 551 3583 i Bl el
: Leske's Inc 3,976,567 4,086
K8 Home 2065135 HI_TES
Steven Madden Lid 1,846, 1E6 an439
Cohamia Sportamear (o 505,260 Be.I08
* Coty bne . C1ass 4 8,261 0 B 741
- Grand Cavyon Education Inc 1,008,318 86,508
Market
W dlis.
L L (F000]
LG Harmes It 550 605 B5.057
Gmup 1 Autormoise inc 453,48 84578
Dana Inc 263825 grmar
Seaiiid Enbertainment Inc 1,384,770 2033
MDC Holdings Inc 1423471 78472
Site Flags Entertasnment Corp 1838477 18282
Vieitean Cofp TO4,334 TE.FE0
T Pointe Homes Inc 2)8003,250 TE.183
Frontdoor Inc. ARl TB.145
Drorman Products Inc. 676,156 412
Cracker Barrel Old Country Sore Ing AR TE.309
Miderkrod | ne. 1,804 184 i
Penshe Autamotve Group |nc Be0,879 74055
Fed Rock Resons Inc. Class A 1,333,577 73,380
Maison Souare Ganden Sports Comp. 419,655 Tma
Genthenm Inc 038 554 T2 EaT
Alegiant Travel Co. IET I T2446
Reri-A-Center Inc 1.500,7TE5 T2.08E
- Sabre Corp. 8,144,189 68,358
i Tripuich S0 Ime 2,578, M B8.Aa18
o Figs Inc. Class A 2AET 261 GE.549
" Shake Shatk Inc_ Class & 83T 102 87621
Curate Retail Inc. (1355 A 8806 532 67008
Fantoar Brands Inc 1,283,373 66,588
Fhush Entespeises Inc. Clags & 1,163,062 65,538
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- Coursera e 2,656,761 54531
i PROG Hoidngs Inc 1409350 4,480
' Cilie’s Bargain Cutlet Holdirgs Inc 1,267 560 B4.3TH
MNordstroming, FRAlEL 63473

Oreroth com | nd 1,060,960 60837

John Wey & Sons Inc. Class A 1,061,088 BOTET

Graham Holdngs Co. Clast B 85,147 588268

Winbvarne Viorid Wede Inc 2073883 58,751

) S Aurirees Inc 7miE SB.5TE
= Fisker inc ERg kT k] 55406
Levi Strauss & Co. Class A 2,310,200 57824

Rirwnbve Group Inc. Class A 1001519 GB125

World Virestling Entertsnrment Ing. Class A 1123714 55444

s Kinmates Comp. 2,353,008 54478
) Saly Beauty Holdings Inc. 28635 5156
Abercroeriie & Fach Co. Class A 1,468,023 51,758
IHeartMedia inc. Class A 2414397 50.Ta9

Cardytics inc. 162,500 48733

Shoyhest Inc 1,264 958 45713

Certral Garden & Pet Co. Class s 1,038,552 48120

Madison Souane Ganden Entertainment Corp BET 534 A0.085

y Cheesecabe Factory Inc 1,244 655 46728
5 FAR Auction Servce s ing 20T 38 AT 4TS
Edcnmrer Brands Inc 2,43 488 47088

Iz Prasfumre inc 43479 4B.gT3

Monm Inc B01 638 46711

x QDR Comp 1,167,130 45 845
. Boaot Barn Holdings Inc 372307 45823
ProceSman Inc BT 446 45174

: iRobot Corp. BIT S 44 648
8 ACY Auctions Inc_ Class A 2,39 893 24972
Agushret Holdings Comp Bxalm 44730

Market

Walue.

Sharss (8000, _

* Leores Gate Entértanment Corp. Class B 2864 954 44081
Jack in the Box Inc 501 465 43 858

HM Covir 1.0G7 g2 a3.640

Lirban Qutfiters inc 147TT 183 43370

Dirrwen Brands Holdangs Inc 1,261,753 ara18

= Sheep Humber Corp 549 654 42,103
: Birinker | ntermatonal Inc 1142819 41816
eif Brauty Inc 1,246,101 41383

! Cmermark Haldings Inc 2554 B9 &1.182
Carnping Waedd Holdengs Inc. Class A 10T 0 41,084

Crfond Industres ing. 403,718 apsas

La-Z-Boy nc. 1,102,558 40,035

b Petcn Health & Weliness Co. Ing. Class A 1,893,303 T
Biig Lots Inc B33 515 AT550

Satch Ficbne. Class A 1883132 avsn

DOraree & Buster's Entemanment inc. BET BEG arar

U kne 1879552 3|79

s Corteedl ngpe Inc. Class A 11,601,182 36,080
Dilanf's Inc. Class A 146 517 35500

= EBed Bath & Beyond inc 2413458 35,188
e Adtalem Global Education ing 1,083,287 348ra
Gt Industnes Inc. 109,308 34,722
Liberty Media Corp -Libssrty Forrrula One Class A 578,024 34200

Sande Inc 1,022 537 34081

GoProInc. Class A 3,154 487 F3554

Viesta Outdoor Inc 719,568 33051

Snclar Brosdeast Growp Inc. Class A 1.2708.0837 JrLar

Stratege Edutabion Inc 553,855 32035

- Dhne Brands Ghobal Inc. 420,23 31855
Budkle Inc 48,513 J1ETD

Saurm Ruger & Co. Inc 452 681 0.0

Clesr Chaing] Ouldioor Haldengs [ne 8,085 877 30,074

G-Il Apparel Geoup Lid 1,054 808 280483

EW Scnpps Co. Class A 1500158 2024
Selectoquote Inc ERCEIL] WA
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Miszer CarVWash Enc 1,527 BOS 21818
Matthisas Ingsmational Corp. Class A 145475 27335
Cars.com Inc 1,BET 565 27053
Ry Dnach Brosinc. Class A 519,383 26442
. Arrerican fode & Manutacheng Holdngs nc 2. TE0 A0 25042
B Canoo Ing 335844 25,688
H AMT Moo [n. Clast s T4, 178 25,7468
= ZumiezInc. 535370 25582
Somc Autormolre Inc. CRSS & 511449 2521
Intedface Inc. Class A 1,533,502 24,300
Lions Gate Entertainment Comp. Class A 1458762 4374
Termeco Inc. Class A 2110410 13848
GuessT Inc. 1,005,188 23E02
2 FeaFeal nc 1,858 578 23303
Szeeicase Inc. Class A 1875538 23054
Hzeaiian Holdngs Int 1,255 5% 23085
Sun Crountry Airdines Holdings Inc BO%, 162 21,959
VAW Internatonsl Inc 1,346,164 T4
Designer Brands Inc. Class A 1471 382 20,508
¥ Futh Strest Inberacene Inc 1,763,375 20,846
s Corsair Gammng Inc HES 175 20378
- BFs Restaurants Inc 571,543 19,747
Marked
Value-
Shanes [F000]

o Pomdlo's Inc. ClassA 530,453 18,538
Annon's Ca. Ime 701,342 18507
By Wiz Holding Comp. Class & AT e 18887
' Latham Group Inc 751,888 18820
Scholastic Comp, 458414 18318
Lefe Tere: Group Holdngs Inc 8E3.528 17.014
o Theedlp Ine. Class A 1309574 16710
: PowarSchool Holdings ine. Class A 950 808 15314
1 Fansgry Kreme Inc BST BEG 162
: Cuobert Technology bnc 2177385 181586
Lauseste Education Ing. Clyss & 1,284,162 15841
Angi Inc. Class & 1,707 238 15724
Paghimark Ind. Class & BEg 102 15901
Chaldren's. Place bnc 178N 14,257
Iraegral Al Science Holding Comp 587 613 13.273
= Chuctingo inc. Class A 118,73 12,588
: Genesco Inc 1B2628 1nma
'-‘ Swpntgreen Inc. Class A A5T 460 11439
* Frontier Group Holdings Inc B3T B8E 11,388
- Janisg Iraematonasl Geoup Inc 0,016 11,368
Cortral Garden B FPet Ca I ama 1151
" Crotine. Class A 500,314 11052
Saith & Wesson Brands Inc. 18948 1nm7
2 Landstovwn Motors Coep. 3427113 10789
Caleres nc. 45,124 10572
" XL Fleet Corp 2,866 BES 8483
' Divédrn Frnders Hoames Ine Clags A 4B5 a3 o451
Giotal Industrial Co 98,705 B34S
Sciplay Cowp, Class A 583,881 B84
‘-‘ Allbards Inc. Class & 518,084 1812
X! Traeger Ing BOS 463 1375
H Uidesry e 352 088 6880
Ruch Entevpriges Inc. Class 8 124 BE9 B339
B Weber [ne. Class & 471568 B.0a8
o Soko Brands Inc. Class & 319,258 4 &80
: Ashiaus Inc. Clags A 36T BE3 4875
) Lands’ End Inc 168,356 3ear
- Erilizant Earth Group Int. Class A 203,508 IETS
- El Pollo Lot Holdings Inc 116,348 307
" Reddon Int Class A 202,084 112
< Instructure Holdings Inc 19478 467
Torrd Holdings Ine 13,784 1538
21,541,372

Consumer Staples (3.0%]
Bungs Lid 3,369,163 314 547
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Dharlng [ngrederts Iro 081,718 282822
Casey's General Stomes inc 35,249 184 571
Performance Food Group Co 3BEa 481 178487
15 Foods Holding Coep 5,053,785 176024
Past Holdings bnc 1419572 180028
Ingredicn Inc 1585072 154,148
Florestirs, Foods Inc « 753 838 131 852
= Baoston Beer Co bnc. Olass A 450 116,805
Lamib Véesion Holdngs |n 1,840,573 116,656
Spectrum Brands Holdngs Inc 1,057 B00 105 565
Mol son Coors Beverage Co. Class B 2275887 1054492
Sanderson F arms Inc 53 1 102465
Miarket
Wl
Shanes (F000)
. Freshpet Inc 1,034,268 asaia
- Herbaife Mugnbon Lid 2403448 asara
Hain Celestial Group knc: 226383 96481
" Beyand Meat ne 1437 851 93677
: Sarnply Good Foods Cio FREERLL] #0353
WL Ca W5 06T B4 466
Sprouts Famners Market Inc T35 42 83 e68
Lancaster Calary Com 4E5 B8 80,333
Coca Cola Consolidated inc 116,854 4T
& Lirsted Nahoral Foods Inc 1462 544 Tz
: Hostess Brands Inc_ (1355 A JAGE 464 71184
s Cetsiis Holdings inc. 843,563 062
Energizer Holdings Inc 1684752 67458
Beagy Health Co 2533504 63748
Nu Slen Enterpnses Inc. Class A 1,254 805 3841
Edgpéwrell Férspnal Care Ca 1310478 62545
Genceny Outiet Holding Cep 2,175,448 61522
Medifastinc PR 5277
TreeHouse Foods Inc 1,398 830 56,735
X BULG Foods Inc 1529830 50088
J &) Snack Foods Comp 8T 15 &5 388
Reynigids Corsumer Products Inc 1,307 484 41389
Vector Groug Lid 3,285 504 rna
Ca-Maing Foods Inc. 0G5 34T 3eae
Pegen's Pride Corp. 1,708,707 34594
Uresesal Corp Go0,130 31854
UISAMA Health Sciences Inc 286,039 20850
Andersgns Inc TE8 381 W.ra
=4 BefiRing Brands inc. Class & 1,048,170 28841
Wgis Markets Inc 414818 28
1 Matenal Bevarage Comp 529 467 27074
LUtz Brands Inc 1,673,710 26,6496
Fresh Dl Morge Produce Inc. 6,783 25303
Hytrofarrn Holdings Group Inc. B4T f63 13 596
Seabaard Corp 592 2333
Duickivon Foathobo ke BS2 065 20821
Rite fad Comp 1343578 19,737
ALCO Brands Corp 2,338 BOS 18,302
Toodsie Roll Endustnes Inc 350 983 13.005
Honest Co. nc 1,250,512 mn7
Zarvens Brands Inc B21 849 9.508
Vieal Fams Ing 465,575 B408
1 AgpHared Inc. 815,840 3074
4,201,531
Energy (4.2%)
Dhamondback Energy Inc 4 570819 482 963
Coberra Ensrgy Inc H,572478 388 927
Marathon Ol Comp 19,640,987 1505
Targs Resources Corp. 5,777,037 301,792
APA Comp 816250 248,380
Craniey Inc: 6,565,189 2182
First Solar Inc. 2413833 210,390
EQT Ceep 532010 207 893
Texcas Pacific Land Corp 156 346 195,256
Chesapeake Energy Corp 2583810 167746
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NOW Enc 9/B44 565 133,334
HuoilyFrontier Com 3 68T 508 120876
Mlarket
i S,
Shanes (E000)
PO Enengy e 2455833 118,735
Southreesten Enengy Co. 25,550,068 118,250
Antero Resources Comp 6,779,088 17759
DT Mictstream inc 2440308 17086
Rangé Resturces Cop. B,272.982 110856
" ChangeFoent Holdings nc 5,654 041 108471
Equitrans Midstresm Corp 10,363,774 107156
- Champeond! Comp. 5,067 558 102620
Matador Resources Co 285175 88T
Murphy Gl Comp. 3,55 962 86,502
Derbury Inc 1,189,511 aiam
=M Energy Co 3063628 90318
Califomia Resounces Comp 2027 B0 BB.EDS
Aunitern Midstrearm Comp ¥ BT A 75,774
Magnolia 04l & Gas Comp. Class A 3,805 556 T3a4
Seming 480,181 B5640
Ascoga Inc 1,14873 B4 024
Shoats Technologees Group Inc. Class & 2626 381 BIEN
Whiting Petrolewn Corp ges 552 3810
Asreresrn inc Classa 162,152 862070
CMK Respurces Com 4513182 62085
Cortnentsl Resources Ing 1,381 808 8t 50
Cags Petrolewm inc anan 69,4558
Heimesich & Peyme Inc 2443 588 57813
Cactus Inc. Class A 1464303 EB5TA
Renewible Energy Group Inc 1,265,530 53,751
Critas Resources Inc 1,053,560 51,693
5 Auray Technologees inc R 50,756
" FusiCell Energy Inc 8,786,525 45 640
e SunPover Comp FALAL -] 45417
Mew Fortress Enengy inc. Class A 1,876 468 &40
‘Worid Fuel Senaces Corp 1,507 ges 39914
PatterannIT] Enengy Inc. 452,172 30074
ks Transooean Lid. 14,000,747 38 EAT
Auch Resources Inc 393,765 35813
\Wamor Met Coal Inc 13288 3|4
FEF Enemgy inc. Class A 2488370 nms
Liberty Cilfeld Sesvices Inc Class A i 0084
Aschrock Ine. 3857 064 28851
Ciceansenng Irmematons Inc 24890 595 8170
Diedel LIS Holdegs Ine 1,854 469 271,198
- Fluence Emergy Inc. Class A 148,832 I6EET
Core Laboratones HY 1,189,844 A
MW inc 2844 853 2496
ProPetro Holding Comp 226730 18.784
MeTier Oilfield Solubons Inc 5149471 1821
DO I B10.854 17928
MRLC Giobal Inc 201,13 13,906
CVIR Enengy Inc. T e 12583
RPCInC 1,848,338 BEaS
it Evgoinc Bz 820 5502
H Hedi: Enengy Solutions Groug |nd 1,753 688 5471
Dewen Energy Comp a.8M 437
Derbury Ine, Warrants Exp. G823 2 -
5,549,489
Financlals (14.7%)
Bircran & Brown Inc BOEIATE 428,137
Market
Wl
Shares 00D
Sagnature Bank 1,276,080 412,774
LPL Fnancial Holdings lnc 1.821,181 307558
Carhde Group Inc 5388 286393
fures Management Corp. Class & 3,584 AEG 282022
Cosrenca Inc 362 THAI1S
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East West Bancorg Inc. 3,582,585 281,878
Westem Alliance Bancorp 2489375 268,850
American Financial Group Inc 1,809,347 24B833
Zions Barcoep HA 2851 584 245 583
= SaF Techmologmes I 15,264 808 241,337
Irversco Lid 10473462 241100
Adturant inc 1,433,368 24,340
First Honzon Comp. 13,861 605 F23M4
Uprstat Holdngs Inc 1447281 218871
First Amencan Financial Comp. 2833418 6012
Momingstar inc 568 082 204 538
AGHNC Investment Comp 13274853 198 654
RenaissanceRe Holdngs Lid 116122 186 530
SE Irvestments Co 316847 193 084
People’s Linited Financial Inc 10,808 680 182610
Cornrerce Bancchanes Inc. 2711455 180,722
Rewgyrance Group of Amenca Inc 1,705 188 186701
Wiy Firdmcial Inc 2B03,139 185876
Cullen/Frost Barsers Inc. 1448262 182108
Cid Republc [rtematonsl Corp T.369 555 181,184
Janisg Herdersom Group pic 4,304,168 10517
Jefferies Fanancal Group Inc 4549034 180,383
Staremnd Property Trust inc. T304 605 177,402
Sael Financial Corp TABL 4B 175,660
Pirmacie Financial Partners Inc 182513 174,201
Firgt Financial Bankshares Inc 3416,152 173677
Syntvus Financisl Coep 3489,508 167 043
Aftiaated Managers Group Int T4 065 160,243
Praspenty Bancshares Inc 2.1 .80 158,822
Glacier Bancorp Inc 2,792 485 158,333
Popular Inc 1,877 081 153 9496
Primésica bnc a5 a7 152626
Eiue Ol Cagutal Ine. Class A 10,291 617 152,255
Lincain Nabenal Corp 2168287 147871
Onahkam Holdings inc 2,840,251 147,130
SAM Cop 7,356 BE4 145477
Cadence Bank 4,859,850 124 775
Bank OFK 3,110,033 144710
Vabey Mabonsl Bancam 10,376 882 141 208
SouthiSitate Corp. 1,760,838 141 068
Pacihieot Banpom 2858073 133 650
Howshan Lokey inc. Class & 1,265 847 133,320
MNew 't ork Community Bancom Inc 10,788,716 131,852
Wininust Finanoial Corp 1438080 130807
Hirisale Capitsl Group Inc 541,586 130,030
CIT Group Inc. 2,501 881 178446
Webster Financial Com 2,185,154 127.E03
Credt Acceptance Corp 163 332 126,074
M Residinnitial | et Com 11,763, Tdd 125,530
Stering Bancorp 4859168 125319
Selective Insurance Group Inc 1,515,807 124205
Erie Indermnity Co. Class A 540,785 113456
Blarket

Walue-

Shares fhoom_

Efxchstone Mortgage Trust inc. Class A 4,002,780 122 564
RU Cam 1083, 164 121,423
Trupanion Inc 6,111 120 954
Essant Group Lid 2548 182 120,576
First Citizens BancShares Inc. Class A 144 640 120028
MGIC Irvestrrent Coap 8236053 LRE:A ]
Ursted Bankshares Inc A.265 36T 118468
Lazard Lidl Class A 2,700,057 17803
Urum Grup 4 538,008 113,878
Evercane Inc. Class & BAT M5 113,740
LIME Financial Comp 1,056 847 110520
Allagharry Com. 164,542 108847
Walker & Dunlop Inc TIT 4T 108,754
Globe Life Inc 1,148,861 107671
Hanover ingurance Group Inc 807,13 105,183
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Uirnpiuaa Holdings Corp. 5466575 105,176
A Capital Holdings Lbd. 18225N 104,722
ServisFird Bancshares inc 1,731,341 104 582
Bnghthouse Franoal Inc T00a. 1 104,078
Haneack Whiney Cop 2078957 103 849
Community Bank System Ing 1,380,178 101,206
Sdvergate Capitsl Corp. Chaes & 678,585 100586
Jackson Financial Inc_ Class & 2.488M 88257
FHE Corp 8,040,028 a7.528
Moslis & Co. Class A 1557314 iR [1 B
Rradian Group Inc 4 538,763 95650
Linitesd Community Banks inc 2680 BET 5625
Pacfic Fremier Bancor Inc 2376350 85125
Bankd inaed |r 2,245481 as5.0a7
Independent Bark Cop 1,133 846 #2451
Horne BiancShanes Inc. 3,704 )08 an.43a
Chimera Imvestment Comp 5.4871,260 a0neT
Kemper Com 1522358 82499
First Hwwaman Inc AMERE 88,736
Federated Hemrres Inc. Class B 207534 87,083
Eastem Bankshares Inc 4738338 5447
Irvesions Bancerp Inc 5614253 85,058
Blank of Hawas Corp 1,004,252 84,852
Assuned Guaranty Lid 1673842 Ba.027
WSFS Finandal Corp 1852 893 2843
Ausreris Banoom 1,685,702 B2E02
Harniton Lane inc. Class A 788,718 H2556
Maaeril Comp 3. BE3 8T 81832
Aurerican Equty | mesment Lie Holding Co. 2086 915 aLE2
Virtu Financial Inc. Class A 285 a1.448
Sirnmons First National Corp. Class & 2,744,189 a1.320
Assocted Banc-Comp 3585813 81125
o Marathon Digtal Holdrgs bne 240477 BOB51
Cathay General Bancorp 1,847 372 78418
Texas Capifal Bancshares Inc. 1,274,085 TH.Ta4
Piper Sandler Cos 477 BEE Th.32
Citd National Bancorp 4,163,085 15,147
Ao Fnancial Inc 1348478 15,393
CHO Finana s Group Ine. 3125608 T4514
Astsan Pastners Asset Managernent Ing. Class A 1,562,309 T4.428
Wihite M ountsns Insurance Group Lid 72,304 T3.308
ECH Frnanoal Corp 643,207 13126
Miarket

i i

Shares ($000)

FirstCath Haldings |ne BEA 359 TIa43
First Bancom 181,78 71404
CvE Financial Corp 2,247,708 69533
Focus Financial Partners Inc. Class A 1168413 68240
Fulton Finangial Corp 4 053,280 68,008
Ensar Group Lid 274 864 Ba.0Ta
Agtanbc Union Bankshares Comp 1807 020 87384
Cannas Holdkngs Inc. 1,808,163 ar.ooz
Independent Bardk Group Inc 19,355 [ e b
Santander Consumer USA Holdngs inc 1552348 85230
Cohusmbia Banking System ing 1976152 B4 6TH
Flagstar Bancom inc. 1332257 63858
- Fiiot Biocichain Ine 2,176 025 61,939
" LendingClub Corp. 2519354 Boa18
Intem-ational Banc shares Coep. 1433384 G0 T60
First Midwest Bancom Inc 2889758 58773
Goosebead Irsurance Inc. Class A 448,733 GRAT
Penryhiac Financisl Servces Ind marm 57131
Firsl Meschens Cﬂl‘p 1,355 641 56,188
Cohen & Steers Inc BOT 058 56,159
Ryan Specialty Group Holdings Inc. Class A 1,383,929 55642
Wiaghirgion Federal Inc 1,642 B30 54,811
First Financial Banconp 1r3A52 54 573
Virhus irvestment Partriters Inc 181,433 53908
Cipen Lending Comp. Class A 38633 f3645
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SuepSanne Group Inc. Class A 1,280,211 53.218
WesBanco Inc 1508, 730 52740
PRA Group lnc: 1,042,202 52324
Hiltop Holdings Ing 14680858 51318
T Bink 1 B 502 51853
Gersorth Finanoal Inc. Class A 12, 160458 B2
MEF& Fnancil Inc. 11,062470 SOAT2
Renasant Cop. 1388513 04T
Park Manonal Comp 368,025 50,258
T Harbors Irvestment Corp. 85362174 ELEER
Bianner Comp 817,003 45 568
BRP Goup inc. Class A 1,363,149 28027
furga Graugp Irtemational Holdings Lid 837 609 48333
Great Western Bancorp | nc 1386414 47,083
Eagle Bancorp inc. T8 603 644
Apolla Commrercial Real Estate Finance Inc. EEL ek 45 964
Trustnark Comp 1408 883 45 TGS
1 1 S0ar Ine 1687 052 a3 578
Cormparss Diverafied Holdings 1409339 43098
Merttrest Bantshares Ind 3B, 135 anT
Prorddient Financial Sensces Inc 1,145,814 415
Hepe Bancorp Ine 2863374 42,192
PenryMac Morigage imestrment Trust AT 963 43077
Meinet Ine. Class A 417 602 a0
First Inberstate BancSystem inc. Class A 56 455 40485
Herace Mann Educatars Corp 1,037 537 40153
NET Bancorp Inc 1,008,075 3Em
Fust Cormmorealth Francial Corp 243218 3842
o Lemonade Inc B3 24
Rredwood Trust Inc 2810300 3.7
BGC Parners Inc. Class A 8,110,584 AR
Ciapitol Fedéersl Fmancal Inc A.184022 ar.ma
Market
Walue.

Sharas (5000 _
Mercury Genersl Com £25,000 3ERTT
Westamernica Bancorp B3T 80 3E|10
" Encone Capital Gaoup |ne 582,08 35,747
. Tresmgh Bancorp Inc. 301 a2 35 588
LendngTree Inc. 250 544 356
B Mr Cooper Group Inc. BE5 3102 354490
Lirve Ok Bancshanes inc 407 18 a5
ProAssurance Comp 1,350,884 37T
Ladder Capital Corp 2,800,787 33581
OFG Bancrp 1,247,001 Jaz0
Matenal Bank Holdngs Com. Clase A 719,883 31.E32
Bierkshine Hilks Bancoep Inc 1,086 365 nara
Satety Irsurance Group Inc 365 BB A 0ad
Broadmark Reaity Capital |nc 2,735 pes L4
SAT Bancorp Inc 962 384 0334
Brookiine Banoom lne 1,837,701 28,752
City Halding T 758 043 20,734
BancFirst Com 406 263 2BEET
Employers Holdimgs Inc. B&1 850 anare
Tornplans Finencial Com inas 26871
World Acceptance Corp 10833 26833
TFS Financial Cop 1448,105 25,878
Heartfand Finanoal USA Inc 49 864 4 Ta2
E Cecar Heslth Inc. Clast & 3,064 AED 24 056
EnghtSpire Capital bnc. Class A 138N 13874
Ezate Auto Fenancial Comp AF3 004 23467
Feaarey Finanoal Com 1B, 152 q1447
ARMOUR Resdential REIT Inc 2,268 BE4 21138
Irvescn Mortigage Capial e 7831 561 2050
PJT Parmners inc. Class & JE3 851 21031
Biucora Inc. 1,182, 2m 20649
Palomar Holdings 1nc 304 846 20,0568
Codurnbia Financial Inc 45a g8 00022
TPG RE Finance Trust inc 1586301 19,543
Ceniral Pacific Financial Cop 681 845 19492
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WhsdamTres Ireimerts (R 3,165,285 18372
Aurbac Financial Group Inc 1,187,132 18,053
SariusPoing Lid 2,784 863 1BEST
Clearevater Analyiics Hobdings Inc. Class A 0,176 1712
FHR Feal Edate Fnande Tt Ine B B35 17.280
Nerthfield Bancomp Inc 1,038,183 18777
Ursted Fare Groug [0 Bl 313 14,8942
5 Assethank Fingnoad Hobdngs Inc LDk c] 1230
) Frankdin BSP Realty Trust Inc TT4 870 11577
Nasonal Western Life Group Inc. Class A 4 815 10463
GLM Grosvenor inc. Class A 829.178 8757
= Fiormen Power Inc 2418703 8528
A Root Ine. Clags & 2818433 BTN
Granie Port Mongsge Trusine. 704,850 B.255
P1linc. Class & 459,161 B854
e eah n. XA B.T15
Gokealth fnc, Class A 1,540,093 5840
ks Hagerty ne, Class & 30,735 4 548
: Bakit Haldings Ing 33173 2E85
Metmlde inc 1,027,116 2249
loanDwepat Inc. Class A 452,564 2172
Assooated Cagital Group Inc Class A 49 663 2045
Market
Valye-

Shares (000)
A Asset Management |nc anr 1%
Asrerican Mabonal Group no 35 T
Ashene Hodding Lbd. Class & fag EL

2 Fronter Financal Cop | ——
20,742,711

Health Care {11.7%)

By Techne Coep. a1 A 512.@a7
Molina Heatihcare Inc 1472116 4584401
: Masimo Corp 1.3537173 367 080
: Repigen Corp 1324158 450 842
- Merearei: Ing: 1,807 289 2T2.8TH
. Syniens Health [ne 2815275 288 536
- Fenurrira Ind BSs 853 257138
- Guardant Health Enc A AT 35
) Tandern Ciabetns Cane Inc 1602211 241165
. Charles Rrver Laboratones: Infernational Ine B3B.515 I EZE
Tenet Healthcare Corp 2,700,783 20527
Uirsted Therapeutis Com 1008,001 218540
Einfiosr Crop 2488725 208F61
Cherand Coong. 3 036 05,187
s Neuroonine Biosoiences Inc 25820 203,786
: Matera Inc 2,146,714 200482
Crrnicell Inc 1,108 043 189,935
- Irtelha Therapeuses Inc 1,689,383 198,753
Cgancn & Co 352040 184 E38
. Sarepts Therapeubics [ne 2)0E5 87T 187 815
2 Jazz Pharmaceutcals pic 147,758 187502
) Mirti Therapeutics Inc 1,263,748 183812
Emvasta Holdings Com 4,088,312 183318
Aurgwine ad Pharmaceuticals Inc 2503812 166009
Encompass Health Cap 2,505,978 183537
Bluspant Medicings Corp 148317 158 B57
5 Medpace Holdngs (e 724,868 157,182
: Shockwave Medcal Inc BaS BT 150804
Inspine Medical Systerns Inc 655,203 150,736
Expdtas Inc T.875 889 145,799
Glabwes Medcal Inc. Class & 1882113 143 531
g Arena Pharmaceuticals Inc 1545279 143618
- Halnzyrre Therapeutcs Inc 3,548,543 142687
Acadia Heakhcare Co_ lnc 2,184 B8 137,482
2 Linragerns: Phanmaceiusnesl inc 1,652021 137,237
) Asredigys Inc B21 547 LEFE:
Pemigo Co. ple 3,370,542 131114
5 MNeagen Corp 2,708,878 123,001
' Irtegra LifeScences Holdings Carp 1813409 121,480
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ICL Medcal Inc. 508 472 120,688
Chuidel Corp. 93,267 120482
Prresmier Inc, Class A 2816 068 120,054
Fate Thermpmsics Inc TEENTT LRE AT
Maraqs LifeSciences Holdngs Ine Class A 2817, 184 118040
Enzgn Groug Inc 1,321 592 LRLEE B
. ST R Surgical Co 1,189,589 108 558
: Paohc Birsoences of Calfoma Inc 5,264 404 108119
CONMED Corp T30 383 104,380
' LHE Group Inc TET BT 103,976
: Cytion Care Health Inc AB24 815 103084
. Beam Thempoucs Inc. 1,268,353 102 669
Miarket
Wl

Shanes
. Neolenamics Inc 2846848 100550
- Apellis PFharmateutcals (g 2084110 98,537
5 Iritra-Cellul & Therapies Inc 1847 041 9B ET4
s Drernal Therapeutics In: 2054148 86075
: Alloemmes pic 407380 84160
HeathEgety Inc FAL v g2.858
loni s Phanmacruticals Inc. EN vk k] a1 584
Adaptrve Biotechnofoqes Comp a18a3m o745
R1RCM Inc 3484 055 9084
Ananas ing 1,065,358 87489
: Twtst Biosoence Cop. 112551 a7.1aa
. Progysy nc. 1,708,567 BB07T
" Ment Medical Systems Ing 1,350,855 84,158
2 Nerogure Lid 1.111,187 83428
: |Rimythm Techrologes inc TOE, 184 ird B
: ir Biotechngiogy Inc 1878463 B2.838
Irrvitae Codp 5418653 #2743
X Insmed Inc 2961 558 aiaa
- Auricus Therapeutics lnc Tmsar 21034
Select Medical Holdings Comp 2858 85 T80
Creris & Minor Inc. 1,B05 B35 TBSES
Prestige Consumer Heathcare Inc 1,260,005 THA20
AmRCIHE [he. 1,053 881 B2
Inam Medical inc B2 555 75078
Veracyls ne 1,768 846 13742
= Famuna Therapeutics Inc sany 13257
: Certarainc. PRI 13.202
b \Warkry Parker Inc. Class A 1,547 11 11058
. Iertalis Phasrnac sutcals inc B56,738 Tars
- Irteger Holdemgs Corp 679,862 T.030
ACADA, Phamaceubc s | ne 3,038,287 TOEET
- PTC Thempeutcs inc 1,775 858 0732
: Mivasve Inc 1,301 5% 68,207
Haemonetics Comp 1,266 987 68262
Newro Corp B34 461 BT E50
Life He-akhcare lnc 3,544 873 B7.554
Apolle Mede s Holdings Inc a0, 287 BER14
Fndak Spences Inc. TED 303 66,154
Igvance Biotherapeutics In. 335140 64,742
Patterson Cos. Inc. 2.Ma4x B4.6T0
Paom Bodciences inc 1,063 855 4,000
Cthn Clirecal Diagnostics Hoklngs plc 2,884 769 63534
MNektar Therapeutics 4 53T AT4 B2 E5E
Legand Pharmaceuticals Inc. 354 352 61 684
" TG Therapeutics inc 3,541 883 61 542
: Carelx Inc 1,330,813 60525
: ¥encor ing 1489284 G.S48
= Satera Heath Co 2486970 SB.E04
' Dhowirruty Inc. CRass & 1,164 532 568,383
i Magelisn Heasith Int 523 BE3 56,833
MEDNAX Inc 2061 BT 56104
Ewolent Haakh Ine. Class A 2022877 55873
Surgery Parners | nc 1,024,315 54 To4
Sage Therapeubcs Inc 1.Han7 53563
Exrmrgent BioSoluions Inc 1,700,550 53,068
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Miynad Genetcs Ino 1,809 600 52705

Chutset Medical | nc 1,133,708 £2 253

Mlarket

i S,

Shanes (E00a)

CherrCeniry [ ne 1411850 51408

Corvel Comp. 244 16T 0412

Relay Therapsutics inc 1,633 681 S0T1
Spnngorks Therapeuics Inc BOsTTE 45 830

Giaubas Comp 1118885 20715

Fiyrrera Therapeutics inc. TTra0 a0 589

Es Corcept THerapeubics Inc 2472 692 47,989
. Gichal Blood Therapeuscs Inc 163,747 arsar
e Turning Poirg Therapeutics Inc o] a8
Cytokdrestics nc 1,003 408 45735

Editas Medicing Inc 1719838 45 B56
AdaptHeakh Corp. Clads & 1,855,583 &5.338

ot QPO Health Inc: 9412503 45374
¥ Diak Sireet Health Inc 1,363 521 a5.1a7
) Agins Phamaceuticals Inc 1,384,181 24 661
REVOLUTION Medicines knc 1,TEQ518 44312

Health Catabyst Inc 1112843 24 085

Eiridipehio Pharma Ind 2,580,061 &332

Cerevel Therapeutics Holdings Inc 1,300,705 41 266

Ananos beda sl Ine 1,210,554 &1 870

Irorreond Pharmaceutcals inc. Class A Ja825n 40,723

k. Mulbiplan Coep. 8,823,558 38531
" Supermus Phamaceuticals Inc 1,264 BOS abeaz
g Agcolade Inc 1,365 878 36004
* Sdk Poad Medical Inc 800,950 34130
Heathcare Senaces Group Inc 1,865 BE2 33208

5 Sana Bt chnole:fy Inc 2133362 33024
5 Vanex imaging Corp. 1,002 BE8 31656
" Recursion Pharmaceutcals inc. Class A 1,801,870 30,868
) REGENAEID Inc g2 85T 30504
* FibroGen |nc 2,141 1E0 30130
) Alector Inc 1420057 20501
Trolty Heakh |ne 1,087 8«8 20757

Cano Health Inc. 3,163 952 28191

Harmomy Bioscienoes Hokdimgs [nc BEO432 28181

ks Clpenr Health Imeestments Cop. Class A Tatdam 27 605
"1 Seerine Classd 1,097 382 27,788
. Irmaviaa Ing 1,805 347 T Eaz
! Prraa Health Group e 1,085,072 27553
- Agrirrcan Well Comp. Class A 4553073 21.5m
" Axsome Therapeutics ing. 125,277 27.4M
- Alogens Therapeutics inc 1533514 27358
) Alignment Heathcare Inc 1827 185 PN
Asmics Ing. 473,548 25N

Nuwation Big Inc 3,005 985 25654

Maddgsl Pharmaceuscal s Inc 2 024 25255

Astat Buosiences IRe B16.929 24987

MNanoString Technofogies Inc 564 553 24 g8

MNextGen Healthcare Inc 1,386,300 24 652

Brcokdale Sereor Living inc 4,769,054 24608

it Enttarfty Metework ing ERCRi] 4544
H Heron Therapeutics Inc, 253937 . m7
Phreesainc 573,082 23883

Berkeley Lights Inc 1,291,738 23484

Menidian Biosoence Inc 1,1138m 22725

Instil Bia inc 1,354,158 22043

Endip intemnational plc 5712187 A58

Miarket

Wl

Shanes (E00m

Natsonal HealthCane Corp 306,281 H4a7

s Hims & Hers Heatth Inc. 3,251 564 J1.4a
H Pulmsar: Corp 58 882 21123
¥ VEOtyIE |he. Bragio 20812
. Agiiti e B3, 14 19,356
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IrigEn b 534,862 18,325
Praxis Precison Medcines Inc a4 540 18213
Reata Pharmaceuticals Ing. Clags & B85 519 18103
Gossamer Bio Inc 1558760 17630
Efushird Bia Ine 1,783,178 17520
PV Pharmaceyticals Inc TEE T2 17480
. Defirative Heakhcare Corp. Clags i B36,374 17,392
" AnaphysEho Inc 456,155 17241
) HeatnStresm lnc B46.818 17053
i Dray Oine Biopharmaceusicals inc 1,007 218 18872
: Theesrareance Biopharmna inc 1,509 630 16681
Atara Biotherapeubcs Inc 1044 579 16463
Penriant Group (e BES 582 1513
e Onthvole: Medhcal |ne B0, 275 14,830
: Alea Pharmaceuscals Inc. 1,640,140 14752
Asrneal Pramaceuticals Inc 3088,710 14 840
MNGM Biophamnaceuticals Inc 74404 1315
ks Vierve Therapeucs Inc, 369 698 13631
: Estitla Inc. &3 08 13408
Knanos Bio Ind 840,161 12,917
Sanke Therapsutics inc 531,357 12507
Riocket Pramnacautcats | n 571,891 12.484
g Treace Medical Concepts Inc BE3 2 12362
IFrerury B | ne 2,008 008 12202
i Dresign Therapeutics Inc 556075 11 808
- Logemx nc Tig, 718 11647
x Forma Themgeuscs Holdngs Inc 782,154 11264
: Sangaimn Therapeutics Ine 1487 e 11,734
: Phathom Phamaceucals Inc f44,180 10,704
Phirg Arimal Healtth Corp. Class A 5n5%n 106D
2 Matus Medical Inc 435,140 10,326
. Cullinan Oncology Inc BEa8m 10,322
Precigen Ine 3,747 45 10134
= ALX Oncology Holdingsing. dB5 749 10,030
3 Farmate Biophanma inc 561,242 B35
2 Allgrar Inc TET 84T 5804
i, Allakos bnc 54,753 8347
R LifeStance Heath Grou Inc BT0ET B4
. Sigaify Health bne Class A 838,900 ansT
) Faraksa Pharmaceutcals Lid. Class A 754 638 BEA2
|Frrrurssant | ne 1,038,705 BES0
' Aweanna He akhcare Holdings inc 117330 BEa3
: Rradius Health fnc 1,214,258 BAD3
Singular Ganomics Systems Inc 8,773 B209
i FlandMe Holding Co. 1,227 058 BAT2
¥ Iseventy bio Inc 253,743 1529
. Eriieh e 452072 7043
it SmileDimectCiub Inc. Class A 2804 545 6A26
. Generaton Bio Co 850,383 6728
" Monie Rosa Therapeutics Inc. 266 56T G.O5E
i Rulars Therapeutics Inc 57T B3R 5533
Cytek Biosoences Inc ES L 5583
Blarket
Walue-

Shares LE000;
it Fr3 Headth Partners Inc T 02 5448
H Dreciphera Phammsceuticals ne 506 694 4,850
i Liyell brmunaphdnma |nc 620,804 4803
E G1 Therapeulics Inc 43575 4448
! PROCEFT EioRobotics Comp 162672 ERCE]
e Muwalent inc. Class A 1,307 403
) Aene Pharmaceuicals inc BET A3 3sa
A Cibsrres Pharmaceutcals Inc 401,007 1754
o Adagn Therspeutics Inc 419,634 047
o A Com 364 365 2538
< Inmervage Holdng Comp 515,391 2517
Epizyrre Inc 1,001 631 2504
- Mi@rna Inc 161,272 14TE
o Prefisde Therapéutics inc 175,548 288
i Vor BioPhamma Ing TEL B FALE)
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2 Alder Biophammateuncals Ine. CVR Exp. 123124 1,782,706 1.578
" Sibverback Therapeutios Inc a2 1553
: Eargo Inc e 561 143
- Exright Hieadth Group Inc 164 848 567
E Cue Health lne MM 458
PerianElmer Ing 1,840 EET]
Aueantor e 7083 anT
' Irtercept Fhammaceubeats inc 400 7
o Clras Dncohgy Inc 1,744 2
e Synengy Phamaceuticals LLE 2001, 188 —
= Wight Medical Group Wy 2787 _
16,409,045
Industrials (19.2%)
IDEX Corp. 1,820,315 453,808
Buitders FirstSounce Ing 4 832,143 414,163
Quarks Senaces Ing. A585 718 412385
Trize Co. Inc 2004 425 282185
Graca Inc 4,204 D48 34B.186
Nerdson Comp 1,320,748 7047
FFM Incemational Inc AIT4I67 330,701
Carkgle Cos. Inc 1,319,658 327433
Hiveamiet Asmmsgace | m 9,697 915 208 85
Pentasr pl 4,176,856 305,038
Allegian pic 2763188 29137
Flobert Hal Intermational inc 2870410 297 804
Regal Rexnord Corp 1,708,768 280 958
A O Smth Comp. 3,361,027 08 544
Booz Allen Hamiton Holding Corp 337a832 86491
5 Far 153ac Comp. B4 840 284,50
* AECOM 3567 568 17408
: Mididety Corp 1,403,830 ITE.28
Lennax Ingematicnal Inc 820,909 54
Toen Ca 2587 03 268487
GHD Logstics Inc 2891 484 262632
Watsco bnc B34S 280,778
Ao Erdemprise Inc 1,640,870 2ETENT
Benry Glogal Group Inc 41T 251455
Spaled Air Corp 3759774 252,523
Genpact Lrd 4,748.242 252037
Sensata Technologes Holding plic 3,897 862 246,634
MES Enstnuments (ne 138910 243585
Tetra Tech inc 1,359 648 230,858
Market
Value.
_ Shares (000)
. WliSene Moksde Mini Holdngs Corp. EE34AT 729549
Knight-Swift Transportation Holdngs Inc. Class A 3,769 608 228,720
Cremns Coumang 2535473 229,480
. Paytocty Holding Corp 971,589 129453
. TopBuild Comp 30,765 2832
Siaih Inc BE4 B3 273544
T ke 2,161 878 20522
Lencaln Elecnc Holdings [nc 1,451 005 207,850
AgtarGroup |nc 1681 3% 3408
Brungeack Cop 1844811 185801
Lttetfuse Inc 621,31 195,514
Crehikash Conp. 1,703,015 191,947
. PO Logistcs bne 24B5515 190,805
& Ascalta Coatng Systens Led. 181572 180523
Huntington Ingails Industnies inc 1,001,045 188,203
Acusity Brands Inc BE2 856 186918
Donakdson Co. Inc. 3,120,438 184817
Aghanced Dranage Sysbéme Inc 1,347 842 183482
AGCO Coep 1,510,089 175,202
LouisanaFac: Com 217 GBS 173,754
Landstar System Inc 861,818 172203
EMCOR Group Ing 1,346 003 171470
Eagle Matenals Inc 103810 170,923
. WESCOInternabonal Ing 1,270 987 167,248
Viodward Inc 1511038 165,338
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Coherent bnc 619,184 165,041
Cognex Corp FARERLL] 164,758
Colfax Corp. 3,518,282 61 B8
rivens Elecing plc o Jad Je? 161783
WEX Inc 1120072 158651
MOU Respurces Group inc 558 158,376
Jack Hediry & Adsociales Inc 835056 156,145
. ASGM Ine 1,248 560 154075
Exponent inc 1,314,427 153433
Simpson Manulacturng Co. Ing 1,085,087 153,284
Graphic Packaging Holding Co. 1,749,534 151118
Eunanet Worldwide Inc 1,286,170 150,689
Chaft Indusinies ne 917, 768 148373
* AMN Healthcire Seraces inc 1,181 583 145,768
Soanect Products Co. FELER 1 143168
Hubbell Inc. Class B BET 368 143,158
MSA Salety Inc 938 294 141 796
Aurmstrong YWorld Ingdustnies Ing 1,188,782 138870
CurtizzWght Camp e BET 137265
WWalts Water Technolegies Inc. Class A B35 544 135,054
Walriont Industnes e 535,29 134,075
Manpowensroup Inc 1,363,052 133,153
FT Consuting Inc B4 B3 132882
Vontier Corp &, 264 081 131,035
. MasTet Inc 1,406 048 129 858
- askore Inc 1,160,523 128038
Cran Co 1,258,617 126038
X ATER Ca. I, Clazs & 2.733.808 126418
Macimus Ine 1,563 380 124 555
- Mohask Indusines inc B3 556 124 530
X AP Group Conp AB12452 14.m7
John Bean Technologes Comp 800,905 122587
Market
Walue.
Shares (5000
A Lease Comp. Class A 27mim 120691
Surrmit Materialg Inc. Class & 2,980,382 120,034
ExlService Holtings Inc 76T 897 115483
St AsraSysterns Holdings Ine. Class & 2,545 B 114011
v Technologees Inc 232587 111,383
Ins peity Inc 82267 108531
HE Fuller Co 1,325,263 107,348
Riytier System ing 1,785 BEE 105 684
Zuam Waber Sokutions Cop 2800421 105803
Fiom Femy 1373415 104,008
. AL Worltwae Inc. 2861 5537 102,786
L TuSirnplis Moldrgs Ine. Class & 2RET IR 102448
Trbon Intermational iLid 1683754 a3
Flawseres Com 3,762 480 100,443
Here Hioldings Bnc 635,942 8557
Agplied Industial Technologies Inc. 86T 810 98,35
Marion Inc. 1,061,149 95535
Alison Transmission Holdings knc. 2,525,748 5446
Tribdeg Groug Inc. 55 566 jisR-e L]
Residen Technologes Inc 3637 004 46T
MSC Indusinial Direct Co bnc. Class A 1,121,334 4,150
Franddin Electrc Co. Inc Bod 537 B4 Da3
GATH Comp B33 93053
SF FLOWY Ine 1,058,873 91,580
EVERTEL Ine 16514, 153 80673
Westem Unson Co 507210 a0.438
Aeropet Rocketdyne Holdings inc 1,907 847 L RED
Firtry Com 1,518,733 80024
Zdgan Holdings Inc 2067 535 85,430
Fluot Corp 3568515 88233
Cormort Systems LIS Ing BE3,190 85236
Hillenbrard In: 1,633 847 B5,208
Alra Indusinial Mobon Corp 1,535,248 84530
ABOH Inc 1065870 B3 EEL
Installed Building Products Inc 599,249 a7
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EnerSiys. 1,054 B 83,596

Forward Air Cofp 579,083 a1.30

Brnink's Co 1,737 B33 81152

Eeacon Foofing Supply Inc 1411240 80,935

LirsFirst Corp 383,535 BOEAE

Aliance Diata Systerns Cop 1,182,151 TH.381

Mercury Sysenns Inc 1478 652 TEEET

Bladiger Muter Ine T3 EE TS5

Iron Inc 1,139,675 TR

Hebas Technologes Inc T3 07 T7.H64

Wielbilt Inc 3. 3E 407 17001
Eennametal Inc 2,106 045 15628

Shifd Paryments |nc. Class & 1,298 744 75,236

Cater Taidl Cioip 1,045,131 4623

Eelden Inc 1,130,768 14325

Bticom Enepy Comp. Class A 3,352 630 13523

Terex Corp. 1,560 054 T3.206

AncBest Cop Bz2aT7 T3.386

Albamy Internabonal Corp, Clast A BIGBES 12253

Vicor Com. 564 546 1,588

Masonte Inlermatonal Corp 547,183 T0.501

Encone Wire Comp 4E5493 BEAT4

Market

Value-

_ Shares go00;

A8 Industnes Ing 16491 818 69,111

" Aflas Auroritwide Holdngs [nc TE2 BE0 B850
- Hulp Growp Inc. Class A 813,185 66.503
‘Werner Enderpree s inc. 1431092 L1 et [

. Drycom Industries Inc 132384 G171
. ARght ne. Chass & 6,165,884 BB.BTO
. Wirgin Galactic Holdings Inc & B78,238 65244
f S Conp. 1086 448 B4.539
Trrety Industries inc 2063 468 G2.821

Brady Conp. Class A 118281 61137

. GMEInc 1,029,518 81 B84
K Flywire Comp 1815812 61480
L Hagwand Hol dnge Inc 2,347,158 81318
Kratos Defense & Security Schutions Inc 31T 43 0478

Moog Inc. Class A 733,788 50415

- JELD-WEN Holding inc. 2184818 57587
A Verrs Mokslity Corp. Class A 3,7119.009 57543
Mueller Water Produds Inc Class A 2970678 s7.TR

EnPro Industies Inc 518455 57086

Bames Group Inc 1,210,558 56400

ESO0 Technologies Inc 823588 56117

Mipcar Techninloges ins 1,756,743 51 18

i Alleghery Technologies Inc EREEEE: 0871
kY Nikala Comp 5135817 50592
ManTedh Irtematanal Comp Class & Ba3 188 50554

McGrath RertComp 603,864 40 856

Ol i Bne. 20934801 47.333
Geeen Dot Corp. Class & 1,304,768 47,86

Fermo Corp 2081 024 A5 5T

Grange Constraction Inc 1,152 568 44 B4

A Transpor Services Group Inc 1,481,307 43015

Mentor inc 1,759,048 #3589

TTEC Haldings [nc 472348 42711

Lendiay Corp. 274 45 41,722

Giates Industnal Corp. pie 2568 524 L]

CrSl Srysteamss Inc 478 462 ek

Tridas Corp. 107535 38.ra0

Gieif Inc. Class A B0, 245 3WES2

Astec Industnes Inc 542 821 arem

TashllS Inc. Class A BEA, T34 36,634
Aerairgnment Inc. 591,785 36,708

Gaitfon Corp. 1,760,116 IBA58

Féoroe Inc 464,308 36,430
Gemenkeier Cos. Inc 781 8 38338

Tennant Ca 440475 ELY- L
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Proan Labs Inc B2 926 35582

Sechneider Mavonal lnc. Clazs B 1,307 513 351a%
ZipRecruiter Inc. Class A 1,408 298 3548

HEE Equipment Seraces Ing TR 348 34,500

CryoPirt Iing 587,550 34,785

Saandex International Corp g 34518

Drehuos Codp 1067 874 34,793

- AAR Ceep 843,750 1932
AZZ Inc 580,791 3285

ADT Inc 3852788 F2402

FARD Technologes Inc 455 381 3 B84

Primcmns. Senvices Cop 1313484 Jr4ar

Market

Walue.

Shanes (000

Eva Paymertsing. Class A 1,218,028 a2
Enerpac Tool Group Corp, Class & 1,531,239 31,054

Kaman Corp 15408 3nera

. Corelna Inc a0 am 3ne21
Apogee Ertepases In: 600 465 w3

Pitriey Biowees Inc 4,295 848 W/AB2

Cimpress plc 391438 28,030

Gdraitar Industnes Ing 418,952 28005

Huron Corasting Group ind 549,167 20403

1 Drechiop Metal Ine. Class A 5433, 768 26,887
¥ TrueBHue Inc. BI5 054 25,320
. Core & Mamn Inc. Class A B0 033 24 303
Goman-Rupp Co 53 .4TE 23,800

‘Wabash Mational Conmp. 117,307 221554

' First Advamtage Cop 1,176 063 Frd ] ]
. Condusnt |ne. & 100 88D 21 E88
Quarex: Building Products Com BB 552 21424

¥ Minon Techologies Ine 2,000,001 21 0a8
Heartand Express inc 12240904 20803

- Ranpak Holdings Comp. Class & 21 203TE
- BTRS Holdings Inc. Class A 2569438 20,033
" PuneCyele Technologies Inc 2040307 18,526
w1 Hylon Holdings Corp 3,109,891 1871
- Eirighityieres Holdings inc 1,358,254 18,138
= Latch b 2,538,141 18123
" Danimer Scierdfic Inc 2081 554 1851
A Fommester Reseamch inc |s a2 17382
Advantags Solutions Inc 2042 388 16,380

C Enoeax Corp 54T BB 14837
X Litryalty Weriture s Inc 453,062 14826
Kby Servces bnc. Class A BE3 03 14208

. Truafryph Group Ine TET 388 14,580
- Theesrrron Group Holdngs Inc BEAATE 14,543
CIRCOR Internationad Inc S19004 14,131

Adreéncan Woadiradk Cop Hi34m 13820

C% Digoo Inc T3 13285

Tutor Perini Com 1,044 807 124922

Hilleran Sohutions Comp. 1,161,810 12.489

L Payoneer Global inc. 1654113 12452
LE; Paymentus Holdngs Inc. Class A 352008 12320
REV Group Inc B20,278 11,748

Lt Velodyre Lidar Inc. 25071378 11633
Pactiv Evargresn inc 810,308 11543

Mabonal Feesto Indusines inc 138,175 11,970
Avidichange Holdings Inc 136,011 11084

Hystes-vale Matenats Handing Inc. JEEAE 10,850

- Wivint Smart Homne Bnc 1,088 535 10460
L2 View Inc 2516278 BE35
Greifbnc. Class B 161 541 B Ea3

Krcnos Wirldwide: re 528 ATT B.2A3
Irtemationsl Seseays Inc 583,737 B.T18

x Saering Check Corp 361,279 7410
= Progerra Ing 816,161 .27
o Velo3D Inc 918,025 AT
. Jutry Aviation Ing 747 518 BAST
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IHS Hoiding Ld 49,439 687
b Legatzoam com lne ITERY 443
Market
W dlipa.

Shares (E000)
al.mﬁmm Inc. 1402 349
Ferridy Global Inc 215 5
Macquane Infrastnuciure Holdings LLE 2185 ]
27,027 945

Rieal Estate (9.4%)

WICH Priopeies Ine 15,878,081 4TB 083
Firnco Realty Com 15,553,188 340
Exquity LifeStyle Properties Inc 4,176 834 366150
Medical Propemies Trustinc. 15,047 B 355576
Jones Lang LaSalle Inc 1313325 341830
L Storage inc 2,070,575 317,183
CubeSrman 5472562 311443
Rieafird Indusstresl Realty Inc ABITETE 310,483
Aurerican Homes 4 Rent Class A 6,143,031 84,103
CymysOne Inc 3,203,040 AT
Gaming & Ledsure Properies Inc 5,716,008 2Te41
Federal Realty Irestment Trust 1,863,231 267628
Lamiar Advertiging Co. Class A FAL ] 265659
EamGroun Propemes |n 1027412 234 006
Aurenicold Reaty Trust 6,758 Z20ETT
Firat Industrial Realky Trast Inc 3,764 537 218,098
Agartment Income REIT Com 2,953 584 216AT0
STORE Captal Comp 6,154 820 1302
National Retail Properties Inc 4452 547 213073
STAG Industial inc & 470,100 211 238
Arrenican Campus Communibes Inc 3,508,370 201,352
Kilrey Realty Corp. 2038810 195320
Vomado Realty Trust 4501 358 192,184
Burpomar Propery Group inc TAET T4 180,753
Heathcare Trust of Amencainc Class A 5574 895 186146
Qurega Heslthcare Inqestors inc 6,070, B4 178422
Regency Cenders Com. 2,162 46T 162 842
Terreno Realty Com 1,883,182 181,129
Innarvatree Irdustrial Propesmes [nc 6OG,72T 158,726
Heest Heaels & Resorts Inc. 9005 515 158 525
Coutins Properties Inc 3752884 151,166
Spirit Realty Capfial inc, 3112404 148 587
Raporuer In 3,610,652 145,727
Douglas Emme Inc 4,202 B2 140,735
Mational Storage Affiates Trusy 2073070 138,536
Agres Reaty Cop. 1,767 485 125,700
Ryman Hospitalty Propertes Inc 1,317 463 121,154
E4 Green Reaity Com 1661 487 120553
kit Reaity Group Trust 5,517,084 120,162
Heaghcars Fealty Trust Ing AT LAENAR
Highwoods Propetes Int 2530618 117,239
Hannon Anmestrong Sustanable Infrastnicune Capial Inc 2V ETE 113,388
LKEP imdustnal Trust 7142974 1M1573
DigitalBridge Group Inc 12,843 558 107 520
Park Hotels & Resorts Inc 5658 505 106 833
Howaed Hisghes Corp 102,111 106,086
Finysitizns Reaty Tiust 5,568,335 104 F82
Cuitfrong Media Inc. BTN 98349
Redfin Corp 2584,167 6,904
PatistchiDeine Corp. 1,607,218 0
PS5 Busness Parks ing 530,000 95.534
Broadstone Met Lo nc 3861 872 95,852
Market
Walue.

Sharés (2000
Hudson Pacific Properties Inc amng Bag4
EFR Froperties 1,884,003 Ba.481
JEG SMITH Properies 2,083,181 88584
Essential Fropemes Realty Trust Inc 3,062, 104 88238
Appie Hospaakty REIT Inc 5454 553 8082

207/287



EDINETOOOO
OO000D0O000DO00DO00O0O(EL4945)
OOoOooOOoOooooooooooooan
Emall-Cap Index Fund

Macench Co 5,087,258 B8.0A1
Lireti Growp Inc 5849237 3,350
Cushman & Wakefield plc 388811 81379
MNewmark Group Inc. Class A 4,336 552 a1.0m3
Cerponate Office Properties Trust 2872858 TR.058
Sabra Heatth Care REIT Inc 59298 18437
Equily Commesalth 2854479 74,586
Pabblebrook Hoel Trust 3,308 552 M3
SATE Centers Comp 4,509,063 7.are
Fennedy-Vilson Holdings inc 2881 453 Ti.198
Sunsbane Hotel Imve sors Inc 5518838 84,737
Nagional Health Imve stors ing 1093825 61062
RLI Lodging Trust 4,173,248 58133
Erandywane Reasity Trust 4297701 576559
Pasdmont Office Realty Trust Inc. Class A ERGER: ] 57233
Rietad Opportunity Investrents Comp 2853515 56,113
ep WWorld Holdings Inc 1,571,989 56330
K Cormpass bnc. Class i B, T4 878 55856
CareTret REIT Ing 2432834 55681
Washington REIT 2,127,181 54,887
Urban Edge Propees 1,786 550 52844
¥enia Hotels & Resons Inc 2,885,581 51,898
ChamongRock Hospialty Co 6,269,163 50825
Riealoqy Holdings Corp. 2933158 46,306
Acadia Realy Trest N5 48 358
" Tanger Factary Outlet Certers inc 2AB2 AT A7 B8
Aurenican Assets Trus ine 1,712,543 45507
* IFveri Trust Properbes Com 1,680,382 43 B35
Alexander £ Baldwin inc 1.7539m 43254
S Joe Co 2N 42302
Indusénal Logistics Properties: Trust 18434681 41,169
Salehald Inc 507,218 40501
CErterigace 361 838 &0.128
Gictal Met Leass Inc 2,511 848 3o.809
Paramcunt Group Inc 4 549 652 3778
Empire State Realty Trusting Class A 4330007 mear
Serdce Properbes Trast 4,137 863 36,372
Viers Residential Inc 1,841,822 A5 A1
LTC Propertes In. 1,041,258 5
Marcus & Millichap Inc. GE0 856 34008
ety Rieaity Corp 479,108 31422
Ciffice: Properties incomae Trust 1,46813 304873
Asmrerican Fingnce Trest Ine. Class & 3082510 28188
Apartment Invesiment & Management Co. Class A ABI6537 27520
RPT Realty 20833M 2TBTS
GEQ Group inc 2885, nur
Dieughas Ellrrdn Ind 1859 845 16088
Urivarsal Health Realry Incorme: Trust g e 18,870
Divversafid o aithe ang Tt 8,115,512 18837
Zaul Centers Inc I3 17683
Frankdin Street Propertes Comp 23T om 14,104
T Phiips Edison & Co_Inc 430,154 13883
Blarket
Walue-
Shanss
RMIR Group Inc. Class A e 13727
Al anders Inc 52,304 13615
Sumrmit Hotel Properties Inc 1,286 915 12658
Eridige Investment Group Holdings kne_ Class & 471,288 11,788
Sentage Growth Propeties Class A Ta0 654 104495
Forgstar Group Inc 448,757 am7
LUrstact Biddle Properties inc. Class A 412,800 B.ra3
" Cferpad Solulions IRt 1,118,168 1158
2 Spient MTAREIT 529410 14z
Urszadt Biddle Propertes Inc TET i5
BAsLET
Technslogy [13.0%)
Emtegeis Inc. 3419055 473813
. Muance Cormrunications Inc 8,071 565 448521
4 Ceritian HCM Holdiryg Inc 2458 368 350 085
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Wollspeed Inc 2831 41 321652

FTC Ine 2678258 IM.ne

Cymatrace Inc. 503512 303 8TH

Synaphcs Ing #90.854 TABETA

Latice Spmiconductor Corp 3454 831 288220

Awalara Inc 1,952,715 351378

. Aspen Technology IR 1,668,153 256,934
. ManhaEan Assomates (ne 1,568 448 248232
¥ Guidewine Soware nc 2,101 568 238,51
Aurowy Electronecs Inc 1,788,144 T38 066

Freatd inc 1,716,204 235684
Srrartshest inc, Class A 3008100 33752

Jabl Inve 3255008 228830

" Elastic MV 1,857,283 EEa
- Pure Storage Inc. C1ass & gaxasn 12304
Sdicon Laboratories Inc 1,003,952 206,200

DHE Technology Co 6,361 980 a0aTaz

Apeita Ing 1875387 183,371

Vet Holfings Co. Clyss & TEE B2 189,327

F&kne 172,327 186 296

Ceneentax Comp. 1,056 D44 186531

180 14 2BTT A58 182,851

Ambareiia inc B8 446 178228

lIneversal Display Com. 1089678 176.5249

v Nutanic Ime. Class A 53483 166,787
HER Inc 3,539 689 168 580

Anaptan Ine 3,502 487 160,589

X Raged7 Ine 1,352 405 158,185
. Zerde sk Inc 1,504,384 158,978
CAd Ireemnational Inc. Class A Se 8 158,465

Leidos Holidngs Inc 1770574 157404

Diclly Labsoratories Inc. Class & 1,842 164 156287

MNovanta Inc B52,50 150,321

Mew Rkt Inc 1,319,450 145087

Semtech Corp 1633420 144,371

. Agang ne Class A 1,819 568 143,105
. Esacidine Inc 133043 137,753
CMC Materials Inc THE,730 137780

Power Inbegrations inc 1445188 134 241

Drigital Turbine Enc 2,183 288 133,768

NCR Com 3,327 a3 133,748

. Warkovs Ine ClassA 1,04 348 133,887
Miarket

i i

Shares oo

v Carruas Logic Ird. 1.440,787 131578
. Varonis Sysherrs Ing 2,704 fEa 131,843
- MaxLirzar Inc. Class A 1,741,380 131,380
National Instrements Corp 2,593 651 130,733

SPS Comrmsite ne 806G, 162 128076

Rogers Cop 472 687 128046

It D@agIne 1154337 137.8970

Tenable Holdngs. Inc. 2,301 295 126,732

Changs Heakhcane inc 5,888 084 125509

Cinto nncation Ing 1,242 457 125,174

TO SYNMEX Corp 1,090,088 124 B&3

COR Giokal Ing 2,882 805 124 506

Saience Appications bnlermatonal Corp, 1 450 081 121 788

Oualys Ire 881,187 120918

Pratane Techralagies Inc. 1.4%5 foa 116584

Chodes Inc 1077 968 118371
Pegasystenms Inc 1030075 115183

- Saiipoint Technologes Holdings Inc 2350138 1M3EN
a Dun & Bradstnest Holdings Inc S543,13 111,345
L] ChgaalOce-an Holdngs Inc 1,376 B35 110,585
Fabinet 33418 110,582

Teradata Coep. 2,600,027 110423

11 Holdings Ing 1,358 83 108,026

Perfcient Inc B AR 107485

ZiTirne Cop 2938 106,174
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Ermvesiret Inc 1308812 103 8439
Amet Inc. 2,503 052 103234
Mandiant Comp 5,743 848 100,744
Upaodk Inc 280074 9442
MACOM Technoiogy Solutions Holdings Inc 1,778,043 96,158
Alsrncom Haoldngs Inc 1,123 819 ag.142
L Efsckinaud Inc 1. 213855 Q5870
. Bemeine, Clats & aFEsT @5 057
¥ Al Engineenng Inc. Class & 1,216,875 84,088
Insight Enterprises Inc #7908 B3 T0E
Aeny Inc. Class A 1,503,347 09532
FormFactor Inc 1,964 6% 0065
L1 Fastly Inec. Class & 2515 85T ag.1an
Advanced Energy Industries Inc 849 037 BE419
o MicroSirategy ne Class & 15T 854 @580
Swatch Inc. Class A 2,801,112 83,098
Cargurusine Class A 2433088 81548
Kayrwdryl Holdngs Inc 4518518 a1 803
Rarrbus Inc 2758 AM AN
rrCna I 1463503 80248
LiveRamp Holdings Inc 153040 THATE
Sprout Social Inc. Clast A BE1814 TB.15E
. Vierint Systerms inc 1467 508 TR.I08
L Eopen Parent Holdings Inc. 6,800,661 TEETS
Kenw: Haldings Corp 3368 062 T6.157
IP{G Photoinics Corpe 437,351 75.246
Cormmivault Systems inc 1,089 808 mno
L] Carencs Int 872113 T4.503
Vishay Intemechnalogy Inc L] T3.155
- Plemus Com 704 405 67545
L Momenive Global Inc 3,191 542 &7.501
Shuttérstock Inc 54T 7B 66381
Market
Walue.

Sharss ($000;
' T Systems Com 3062034 85,958
- Evesteidige Inc 870,563 652348
Appian Comp e g 85204
Sanrina Comp 1,540 450 3569
¥ Vel Inc. Class A 1,741,138 63,033
- Jamt Holding Comp 1,850,385 B2.130
Auarice Technology Inc 2463 88T B1074
- Bittorriine Technoiogees DE Inc 1,081 558 Bt 076
. Allegro MicroSyshems Inc. 1,872 160 0499
. Wirnes inc 3,338,083 56,256
PagerDuty Inc 1,773,089 S8ETT
MeAfee Comp, Class A 2,305 1492 50451
MetScout Systams Inc 1,764,158 56,358
LinvePerson Ing 1616438 57,738
L1 Clambne Class s 1172804 55400
£ Magnite Inc 31589884 55,2482
Duck Creek Technodogies inc 1831110 55135
Allsoripts Healthcane Soluti ons Inc 2. BES 4g 54,105
Zuora Inc, Class A 2807418 54311
Progress Software Comp 1,104 607 538
Appichio Inc. Class A 479,368 53,180
Corentnus Ing 2802 382 51870
¥peri Holdeng Corp 2839747 49729
Super Maoro Computer Inc 1,081 635 A7877
Esglofmmence Holdings Inc 1,351 168 a7 Tas
SenbnelOne Inc. Class A B 141 47111
. Amplitade Inc. Class A #8034 47137
o Confiuent Inc. Class A 812,285 48 EA
. Doubleferify Holdings Inc 1,386.817 46483
. Sehwodinger inc: 1,309,049 45942
CSG Systems international Inc TEB1.820 45 054
Methode ElecroncsIne, 912,957 44 840
Ping Idenbty Holding Corp 1,691 638 43,581
Avarya Holdngs Coep. 2,005 968 /e
TTM Techrologies inc 2453772 4T
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Weern |netruments: Enc 1,784 142 36,681
JFrog Lid. 1235432 J6EA2
Bumbie Inc Class A 1,058,767 35850
PROS Holdings Inc %9 364 34468
Esentbrite Inc. Class A 1848, 289 331043
Bandhsidth Inc, Class A 455 558 33408
Unesys Corg 1,588 873 32889
. Irdneratics Ine, Class & BET 028 32083
¥ Sunmo Logic inc 23544 31928
Wipom Inc 2,75 397 26,120
et Inc 2930385 28088
Qho Ine. Class A 1,381 503 8,333
Paytor HEM Inc B9a.80g 25928
: Parsang Conp TETATA 25826
=1 SHillzinc. Class A 3413563 557
5 riLight Inc 1,057 BOT 25330
CEVA Inc 580 528 4241
Consensus Cloud Sclutions Inc 393,177 23135
SeanScurce Inc 855,110 2882
EnowBed Inc. Class & 485,168 22 E00
Benchrmark Elecironcs Inc. B3 0TA -]
PubMatic Ine Classf B5T BED 22343
Market
Value

Shares ($000,_
[z Aeva Technologies inc 2054168 sl
Lo Thisughbworks Hodldirg Inc TET A58 20576
=1 Squwespace Inc Class A B4, 13 0477
Lo Samsam Inc Class A AT 18,803
"t Frestevorks Inc. Class & T3 881 18,350
Eie Inc 634,772 18787
- Telas Comp 1,200,068 16.505
. M-abie Ine 1,808,131 17528
- Alcami Technology Inc. BRI 566 17,125
N4 Inc 955 074 16,586
L Cusder Inc 3,128,081 16257
W Drazo Holding Coep Bl RS 16,196
& Braze Inc. Clazsh 05,170 15831
=4 Groupon Ine B45,158 14 842
L] Wivid Seats Inc. Class A 1,350,518 14,634
Saolarinds Corp. 1004427 14395
. SEninssh Holdngs Inc. Class A B34, 184 13723
k. ln Inc. T3 983 12081
' Viermex Inc. Class A 50,078 11,804
" Clear Secune Inc, Class A kg 11,850
. Expenafy Inc. Class A 289 044 11,37
L] Ratkapate Technology inc B0a 007 10530
i Enfussion Inc. Class A 492 575 1nas
kY Matterport Irc 456 384 419
s Dhebald Meoda Ine 855814 BESO
Mediatipha inc. Clags A G54, 782 B.566
5 COC ntefligent Solutiong Holdings inc 4T I72 2511
x Yometry Inc Class A 156,232 6007
. Mextdoos Holfirsgs i 1003534 1418
L ForgeRiock Inc. Class A 2 ETE 15842
= SerartRent Inc. Class A 725,141 0%
- Spnnkdr Inc. Class A 479,734 6E1Z
MenidianLink inc 304 861 BEA2
Irtapp Inc 3 851 5828
" Couthbaze Ine iz 5287
L Zeta Global Holdings Corp. Class A 5&2. 783 4881
. WM Technology Inc 03,148 4803
- AxePoint Inc 654,009 4177
" SecureWorkss Cop. Class A 260,091 4,153
Lt BurzFeed inc 660912 3523
. Viart Technologqy Inc. Class s 315,938 1086
Merd®aliet Inc. Class A VB, T84 2E40
EngageSman Inc A -¥i:]
O Semiconducton Com. B.3M 41
UserTesting inc. 7 B0g b 7]
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EverCormmesca Inc 8,305 13
b Media General inc. CWR 2474410 5
18,307,038
Telecommunications (1.5%)
i Ciena Canp 3808312 300823
Cable O Ing 4 BiS 255374
Lumenturm H oidings Inc 1,732,188 18328
Fronber Communications Parent knc 6,163,387 181,758
Juniper Mepeorks ing 4,101,755 146474
Vionage Holdings Comp. 6049932 125778
Iridi um Cormmunic agins Inc 2,997 0%5 123,750
Wil Solubions nc 5,883 854 105437
Market
Walue.
Shares [0
Cogent Communicabens Holdngs fnc 1,078,837 TEB5T
2 Viasat Int 1,758,034 TB 303
. CommScope Holdng Co. inc 5,144 457 56,795
IresDagetal Inc T0AN G5.189
Calix Ing 582,771 54,601
Telephone: & Dats Systemrs inc 256213 51627
k' fuboTy fnc 3,102,245 SB14T
- Bxli Inc 2742297 45 560
x Irfingra Com & 565612 43,784
- Alice USA Inc Classd 2,702 850 23734
Plantronics Inc 1,060,541 30,738
Shenandoah Telscormmurscations Co 1,184 403 30,202
WideCrpenivest Inc 1,343,849 WE22
ADTRAN nc 1,250,513 8548
=i Giobalstar Ine. 3,045,037 26,732
¥ EthoStar Corp, Class & 88238 24459
: NETGEAR Inc 622,854 20,238
. United States Cellular Comp 417,749 13,067
ATH nternatonal Inc. JEE D50 10629
“y Goga Inc 635,461 8500
2,201,438
Unilities (3.1%]
Atmos Enegy Coap 3,34545 350,460
Essential Utities nc. 5,743 580 208841
NREG Enengyinc 60182 ThB_165
UG Corp. 5,268,135 242714
Firmacie West Captal Comp 2B4T 03 200871
OGE Energy Com 5,057 055 134 030
Synrun bnc 4 854,175 170018
Matonal Fusd Gas Co 2,302 282 147 208
IDACTRP Inc. 1,274,188 184 374
Evoqusa Water Techrologes Corp. 3041 388 147,185
Sxencycie Inc 2315353 138088
Clean Harbors Inc. 1234173 123,183
Pomand General Elecnc Co 2,253 182 118.238
Ensck Hills Corp 1,608,772 11350
Hawaiian Elecric Industmes Inc 2,618,268 108 658
Casella Waste Systerms Ing. Class A 1,288 533 106452
CME Gas Ino 1,343 961 104 743
New Jersey Resgunces Cop TANG.240 [l
Souttreeest 5k Holdmgs Inc 1414554 88,088
PHM Resources [ne 217,342 98,539
AmeniCan States Water Co 931 4%8 8,350
Califomia Waber Service Group 13250917 535
Cmnat Techaologes Inc 1128880 88521
ALLETE ing 1.373,135 87,830
Sipire Inc 1237179 B0.E89
Nerthiestermn Comp 1,361 849 TTR43
Auvista Comp 1783083 76,189
MGE Enengy Inc. B0 B8 B9
Saouth Jersey Industries Inc 2832 578 raqar
Clearway Enengy Inc. Class C 2053074 Tiare
¥ Sanrova Energy Ingemational Inc 2383483 g3.1a7
MNerthwmst Natural Holding Co 168,578 ar4a3
Harsoo Corp 1887373 3304
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Clearwmry Enengy Inc. Dass A BES 843 29,654
Archaea Eney Ing BO4 535 11,051
_ 4,281,218
Total Comm on Stocks
[Cost 35,237 674) _ 130.631.720
Tamporary ﬂuhw-m {1.5%])
Wariey Market Fund (1,57%)
34 Vanguard Maket Liguidy Fund, 0 090%
{Cost $2,058.078) 20,885 587 2058 349
Total investmants (100.6%)
{Cost $O7 T35 75T 141,720,069
Oher Assats and Liabilities—hat [-005%]) [1.979 685)
T (R[] 140,550,411
Cost s n $000

Naote A in Motes to Financial Statements

RO prodUcing secunty

Includes partial Sscurity podtions on kan b broakee deslers. The total value of Sscurties on loan i §1 270 062 000

Secunty valse determined u sng #grificant unobsenable inpuls

Aifilated oy manked fund avinable ondy o Vangiand funds and certan rusts snd aooounts managed by Vanguard. Fate shown (s the T-day yeetd
Coll steral of 1,372,527, 000 was recened for Secunties on loan, of whech §1,343 883 D00 i€ beld n Vanguesrd Macket Liguidity Fund and

£28 544 000 is held in cash

CR—Contingent value Fights

REIT—Real Estate Invesrrent Trust

N

Ceeriwvative Financial Instruments Outstanding as of Peried End
Fugures Cortracts

[ealei]
Wty and
Pr—— Unigszed
Long {Shoet) Notienal Apprecaton
Erguatien Costepty L (Dapeciaton)

Long Fubures Contracts
E-erini Fusssll 2000 |ndex Wearch 2027 T ] RN
E-rrini S&F Mid-Cap 400 Incex March 2022 TR 517 50 IFRFE]
15478
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Cvir-the-Counbér Total Rt Swaps

Tloaing

Irtered
Rt Wl and Wik and
Mol Racawed Unnasl zed Usreshzed
T mnasos Arrpund (Passy Appiaaeten  [Depeeiulon]
Reference Ertty Date  Cousbispary (5000} et L L] (%000
Hvalara Inc A BOANA 12571 .oy’ = {852)
Bandwicth Inc. Class A 8312022 BOANA 5,208 (0.000;' B —
Rew Yok Conrmunity Bancorp Inc Ted e v BOANA, 41483 (0.623)" ] =
Ciie’s Bargan Outies Haoldings Inc 12172000 G 14,754 (01095 i) =
Popuiar Ine 32022 BOANS 10,585 044" 843 .
Sigrature Bank A0 BOANA 76,065 (0 638)' 47803 —
Urited Therapeusics Cop Tl i BOANA 12740 wory’ 3,568 =

9,302 1857)

1 Baed on S0 Owemight Bark Funding Rate 45 of 1he mos deverd payment dale. Fioatng mberest payment recenedipad monihiy
2 Based on 1M USD Londan Intaitenk; Olfered Rate {LIBOR) a5 of the most recent paymend date. Fioating istetes) payment lecssed/pad

1J.'|—I:I-mwﬂ'.

BOepa—Bank of Amenca, A

GSi-—=Ginidman St Inlernational
At December 31, 2021, the counterpanties had deposted in segregated accounts secusites with avalie of $465,000 and cash of $6.280 000 n cormection with opsn over-the-
COurGer Swap oetracis,
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T aocampanying Notes, whish sre 5m ntegrsl part of the Finacd sl SEtements,

Firanclal Statements

Schedule of Investments
Ag of December 31, 2020

The fund files its complete schedule of portfolio holdings with the Secuities and Exchange Commission (SEC) for the first and third
quarters of each fiscal year as an exhibit to its reports on Form N-PORT. The fund's Form M-PORT reports are available on the SEC's
website al www.ses gov,

Watket
Wikge
Shareg 000
Common Stocks [(F9.45%)
Baslc Materiak [3,655)
Kosalc Co, 8000002 186172
Scotts MiracleGro Co. 925,577 154,319
Redlance Steed & Aherinam Co, LS14.677 131383
Stesd Dapnamics Inc. 4,740,191 174,771
Pyl Gald e 1,556,050 165,502
Cheved and-CBTs Ime, 2462377 137,730
Tirnken Co, 1608 430 124,425
Huntsman Carp. 4,708 &83 118383
Ashland Global Holdings Inc. 1,435,565 113,754
Pessriord Corp. 2,709,597 107,002
Vashalire Ine. 4,396,794 1m. 730
RHC Bearings Inc. 565,395 1225
LF Indistries Holdings inc, 2537 902 98345
Alcoa Corp. 4,206,581 96,964
Chemous Co, 3900145 5,635
Hexced Corp, 1980521 95,038
Balchem Corp, 67,650 88,454
Elernent Solusions inc. 4933,038 53,349
Mdlent Corp. 2163595 837353
W R Grace & Co. 1,569 635 86,050
Clin Conp. 3,368,733 22,74
Mewhtardet Conp. 207,451 52,630
Hedla Mining Lo 12,582,994 851,603
Cwaker Cheemicsl Conp. 317,284 §D,597
Uniited States Steed Camp. 4,702,090 THAS4
LFP Induestries bnc, 13Ta0e1 THE53
Unbsar Sclutions Inc, 4007123 75347
Serslent Technologles Corp. 1003588 74084
' Ingewity Corp. 977,356 7405
' B Materiak Corp, 2532334 55,380
Stepan Co. 505,647 G334
Cabot Corp. 1341139 60190
Cammercial Mewlk Co, 2844974 S5 435
¥ Coewr Mlining Inc. 5194578 53,764
Innaspec Inc. 532,532 52,853
Wirerals Techralogkes Inc. 03,313 45907
Lo pass Minerals International Inc. BT 455 45,713
Kueller Industries Inc 1250472 &4.957
Badie Cascade Da. 027,677 44,343
Worthingion Indust ries Inc, A34,5957 43072
Doavtar Com, 1306, 700 41,357
Kalser Alurnbnum Conp. 376,547 30380
* Arconlc Carp, 1164, 730 3594
Campenter Technology Cong. L133,.445 33,006
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GOP Applied TechnologlesInc. Lara2y 22626
GrafTech Internaticnal Ltd. 2822350 31,151
Warket
Waue
Shares 00
Wiestlake Cherrdcal Comp. 377,655 T
Materlon Conp. 450,581 AnA04
Tremes Haldings ple Class A 2037 808 29,730
Scheve it rer-banduit Internaticnal Inc. FEL )] 19,731
: Kraten Corp. 715,135 19.873
Schniteer S1eel Indwstries bnc. Class A £71,138 18,235
Glazfe her Corp. 1,080,713 17,702
r Kappers Haldings nc. 484,029 15,082
P Grougs Haldings ine., 932,766 14,157
Century Aluminum Cou 1199, 730 13,733
Tredegar Cerp. 683,532 11,418
Agreprican Vanguard Corp, 557,454 8117
Futuref e Corp. 622,526 7.910
Hycroft Minkng Holding Corp, Warrants Exp. 10,/22/2022 19 —
4,182 501

Corswres Discretionany (15.115%)
t Capiars Entemainmentine. 4,659, 710 148,638
Pool Corp. 908, 396 337,350
PFrnn Mational Gaming Inc. 3500583 307 380
" Etaync. 1,494,819 265,943
o Chegg Inc. 1901551 1652087
: Bright Horlzons Family Sohuticns Inc. Lasrqr 248,591
Dynga Inc. (s A 24,315,650 139,598
@ Five Below Inc. 1,325,100 231 366
’ Flaor & Decor Holdings Inc. Class A 2341609 217,511
. L&A e 3,158,585 207,194
" Burlington Stores Inc. TRE, 51 08 411
Tapesary Inc. 578,195 204, 450
Libesrty Media Corp.-Liberty Form ula One Class © 4,664,713 198,717
Gentes Corp, £834.475 157 524
L Eraneds Inc, 5.2TLISS 196,072
Newrll Brands Inc. B0%8, 323 192,344
Servioe Corp. International 3995 123 191 351
Deckers Cutdoor Carng. bh, 147 191,035
A Nrwegian Crule Line Holdings Lid, 7.458,858 190,442
‘Williaars-Sonoma ine. 1819047 185 257
Hew Vork Times Co. (hss A 3551742 183,574
Hielsen Heldings ple B.485,550 176676
Liekila Moters Inc. Class A 583,442 1m2.2ne
; SveCne Landscape Supply Inc. 1,048,656 156,343
2 BH I8 165,583
Churchill Downs Inc 842 638 164,137
Terrnirix Global Holdings bnc. 3,132 351 159,782
MK Comp. 1,655 181 158 233
Alaska A Group Inc. 2.933,5900 152,563
kchis Comp. 3740721 152,210
. Mares Fitness nc, Class & 183670 180,877
' CaprlHoldings Ltd. 157,836 150,020
Doy Laboratooies Inc. Class A 1.524,137 148,039
. Matiel nc. R.2S0,645 143,574
Leggent & Plant Inc. 3,141,770 139,180
Gap Int 6,651, 200 134 788
Marriott Vacatiens Workbaide Canp. 473,575 133,594
Harbesy- Dl son Inec. 3634653 133392
‘Wil Aesorts bnc, 477,470 133,195
Polarks Inc. 13%3.578 132 428
wyndham Hatels & Resors Inc. 2,209,348 131,353
5 AuteMation lae. 1.874,957 130,354
5 YETI Holdings Inc. 1,858,075 127222
Tempur Sealy Intematianal Inc. 4,548,094 15,493
Tenas Rosdhows Inc. fass A 1BEE8.570 122,396
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g BF's Whalesale Club Holdings Inc. 3,254,147 111,315
Hanesbrands Inc, 8262027 1H.450
Toll Brathers Inc. 2 A0 16T 117,028
Mkt
Walkse
Shaneg FR000)

Ther Industres inc. 12470592 115,586
Skechers LLSAL Inc. Class A 3204184 115,518
Ararm sk 3,001,637 115,503
Lesar Cowr. TLz 410 153, 9%
Interpublc Group of Cos, Inc 4614467 108,767
Mexstar Medl Group Inc, Class A 951,536 108,308
Ralph Lawren Corp, Class A LOdG.245 106,774
JeBlue Airaays Corp. 7,328,308 106,554
Fox Factary Holding Corp. 988,538 104,541
Grand Camyon Education Inc. 1,111,014 103,446
1 Amerizan Aldines Group Ine, 6557668 103,414
' fromudooT . 2025, 055 10,730
Cuwrane Retallinc. Class & 5.195139 100,571
Foot Locker Inc, LATEEIG 100,114
Carter's Inc. 1035018 97,354
- Crogs ng, 1521045 95,309
L Mahawk Indusries lne. 675,351 a5.19Y
ANERIO 209,381 95,051
Wingstop Inc. 704,025 93,318
Wenidy's Co. 4,254 733 O3, 164
Wiyrdhiam Destinatians Inc. 2,036,332 91,352
Chaice Hotels International Inc. 855,816 91341
Sabre Conp T.523.765 B0,435
e | Maticnal Vision Holdings Inc, 1521420 87.021
PROG Holdings Inc. 1LBOL5E 85,284
Murphy USA Inc. 644,308 84,370
E Whiron Corp. 559,955 2838
] Manys line. 7361672 82819
] Meosdstram Inc 2,619,106 81,742
< Madisan Square Garden Sports Conp. 440,959 81,188
. Stampscom i 411 461 80,725
=4 Seitch Fia Inc, Class A L366,9% 80,270
Ly Sclentific Garres Com. LO915504 79611
K Boyd Gaming Corp. 1,852,380 T9.504
Dick’s Sporting Goods nc, 1.404,343 TA538
. Under Anrraurine. Class A 4550731 TR 91
- Taglor Marrison Home Corp. Class A 2035 387 TEO36
Cracker Barrel Ol Country Store Inc. 562,367 74,187
. Miefitage Hedees Cop. 301,341 TaE1
L Industries 566,931 73,520
k Shake Shack Inc. Clags A 863,917 73,143
HER Block lnc. 4 5587356 TLASY
TEGMA Inc. 157283 TL363
i Amerizan Eaghe Cutfitters Inc. 3.545.961 71187
Cobumbla Sportswear Co. 785,513 h8.654
KB Hoare 2.039,545 63376
. Linder Arrraurine. Cas C 4 BEE 208 67,045
Hyatt Hotels Corp, Class & 911,363 67.550
Ollle"s Bargaln Gutlet Holdings Imc. 817,583 G5, 554
Dana k. 3421325 66, T34
Steven Madden Lud. 1,874,053 66,192
Sk Flags Entertainrment Conp 1911718 85,190
" MWinc LB34.TH 65,005
& Asbury Autom otive Groug Inc, 433,708 63, X1
r Hitton Grand Vacatkons Inc, 10161587 s3.1a7
Papa lohn's International Ine. 743,503 63,085
Allegiant Travel Co. Class A 330,285 62,504
Woberine Warld Wide Ine. 1042510 60, T3
Brinker International Inc. 1072088 60,537
Goodyear Tire & Rubber Co, 5.516,354 60,184
MDL Holdings Inc. 1232162 59,533
Sonas Inc. 2,543,393 59,490
= TrigAudvisor inc. 2,006,740 53042
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KAR Ancticn Serdces Ine. 3,062,565 55,594
o Spirit Adrlings Inc. 234407 56,530
. Corman Products Inc. SE0.12T7 T, 444
Mlarke]
Valae
Shares {£000)
ELEnided S1ay AMmerica IFk. 3,758,223 56,109
. Seleciqueate Ine. 1698351 55,991
Strategk Eduration inc, 577468 ££ 0B
Group 1 Automotiee Inc. 412,153 E4.050
=1 IRsbet Corp, 667,580 83,600
o Drgdal Tusbinene. 947 624 53,508
windld Wresting Entertainment Inc. Class A 1,108,532 Lkks]
- TRI Painte Group Inc. 3,000,383 1,787
N Sleep Nurrber Corp. 624,753 51,142
CotyInc. Class A T.262,161 50,980
& Genmhenm nc, 774,641 0,522
u Bed Bath & Beyond In, 2,335,629 50,361
: Kontoor Brands inc. 1219335 43,459
Nadion Square Garden Entertainment Corp. 454,659 48,812
Grahair Holdings Co. Class B 90,953 43 518
Cooper Tire & Rubber Ca. L1594 376 43,372
Jack in the Box Inc. 512,119 47 525
Herrran biler Ine. 1,396,240 47,193
oht | Lardstown Mators Dorp. 2,340,592 45,052
Rent-A-Center Inc. 1.2231,675 45,778
John Wilsy & Sons Inc, Class A 959,761 45,649
SkyWest Inc, L129.542 45 544
Penske Automotve Group Inc. TE3 972 45372
La-Z-Bcry bnc., 1,050,520 43 462
PriceSmart Inc 475 070 433
Push Enterprises Inc. Class A L043,507 43,234
) Avis Budget Groug Inc. 1155947 43,154
=1 Fisker Inc, 2912941 42,675
2 Cardiytics Inc. 297,602 &1, 7TES
8 Cine-rark Holdings Inc, P Werle] 41,366
Nanm Inc, 750,089 35,580
Big Lots bnc, 93,650 33,953
. kncwles Corp, 1163484 18,573
- Adtalem Glabal Edwsation Inc. 1170556 39,741
Fithi Inc. Class A £709,617 19,437
Fed Pock Pesorts Inc. Class A LEM, 720 Jmom
Seavorld Entertadnment Inc. 1203112 33,006
Lasreate Educatian Irc. Class & 1543118 37,028
- OO Corp. 1,245 266 35,485
Eloomin” Brands Inc. 1,363,543 35,192
i Chessecake Factary Inc. AT0085 35 551
- Wrbam Cuefltters inc, L350,10% 35,587
i Sinclair Broadoast Growp inc. Class A L106,45% E- L)
] Ceniral Garden & Pet Co. Class A 960,354 34 885
HHI Carp 1,041, 537 3 861
Sally Beauty Heldings Inc. 1665 55T 34,759
Signiet Jewaelers Ltd 1,178,585 33087
Acushnet Holdings Corp, 73,454 31,965
L LesBe's Inc., 1107443 30,732
Dave & Busiers Enteriainmen Inc. 1,047,038 31,531
Abercromble & Fich Co, Class A 1ATA 054 13,550
- LGl Hoaress Inc. 270,064 13,586
Lewl Strawss & Co Class A 1418641 15,485
. WV I ennatianed Inc. L125,275 27 481
. el Beauty . 1,058,158 T 411
- Lions Gate Entertainment Corp. Class B 2558 B8 ik L
Sturm Auger & Co. Inc. 412,418 16,536
Calloway Gok Co. 1113592 %I
¥ RealReal Inc. 1364206 25,657
Steekcaselne, Class A 1872345 53m
Oncford Industries Inc. 385 063 Pl
] Wichaels Cos. Inc. 1915993 24,5927
Initer Parfums inc. 410,015 HBD
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MEarke
W alug
Shares (§000)
1AM Hetworks Inc. Class A 632,785 24,473
= Gobre Ine. Class A 2879138 23,539
Camping World Holdings nc. Class A 913,987 23,509
k G-M Appared Group Lid. 954 180 23,602
=1 Cverstockcom Inc, 450,867 23,083
» AMNGI Homesereloes Inc, Class A LAS3,045 21812
[ime Brands Global Inc. 388679 21383
Matthews Internaticnal Corp, Class A 713,354 21167
Armerican Ade & Manufacturdng Holdings Inc. 2533973 21,133
EW Seripps Co. Class A 1340 811 20,547
Buckle Inc, 699,154 20416
Guess? Ing. 900,550 20371
- Seride Ime. 951,750 20,106
Bifs Restaurants e, 514,154 19,791
= Zumies Inc, 515,008 19,310
Sonic Automotherine. Class A 455,504 15,183
& Bevole Grouping, 07,260 18,528
L Likerty Medla Corp.-Liberty Formula One Class A 45,540 18.59%
Hawaian Maldings Inc. 1,027 140 18191
Encll Inc. 1,229,957 18,056
Meredith Corp 931,612 17,587
Caveo Industies Inc. 100,234 17.586
Cars.com Inc., 1553 247 17,558
X Vista Qutdaor . T06.510 16,734
- Cusatient Tecknology Inc. 1,756,034 16,547
= Licns Gate Entemainment Corp. Class A 1,399,635 15,514
g Aaron’s Co linc. 215631 15,454
Interfacedn:, Class A LAIS T 14,573
. MSG Metwarks Inc. Class A 991,113 14,609
- Clear Channel Oundoar Holdings Inc. 5A76,219 13,986
= Tenaeos Inc. Class A 1,193,783 12643
=1 GameStop Corp. Class A 634,280 11,040
=1 Corsalr Gaming Inc. EFL ] 1L775
. At Home Group Inc. 755,406 1L.725
Smith & Wesson Brands inc. 542 837 1L410
Designer Brands Inc. Closs A 1,451,147 11407
Matiznal Presio Indusiries Inc. 1374582 11773
Schalastic Corp. 433,717 10,818
*4 Acadermy Sports & Outdoors Inc, 474,433 8,738
=1 Childrer's PlaceInc. 167,385 3,386
= Central Garden & Pez Do, 211,045 3,149
. El Polls Laco Holdings bne. 433,158 7541
Caleres Inc. 445 130 &, D66
' Dillard's Inc. Class A 108,000 5,505
Systemas Ing, 153,03 6,555
Push Enterprises Inc. Class B 158,854 6021
American Public Education Inc, 171,020 5213
Geneson Iinc 165,714 5077
] AME Entertainment Haldings Inc. Class A 1,917,423 4,055
= Lands" Endl Inc 137,209 2,550
| Resylon Ine., Class & 191,592 2,130
=1 Contewtlogicinc. Class A 54,596 1,580
BorgWamer Inc. 1 -
17,300,166

Consamer Staples (3,05%)
" Drarling ingredients Inc. 3343093 IILETS
Boston Beer Co. Ing, Class A 212,069 210,858
Bunge Ltd, 3.147.734 206,428
f LIS Foods Holding Corp. 4791329 155,534
Casey's General Stores Inc. 875,079 156,307
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Seall-Cap Index Fund

MEarke
W alug
Shanat {E000
Performance Food Group Cou ERLL o 150,723
& Pt Holdings bnc. 1406115 142,032
1 Beyond Meat I, 1114347 139 793
o Heder of Tray Lid. 601,554 133,726
" Freshpet Inc. ME1R 145,540
Ingredion Inc, L5104 115,801
K Herbalife Matriton Lid. 1343714 112,591
Flowers Foods Inc. 4537545 102,455
hhl:nnCn:ﬂBeu:ra;r:Cn Class B 2,130,481 O, 583
WD-40Ca. 124,349 BE, 146
Lancaster Calany Conp. 457,382 84,171
Hain Celestial Group Inc. 2028625 AL449
= Gracery Quthet Hokling Corp. 2007100 TRTTY
Spectrurm Brands Holdings Inc. W50, 306G TH 553
Mu Skin Erterpaises Inc, Class A L1110 65,164
G Simply Good Foods Co. 1,040,604 63,533
Sandersan Famms Ing, ATEOTS 52,508
Energizer Holdings inc, 1451345 h1LB40
Tresebause Foods Inc. 1338421 SE,5T0
Sprauts Farmers Market Inc. 2, TI0557 56,090
1 & ) Snack Foods Corp 136,963 52,354
Edgewel Personal Care Lo, 1,290,153 A4, 514
t BE G Foods Inc. 1523580 47149
L Hostess Brands nc. Class A 1,837,099 1535
Reynolds Consurner Products Inc. 1,243135 AT. 34
Wector Growp Lid 3,079,081 35,571
g Cal-dalne Foods Inc. 538687 35,137
Core-tlark Holding Co, Inc. 1,055,388 L0
Coca-Cola Consolidared i, 109,572 29476
Undversal Corp. S48 587 26, BAT
Lr Brards bnc. 1,191,835 26,237
Kadfast Ins. 132 588 28,037
i Matignal Beverage Corp, 175417 23,383
o LsARA Health Schences Inc, 295,145 23,004
¥ BellRing Brands Inc. Class A 531,894 21654
- Filgrire’ s Pride Corp. 1150472 22,561
Linked Mt Foods Inc. 1AFTAM 21105
Fressh Bl Monte Prodoce inc. 237,035 20,165
Fite: Ald Corp. 1,254,558 20,025
Welisis Barkets Inc. 192,134 15,747
ACCD Brands Corp. 2,110,345 17,532
AndEraon Ine T2L 423 17,632
Sesbhaard Carp. 5505 16,536
£ Tootsle Aol Industries Inc. 354876 11451
= Hydrafarm Holdings Group Inc. 191,554 10,074
. Wital Farms Inc. 186461 7,250
3534483

Energy [3.38%)
: Enphase Energy inc. 1,657,333 473330
Plug Pawes Ine. 10,761,336 364,017
" First Solar ke 2,135,103 251,312
[Hasrcndback Energy Inc, 3,746,338 151,323
Cabaot O & Gas Corp. S450.203 153,545
Desvion Energy Conp. 9,070,445 143,404
Targa Resowces Comp, 5430077 143,245
Apache Comp. 8,044 568 125,528
Mational Clkved Varco Inc, 5,192,152 126,108
Narathon Ol Coep. 18, 719580 124,550
Parsley Enengy Inc. Class A 7175616 101,594
Cimares Energy Cou 2412135 90,479
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MEarke
W alug
Shires \§000)
Mews Fortress Energy Inc. Class A 1676313 39534
HallyFromtier Corp. 3456916 89,351
Crwintiv iine. B, 161,034 83472
EQT Corp. B, BO6, &30 83,068
Equitrans Midstream Carp, 5,744,260 R34
r Armay Technclogies Inc. LE0S164 TR0
K WX Energy Inc. 5,191810 75734
= Charrpiank Corp. 4, 740,549 71537
Arcoalne. 1142000 62,730
Antero Miditream Corp. 7.330,080 BE, 584
Helmerich & Payne Inc. 2423317 B5,12%
" FOC Energy Inc. 1360532 43,455
=1 SunPower Cong. 1814518 45,532
- CNE Resowces Corp. 4 254 460 45,5458
Southwestern Energy Co. 15,144,538 45,131
Wiorld Fuel Serdcrs Comp, 1425504 44,856
Wurphey Gil Coap, 1443650 A1L665
X Rangr Resources Conp, E4T71515 35,855
=1 Transscean Lid. 13,821, 532 31,028
. Natador Rescwroes Co. 2621417 31,614
Archrock Ins. 3611748 3,178
Antero Resources Carp. E 195572 29,406
Cactus Inc. Class A 1120568 29.213
Drebek 115 Holdings dnc. 1,738,453 27,537
Core Laboratories Ny 105433 27,521
Warrior het Coal Inc. 1,209,252 25.TH
g DCril-Culp Inc. 85,570 24,495
Patterson-UTI Engrgy inc. 4188811 FEREE]
] Continental Resources Inc, 1.29081% 21,040
= Magnalia O/l B Gas Corp. Class A 2 T14.811 18,167
= MW Inc. 2, B5E9TY 19,1492
o Comaneering International Inc. 2132582 18,545
Likerty Cifleld Senvices Inc. Class A 1728553 17.524
FBF Energy Inc, Class A 1.337.753 16,595
¥ FrePetro Holding Corp. 1080738 15.451
= Arch Resouroes Inc. 348 558 18 151
- Helbs Eresrgy Solutions Growp Inc. 34TE15E 14,820
o MexTier QiField Solutions Inc. 1000 568 13480
. WAL Glabal Inc. 1,895 000 12,554
CVR Enengy Inc. 735,122 10,953
SM Enverpy Co LIAST26 3450
BPC e 1573410 4,556
2 Denbary Inc. Warrants Exp. 097182023 2 -
337,541

Financials {13,055}
Brown & Brown Inc, 5,733,206 271811
Apallo Giobal Management Inc. Class A LRECENRE 133300
Renaisance e Hollings Lid. 1206126 200,000
LPL Financial Hakdings Inc. 1832080 196,151
AsLurant Ine 1,395.108 100,054
Rednsrance Group of America Inc. 1,640,910 186,704
Comerica Ing. 3300451 154,385
Wowa Financal Inc. L967.150 176,262
Eaton Vance Corp, 1877236 175,071
Inve oo Lid, G E04, 212 170,587
Eat Wiest Barcorp Ing. 3 352 037 AT0. 480
Zizns Bancorp NA 3,891,913 169,065
First Horizen Corp. 13,167.061 163,012
Signature Bank 1. H6.337 164,626
Coemenerce Bancshares Inc. 2,504,715 164,560
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Marked
Vb
Shares {5000}
American Financlal Group Inc. 1LTE1A%G 153,580
Erie Indedraity Co. Class & 502,541 147,534
Carlyle Group Bne. 4,608,173 144,581
Prosperity Bancshares inc. 2087343 184,778
Cild Repukblic Interrational Corp, 5845504 138,012
TCF Financial Corp, 3616601 133,887
Feople’s United Firanclal Inc. 10L054, 340 130391
First durerican Financial Corp 2515738 139,587
IWarringstar Inc. 589,141 139,450
Wisitern Alliance Bandarp 2152674 139,053
Athene Holding Lid. Chass & 2.051.523 121329
Frimerica Ind. 931,955 10,517
Swanwaod Property Trast bne. 6,413,792 123,786
South State Corp. 1682127 1 6158
Ares Management Corp, Class A LEETTIT 130,341
Cullen/Frost Bankers Inc. 1343384 117175
Seifed Ainanclal Com, 1.330,142 117,074
First Finanichal Bankshares Inc. 3,104,465 115,521
Tradewel Markets Inc. Chass A 1,830,185 114, B57
Kemper Corp. 1,473,282 113,192
Popullar bnc. 1090577 112616
Janus Henderson Group plo 3442 414 111,913
Mew Yok Community Bancorp Ine, 10462275 110,377
SLN Corp. 5505119 110,334
Finnacle Financial Partners Inc. 1,708,520 110,029
Exsent Group Lid 21534445 109,458
Lincoln Matianal Corp. L1TE0BD 105,478
Synaras Financlal Comp, 3331010 107525
el Carp 1,004,765 105,636
Glatier Bancarg Inc. 2 164,400 104,185
Alfiiated Managers Group Inc 1022224 103,560
Jutferies Finantial Growp Ine. 4,219,550 103,509
Kinsale Capital Group inc. 510,711 102,309
AGNC Irvestment Corp, BATE 463 100,054
NGIC Irestrment Corp 5034535 100,833
Larard Ltd. Class A 2,387,037 100,164
Linum Group 4,347 480 59,731
Lindted Banksheares Inc, LOTTEID 0a,TE
Mew Ressidential Investment Conp. 5,847 569 97,585
Alleghary Corg. 159,179 96,095
Selective Insurance Group Inc. L4417.380 04,0935
Walley Nazianal Bapoarp 0,581,592 93,423
Hamerver Insurance Group IR 798,220 92,977
Radizn Group Inc, 4,548,385 G044
s Cannar Holdings Inc. 1.065,55% 1,457
Bank O/K 1506860 50,593
Asls Capital Holdings Lid, 1,798,953 G0, 653
Blackitone Mortgage Trust Inc. Class A 3 2932 0ar 0631
. Open Lending Corp. Chiss A 2580 517 00,788
Wiebster Ananclal Corp. FRELLY 50,141
Evercore Inc. Class A 319,597 59,851
SEN Investimenes O 1,546,500 53,583
Cinedelaiin HolkdBngs Inc. LT53,488 B 4B
QT Group inc, 133n14 53,507
Winirust Financlal Corp, L35T.242 53,525
Sterling Bancom 4610318 52593
Houllhan Lokey Inc, Class A LIBT3 51,536
1 Credh Acceptance Corp. 230,452 73,765
Corrrmundty Bank Systesn Enc. 1,271,080 79,02
Uirpqies Heldings Corp. £330 7838 79,073
Brighthouse Financial Inc. 2121248 Th, 500
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MEarke
W alug
Shanat (5000)
BankUnbed Inc, 2191129 Th,107
MO Fimarcial Groap Ind. 3. 195,861 TAIsT
First Farwaiian [nc. 3,103,645 T3, 154
Eank af Hawall Carp. 551,332 71830
FrE Corp, T.BED.2ES TLTT
r LendingTree Inc. 264,744 Ti4k4
4 Eastern Bankshares Inc. 4,434,165 TLIn
= Tewas Capital Bancshares bnc, 1,167,005 TLIEY
LIME Financial Corp. 1023382 T0,831
PacWest Bancorp 2TE2TED TOAT4
Packic Premier Bsncomp Inc. 2233 988 53,530
White Mountains Irsurance Groug Lid, B9, 7HS 69511
Atisan Partners Asel Managemen? Inc. Class A 138511 &9 72T
Hamcoxck 'I'-"H‘m!-,’m:p. 2045118 69,575
Home BangShares Inc. 3515552 58,547
BancorpSouth Bank 14876540 68,261
Penmyhac Financdal Sendoes Ing, L0345 67,750
First Citlzens BancShares bnc, Class & 115260 55,190
FirsiCash Inc. 033,308 65,199
Federated Hermes Inc. 2,234,862 04,565
Astociated Bane-Conp I E40,034 [l
Cild Mational Banoonp 3720503 61,513
Moelis & Co, Class A 1316557 BLE564
Atlartic Union Bankshares Comp, 1.853,755 51392
wWalker & Dunlog Inc. 665,356 81272
Columbia Banking Syitemn Inc. LE3S51S GOLETO
American Equiy Investment Lfe Halding Co. 1175387 60282
Amerts Bancomp 1553445 53,520
CVE Finanicial Corp. 3 04E 985 59,455
Wirtu Financial Ine. Class A 1,334, 405 53,750
Enstar Group Lid, 285,423 53,430
Uinitesd Caenirainity Banks ine. 2,081,544 58,340
Cathay General Bancomp 1.754,064 57751
Assired Guaranity Ltd LT e 57.140
Independent Bank Corp. (Massachusetts) TapTaT 57.024
Chiimesra Iennestment Corp. EEIN &2 55,535
Imvestors Bancorp Inc. EAR005E G5, 185
Matiznal General Haldings Corp, 1624870 £E.E3g
Inependen Bank Groug Ine. 870,659 S d3d
bt | GCM Grosvenod Inc. Class A 4,071,837 5d 137
W5FS Financial Corp, 1193612 53,550
Hagriton Lane Inc, Class A B&1,191 51606
Flagstar Bancong Ine 1,247 968 50,B67
Intemational Bancshares Comp. 1345363 G0.820
Simmaons First Mational Corp, Class A 2320557 50,107
Fulten Financial Corp. 3544530 45,532
First Berchants Corp, 1,284,303 45,054
First Banoorp g170.778 4767%
- eip World Holdings Iinc. TAE 285 47,042
Goosehead Insurance Ing, Class A ATE IS 45,535
Cadence Bancorp Class A 2,541,585 45,659
Washingion Federal Inc, 1797506 a5, 270
BOK Financial Conp. BETLIO 45,634
Trupanion inc, 785919 45,350
WirsBanco Inc. 1LE113% 45,311
. Gerworth Fnanclaling, Clss A 1L.576,729 45,172
" Aurs Hnanclal Inc, 11591548 44,734
ServidFirss Bancshares lnc. 1.087.507 43,816
Mavient Com. 4423663 43,440
First Bidwest Bancorp Inc. B3R 112 42,004
Hilliop Holdings bnc, 1,559,231 42504
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FRA Graup inc. LO&1.2T0 LrPRE]
Renasant Corp 1,265,300 42,615
Cohen & Steers Int. 566,719 42,070
NFA Financial Ire. 10,731,704 &1, 7d6
Twa Harbors Investment Sorp, EAT1ETS 41,131
Penmyhac Kongage Investment Trust 1338453 41,134
4 Lemonade bnc, EE A H 41,111
Haorace bann Educators Comp. 976,502 41,073
BancFirst Corp. 697,008 40,514
Piper Sandler Cos. 401,957 40,552
First Interstate BarcSystem Inc. Chass A a7s,031 e
Caphol Federal Financial Inc, 3123335 39,204
First Finanicial Bancorp 1202 408 33,605
Wirnus Irreestrm ent Parmners [nc 171,445 70
Apolla Commerial Real Estate Finance Inc. 3318.981 aror:
Trustmark Corp 1348763 35,801
Banner Comp, TEI 38 35,778
Moribeeest Bancshares Inc, 1878 X6 35,655
Park Nationsl Carp. 347,770 35,519
Towmie Bark 1542 504 3528
Waddeld & Resd Financial Inc. Class A 1.410,044 it oia
Mersury General Corp, 655,631 34,231
Fecus Financial Pariners Inc, Class A TE5.653 HATE
Arpo Group Intemational Heldings Ltd 7770682 33,559
Westamerica Bancong 605,072 33,454
Santander Consumer USA Holdings Inc. 1,448,135 11,588
Eagle Bancorp Inc. TELTT0 3.4z0
MET Bancong Inc. ATEEE4 31,415
Broadmark Realty Capital Inc. 2,969 936 30,293
Hope Banconp Ine. 2762084 0134
Prarvicdent Financial Services inc, LATL034 30,m2
BSC Parners Inc. Chss A 7.499,735% 33,099
Encare Capital Group inc. 751,159 19,155
Great Western Bancoormp inc, 1.2594.536 27,062
Safety Insurance Groug Inc. 333973 oy
Melret inc. Chss A 353.01% %149
Ladder Capital Corp, Class & 2547 183 Mot
First Comimarmaeatth Anancial Conp. 2257 413 506
I5tar Inc. 1,665,153 24,729
City Holding Co. 353,513 2 B0
TFS Financial Corp. 130 605 13,353
Palarnar Heldings Inc. 262,564 23,326
PBedwood Trust Inc. 2634 951 13,138
National Bank Holdings Corp, Class & 74,085 13,055
FroAssurance Conp. 1265044 12,580
CFG Bancorp L213,390 12441
5&7T Bancorp Inc, 879,539 X 548
Brookline Bancomp Inc, 177,901 1,334
Tompkins Financial Corp. 208 R M, e
eHeakth Inc. 256,668 1,543
Ernplovers Hobfings Inc. 543,935 20,589
Kearey Financisl Comp. 1,856,050 0,02
Berkshire Hills Bancarp Inc, 1,163,556 19,920
BT Partneers Inc. Class A 154,343 19,139
American Natlanal Sroup Inc. 156,250 13,857
. Third Point Relnsurance Lid, L963,383 18,691
" Colurebia Fnancial Inc. 1,156,548 18,603
Heartlard Financial USA Inc. 426,538 17,31
ARNCUE Residentisd REIT Inc. 1,564,301 16,879
- StepStone Group Inc. Class A 412578 16,8210
- Ambac Financial Group Inc. 1OT1,936 16,436
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Walue
Shares (000
Boston Private Financial Holidings Inc. 1937.5955 16,376
WisdodmT red InETmentE [ne 2993 156 16,013
Maticnal Western Life Group Inc. Class A T4, 763 15, d34

¥ Invesen Mortgage Capital Inc. 4,406,347 14,595
TPG RE Finance Trust Inc. 1380435 14,342
Mowihfield Bancomp Inc. L161.541 14,326
Uned Fre Group Inc. G62.953 14,130

=1 Gobealth Inc. Class A 1,039,703 14,050
Capstead Maortgage Corp. 2,339,004 13,590
FBL Finanzisl Group Inc. Class A 237,204 12456
Central Pacific Financial Corp. 651,481 12.38%
KER Real Estate Finance Trust Iz, 552,010 11684

. LendingClik Corg. 1,076,526 11371

| Wil Acceptance Corp. 105,579 1o, 792

. Assetmark Financial Holdings Inc. 440,558 10,662
Bime Community Bancshares Inc. 675,068 10,652

. Uipstart Holdings inc, 25740 10489

=1 Rooting dass A h52.50% 10,357
Suate Maeo Financial Carp. 413,139 7.320
Granine Point Morgage Trust Inc. 673,082 6,724

" KBIA Inz. S54,407 3714
Associvted Capital Growp Inc. Class A 44,519 1,564
Fidelity Mational Finasncial lnc. 193 B

b Frontier Finandal Corp, i -

14,954,340

Health Care {15.75%)

N Catalent Inc, 3.906,154 405,513
STERIS ple 2024, 5658 33,77
Horinan Therapewtics plo E23% 107 352 48
PerkinBlmer Inc. 2657011 35101

" Movocure Lid, 1052 502 55,117

.. Avanior ing., 11,655 455 328,186

. Masimo Conp. 1.175,766 315.552

5 Sarepta Therpeuticsinc. LI 031

' holina Healthcare Inc. LAGG 1S 195,074
Chasrless River Labaratories Intermatiznal Inc. L150491 194,567

* Bio-Rad Laberatodes Inc. Class A 459,145 290,972
Bier Techme Corp. 916,215 190,944

g Guardant Healthine. 2014,916 759,652

} 10K Genomics Inc. Class A 1L710.590 LG

' Wirati Therapeuticsing, 1072511 235,565

3 Amedisys inc. 778,004 23,14

. Repligen Corp. 1,122,905 215,182
Neurccrine Blosclences ne. 1214593 212369

¥ lazz Phanmaceutkcals plc 4754 Tor 207,059
Chesred Comp. ATa.644 IOLETD
Insulet Corp TELE8L 195,881
Emcornpass Heslth Comp. 1357 618 194,551
LMiragenyx Pharmaceutical Ine. LA06,182 194,658

* PiA Heak b Soisnoes Ine. 151,013 190, T

i Matera Ine. 182,165 181,242

o Denall Therapeuticsing, 1131521 178570

. lonils Pharmaceuticals ing, 3147548 177.565

E Arrowhead Pharmaceuticals inc. 1314156 177.545

et Mowavaxing. 1,509,588 168,373

A InvitaeCorp. 3979597 166,387

= Acceleron Pharma i, 1284701 164, 355

" Adaptive Biztechnologles Corp. 1757531 163,053

f IRtwyiber Technologiesine, 534,557 152354

) Fate Therapeuticsine. 1757 637 159,826
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Marked

Valae

Shanat (EOCE)

TG Tharapeutics Inc, 3003504 155, TR
Hill-Rosm Holdings Inc. 1,524,459 155,229

- Cuidel Corp, B47.930 152,331
o LHC Groug nc. T11, 468 151,770
e ACATHA Pharmace uticals bnc, 1825004 151,026
v Eluprint Medicines Conp. LA20957 148,150
K Exelials Inc, 735155 147 551
' lovance Biotherapeutics nc, 3125158 145,195
Perrign Co. ple 3,234,585 184,655

ol | Penumbirs Ine 17,930 143,138
= Haemonetics Corp, 1.203970 142,571
Arnicus Therapeurics Inc. 6173571 142, 555

' nited Therapeutics Ceap, 533,031 141,625
- Haborymr e Therapeutics Inc. 3,202 655 135,785
= NeoGenomkss Inc, 1.500.5% 134,632
" Mo Corp. TIE118 14172
& Tandem Mabetes Care Inc. LAGRTES 134,024
L Twist Blosclence Corp. 507,800 118,063
Brusker Corp. 1,350.045 137,744
Ernvista Holdings Conp. 3,734,282 127,544

m Healt hEquity Inc. 1,821,838 137,000
"3 Bridgedic Pharma Inc. 1,742,475 123,907
= Crrnicel Inc. 1,003,132 130,396
X Globus Medical Inc. Class A 18507420 117,580
- Inspire Medical Systems Inc, B0, 450 154,073
= Alaks Inc. BOB623 113,208
. Integra LifeSckences Holdings Corp. 1E57.526 110,303
= Syneeos Health Ing, 1,603,335 109,229
. Sage Therapeutics Inc. 1,132.793 106,649
- Acadia Heahhcare Co. Inc. 2,109,458 106,021
= Kodiak Stiences Inc. 721,30 105,569
" Arena Pharmaceuticals Inz. 1377663 108 546
. Turning Point Therageutics Inc. 455,860 104,357
" Editas Medicine Inc, 1477533 103,530
Premierinc. Class A 1.854 387 101,593

L Iteddical Ine, 472577 101,353

- Emergent BioSokutions inc. 1130326 101,277
s Tenet Healthcare Corp, 1501308 94,873
= Meogen Corp, 1,257.8588 99,724
= PTC Therapeutics Inc. 1,615,295 98,581
= Medpace Hokdings Inc. 678,664 94,470
Ensign Graug Inc. 1221577 89,077

" STAAR Swrgical Ca. 1,093,149 BE 599
§ iLife Healtheare Inc. 1451403 S04
s Apelis Phanmaceuticals Inc, 143529 82099
x Irsmed Inc. 1414451 A0L3TS
- HRAS Holdings Corp, 2,R7 408 Tr.080
Reata Pharmaceuticals inz. Class A 521,539 ThE33

. Glaukns Com 1,012,883 TE IR
2 ChesmaCentrys Ing. 1,230,645 76,102
CONMED Coap. 678516 7555

' Shadkwave Medical Inc. 731,004 75.820
= Abkermes plo 3T7L738 75,146
K Mektar Therapeutics Class A 4,242,729 TL1ZG
2 FlbroGen inc. 1537461 TL880
. Sedect Medicol Holdings Corp 1,551,940 TO.58T
" Intelia Therapewtics Inc. 121545904 53.5G0
=1 Mulstipln Corp. 8,700,826 69,520
¥ Metit Medical Systems Inc 1,251 462 69,455
- Ml addee lne. 1,294,039 68,347
. Bluebird Bio Inc. 1,570,362 67.950
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W alug
Shanat (5000)
3 Comept Therapeutics Inc. 1ATE 285 54,753
& Agios Phamm aceuticals ine., 1.474.865 63,006
- Glabal Blaod Therapeutics Inc. L6 624 63,346
~ Initeger Holings Comp. T78.063 63,171
Canted Medical Corp, 00,051 63095
s Beam Therapeutics Inc. TET.BG HLET4
Fatterson Cos, Inc LOE1E15 h0.519
Hemtor Inc. 1,350,156 59,300
Pacira BioSciences Inc. 977319 53,433
= Ausnme Therapeutics Inc. 0T A% BT.E00
B BioTelemetry bnc. TTOE84 BE.t4
N Invira-CeBubsr Therapies Inc, LTORTTL 54,339
a Paciic Bivsciences of Calfornia Ine, 2.082,162 G471
- Deciphiera Phasmaceuticals nc. Sd7 4d5 53,785
Avanos Medical Inc. 113208 51538
Heakthcam Serdoes Groug Inc. 1754064 45,570
. MEDMAX InC. L526,904 47,186
=1 Heron Thempeutics Inc 1161088 45,735
> Silk Road Medical Inc. T34,255 45,514
Nagellan Health nc, 545,030 45,150
m Nasdaval LifeScenc e Holdings Inc, Class LEDTIT 44,065
o FEVOLUTICN Medicines nc. 1,100,352 43,555
Frogymy Inc. 1026567 43,516
X I novant nc. 526,118 aLTrT
- Prestige Consmmer Healthcare Inc. 1,152,768 41244
. Ironevocd Phanmacewticals Inc. Class A ERLECFa A0.8TT
*%  Wir Biotechnology Inc. 1LE08.TE 40404
= Carelw Inc, 553,608 40,109
H Innari Medical e, d445,931 39,274
- Endo Internaticnal ple 5451508 39,214
L Alogene Therspeutics Ine. 1,495,281 3T T4
=1 American Well Corp Class A LA22ET 35,036
=1 Ligard Phanracewnicak inc. BOST0 35595
. Zentalls Pharmacewticals Inc. 673351 34574
¥ Pennant Groug Inc. 590,759 34,522
=1 CPRC Health lnc. 873307 34576
- FEGENXEIC Inc. TELATO 34,087
- Verncyie Inc. BEE 05 EER ]
. Mytiad Genetics I 1,635,966 3330
= Heafvh Cazabyst Inc. 752,886 ILTT
= Inevabon Holdings Inc. Class A 1727564 31,395
X Supernus Pharracewmical Inc. 1185369 29,5824
" Evedent Health Ine. Clsis A LEIZ AN 29.1%
" Berkebey Lights Inc. 03816 27.154
s Stche Thermpeutics Inc. 437167 27.074
x Sotera Health Co. 535,826 21051
1 Madrigal Pharmaceuticals Inc, 236,961 26,343
| SrnilefirectClub bnc. 2,155 512 25,737
. Certara bnc. 731,738 24,742
= Optian Care Healhdnc, 1542 500 24,126
Lurnimes Cofp, 143,085 24116
= NextGen Heakhoare Inc, 12160315 22,538
Cwens & Minar Inc. 32,634 22,523
K Conved Corp. 111,659 21436
2 Theravance Blopharma Inc. 1133962 21528
. Sangama Therapewtics ing, LAT3640 2L436
" Eides Therapeutics Inc. 156,382 20,571
- wiela Bia ine. £51.71% 20,574
Karuna Therapeswics Inc 05,313 20,558
. Eplzyrne Inc. 1,042,000 20,768
- ALK Onzalogy Holdings Inc. 135,955 20,688
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W alueg
Shares {§000)
Ourtset Wedical Inc. 363300 H0E50
. IREEen e 455,129 20,380
- Pulrnna Cedp, 293 967 J0xan
= Radus Health Inc 1,130,382 0,189
Natignal HealthCare Carp. 257,541 19,786
v Alecior Inc, L303ET4 19,725
K Brockdale Senlor Living Inc, 4345057 19,692
= Theity Heslth Ine. 1,008,000 10,540
=1 PRIV Pharmaceuticals Inc. 316,563 19,472
. Negidian Bicecisnoe Inc. 1041, 336 19,453
B Orthaofix Medical Inc. 445 539 19,1459
N Innaviva Inc. 1471991 13,238
1 Precigen Ing. 1.787.800 18,2136
- Anars BEiotherapeutics inc. 926,678 18,191
=2 Felay Therageusics Inc. 435,752 18,151
" AdapiHealth Corp, ass A 4T6.412 17504
=4 Accolade Inc. 353239 16,670
1] Black Damend Therapeutks Inc. 512,672 15,431
E Intereep Pharmaceaticak Inc. 653,014 16,275
Warex Imaging Carp. 951,330 15,577
m A= Pharmaceutizals Inc 1,130,485 15,2171
"3 Allodr Inc. 354,344 15,150
o | Cerevel Thegapeutics Heldings inc, 97,475 14,580
X Prawks Precicion Medicines Inc. 270,185 14,556
- MHGM Biapharmaceu icalks Inc. 457 607 14,772
. Seer Inc. 155,435 14,340
. Gossamer Blo inc. 1438558 13,817
= Forma Therapeutics Hoklings Ingc. 356,045 13,787
H Phathom Fhamraceuticals inc. 414,316 13, Thd
- HeakhSream Ine. 624,417 13,637
L Cllerna Phanraceuticals Inc. 252,909 13,607
" Lo Ine. 676,321 13,520
- Amneal Fhasmaceunticals bnc, 1468549 13,109
" Anaptysbio Inc, 508,435 13,133
" SpringWorks Therapeinics Inc. 172,185 12,487
o | Atea Phaom acewtizals Inc. 202 530 13 11
- Mkt Inc. 195,935 12,106
- Kinnate Biopharma Inc. 258 S5y 11,583
. Kramos Bio Inc. 355,942 11,827
= Prehide Therapeutics Inc. 154,608 11,062
- Kiniksa Pharmaceuticals Lid. Class A 608,767 10,775
= Eargo Ini. 224,306 10,076
. Kyrnera Therapeutics Inc. 161,255 9,095
' Wauxryteinc, aT1.514 9,875
Fhibro Animal Heabkh Corp, Class A 452,525 9,555
1 Esperian Therapeutics Inc. 374 8,507
- Matus Medical Inc., 413,543 8,53
Surgery Partners Inc. 2T 40m 7,050
-1 ZIGPHARM Oncalogy Inc. 15X 430 &, 500
B Generation Blo Co, 223,576 5,338
= G1 Therapeutis Inc. 345,270 6,211
B Spectrum Phanmacewicak Inc, 1,758,979 5,598
=1 Clewis Oncology Inc. L006,925 4,533
=1 Fulbdus Therapeatics Inc. 433,074 3,333
2 Tricida Inc. 351,484 1478
. Haemory Blosclences Heldings inc, 33,543 1,223
L Ciak Street Health ing, 15,151 1173
i Gynergy Fhammaceuticals LLE 2.001,166 13
18.052.130
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Shares (SO0}

Incuszrals {18.54%]
IDEX Ciomp. 1,796,550 357,873
5 Tebedyne Technologiesine. TS 417 343 146
d Generac Holdings Inz. 1491136 333,099
i Falr Isaac Corp, 655,053 335,265
Grazaing, 39T4TE 257,515
Boaz Allen Hamton Holding Corp. Class A 332735918 155470
P International inc. 3086353 250,180
Howrmet Aerospace Inc. G253, 350 264,091
Alleghan ple 2184572 284,287
Nordson Conp. 1,239,565 249,171
Zebra Technokogies Conp. ClassA 532,822 43,12
Toro o, 2.543.590 241,708
Ciirania Sendoes Inc. 3,295,723 237 358
] Bill.com Holdings Inc. L7318 135,457
i Trex o, Inc. 1745 554 119,583
Lenngs Infernatianal ing, 327,616 234,000
WEXInc, 1045531 213,000
AptarGroup Inc. 1,537,684 240,454
Penitair ple 1950,696 209,742
Carlisk Cos. Ine. 1265, 202 157,599
Senata Technologies Holding ple 3734,775 196,972
MWES Instrument s Inc 1,307,785 155,752
Crwiens Corndng 25656425 154,433
Genpact L1d. & 4596 330 185,955
d Paylacity Holding Cormp. 900,506 185,423
% Axan Enterprise Inc. 1507008 184,654
: AECOM 3578850 175,156
7 Berry Glabal Group Inc. 3,169,575 178,115
Watsro bnc. 77,374 176,567
AQ Smith Corp. 3,212,699 176,120
Wisadhward nc. 1.424,530 171,520
d Euronet Wordwide Inc. 1178680 170,514
. Widdleby Corp. 1318.577 170,030
Sealed Alr Comp. 3550,758 163,542
Donaldson Co Inc. 3000519 167,665
Lincoln Electric Holdings Inc. 1411637 164,203
Huntingion Ingalls Industries Inc. SE0,670 163,778
Fabert Half International inc, 2.563,485 160,542
Cognea Corp. 1967 477 157,559
ITT hne. 2049, 732 157,574
Knight-Swift Transpartation Holdings Inc. 3,626,086 151,641
Teara Tech e, 1278236 147 547
Littedfuse inc. 575,032 147,202
Jack Heory & Assoclates In, 08,722 145,715
AGLD Corp, L471.5592 145,857
TopBulld Carg, 752,733 144,085
Al Coating Syitems Ltd. 5038621 143,567
Brunswick Conp. 1857478 141,514
Sonoco Products (o, 2B 141,206
Oshkesh Coap. 1,517,734 139,238
FLIR Systerms Inc. 3.1312.409 135417
B Technalogies Inc. 160,577 135,263
Corelogle Inc. 1,754,749 135,677
M5A Safety Ing, ATT.ET2 13,115
PO Logistkos Ing, 1053951 119,107
MDA} Resources Groug Inc 4,755,440 115,185
ManpowerGroup Inc. 1,354,922 123,089
Landstor System Inc 911,542 11,739
ENSCOR Group Inc. 1302,512 115,128
Regal Bedoit Corp, 962,515 118,207
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Miarke

W alueg

Shanat {000}

Metoury Systems Inc 133400 116,979
Allison Transemission Haldings Inc. 1572517 115,266
Custiss-Wiright Corp, 954 413 114,536

Alr Lease Corp, Class A 2563073 113,852
Flerwsorve Corp, 1087534 113,747

v Bullders FirstScurce Inc, 178427 113,020
K Saka nc, hI0.440 112,175
Expanent Inc. 1225750 116,354
Graphic Packaging Holfing Co. 5426873 108,871
WANIRILIS Inc. 1,459,543 106, 546
Wonsier Comp. 31596.020 108,747

Acuity Brands bnc. 373,74 105,502

KBR . 3330.559 104,551

AL Warldwide Inc, 2631302 101,540
Hubbedlinc, Claws B G471 101,087

" Chast Industries Inc. H28.110 100,723
Eagle Matedals Inc, 952,714 10612

L] ASGHInC, L151.9598 99,555
Spirit AsroSysterns Holdings bne. Class A 2504,543 597,514

Prato Labs bc. 634,245 07,294
Loudsiana-Paciic Carp 2501 813 06,335
Ehnpmhﬁ.rmfzr.‘l.urlrgfn.hr_ 1,039 520 96, ME

FTI Comsuting Inc. 345,441 94,554

nivent Elbectric ple 4,028 001 93812

- WESCD ternatianal Inc. 1186,504 93,141
= Arrojet Rocketdyne Haldings Inc. 1,741,300 92025
. Colfax Corp 1387594 91313
Crane Co, L1T71,1587 90,562
Advanced Drainage Syitems e 1,035,810 90,752

= IasTer bne. 1313312 89,542
Walmnon? Industries ne, 503,823 85,134

" Wilsen1 Mabile Minl Holdings Corp. Clas A 3785, TED 7716
. Itron inc, 910,454 A7.316
" Coherent Inc, 574,969 6,157
John Bean Technologies Corp. 752,230 A5.656

BMIC Steck Holdings Inc 1,554,974 85,618
Altraindustrial Motion Corp, 1534, 139 85,043

] Bloom Energy Conp. Clags A 29581, 700 94,596
Brink®s Co. L1701 04,385
Armnstrong Wodld Industries Inc 1134734 34,379
EnetSys 1,008,161 83,738
Aliance Data Systems Corp, 1,075,536 79,697

Watts Wates Techaologies Inc. Class A 652,059 79,356

Ryder System Inc. 1275459 TE.555

Triten International Lid, 1637594 TE.555

WSL Industrial Direct Co. Inc. Class A 93,110 7.5
iniFiest Corp. 362,037 6,640

Trithes1 Group bnc. 949,347 76,509

. AMH Healhiare Sanvices Inc. 1115470 76,131
. Kirby Corp. LAZR 4 EERE]
| Wirgin Galactic Holdings Inc. 3.057.594 TL.557
Applied Industrial Technologies Ine. 917,610 TL554
Kennametal Inc. 1970524 TL423
Residen Technaogies ne. 3,333,266 70,855
InsperityInc, 858,102 ThL43E

GATY Conp. 18,542 55,543

SHgan Holdings Inc. L843,276 53,237
EVERTELC Inc. 1,703,180 65,950
Mastquarie Infrastructure Conp. 1TE0, 345 66,101

AADM Ins. 951,470 6&, 063

LikvenT Corp, 3485 114 55,255
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Badger Weter Inc. BE5.363 54,558
& ExlSendce Holdings Inc. 760,385 64774
- Shirfrd Payrnents ine. Class A 855,556 54,509
Frankkn Eleciric Co. nc, G20,58T7 64,337
HE Fuller Co, 1236455 63,630
ESCD Technologhes Inc, BlB452 h3,630
Hilbenkrand Inc. 1.554,085 53,443
AZEK Ca Ine. Class A 1646062 63,376
Green Dot Corp. Class A 1,076,751 60,083
ABRY Industries Inc. 1,570,500 £9,77:
"F AF Group Corp. 3 ME138 £3.3173
Iatsoa Ind. LOE%153 53.061
- SPE FLOW I, 539,500 57.931
Barmes Group Inc. L13E31% 57,701
Brady Conp. (lass A L051,637 57.650
" Inist alled Buliding Products Inc. E53.857 57.474
KanTech International Comp, Class A B44,130 &57.38%
L] Masonbie Intemnational Corp. EER300 E7.067
Korn Ferry 1,283,878 55540
Maoog Irc. Class A BE35,450 55,143
" SPX Carp. 1007580 54,002
Werner Enterprises Inc. 1393671 B4, 550
Tefes Corp. 155879 54,336
X Surnmit Materiak Inc, Class A 2702971 G4 ITE
- Dercorn Industries bnc, Ti8200 54,738
Trimdty Inchrstries Inc. 2O284TT B33
. Flurabdght bnc. Class & LEELAIY 53,451
Albany Intermational Corp. Class A T 5331
Neanar Techachogies Inc L3752 53,070
- Beacon Raafing Supply Inc. 1,307,644 52,554
= Havistar International Com. 1,179,255 51544
. Allegheny Teshnolegls ne. 3,004,307 §0,353
Forward Air Corp BE0STI S0.001
Fhear Corp, 1.996,953 47,851
Culdc Comp. Tdb.324 46,302
Muellsr Water Products bnc, Class A 3, TI6.08% 45,253
- Atkore Intemational Group nc. 1,123,593 46,191
o Negitar bng. 1LEXT AT 45 451
. Ao ironment Inc. 514,314 A4, 6594
= Wioar Conp. 454,329 A4, BE5S
Belden Inc. 1,058340 44,344
O Glass Ine 3,726,212 44,342
Cammfert Systems USA bne. BIR RO 43,118
" Hub Growp Inc. Chss A TE1ETE 41540
s Alr Transport Services Groug Ing, 1340589 42027
Citer Taill Comp, 571,738 41406
- Werra Mobillty Corp. Class A 3,066,657 41,155
| Welodyme Lidar Inc. 1.797.30 41,014
. Welbl Inc. I O0GES 35,877
. Kratos Defense & Security Schutions Inc. LA%1,377 ELR B
= JELD-WEN Holding Inec. 1545554 39,279
= Here Holdings Inc. 536,755 33,957
NMetrath RentCorp 568,926 33,175
Kaman Corp. 654,335 EE ¥
EnPrmo Industries Inc. 435002 5,625
Helos Technologles Inc, BELETY 35,375
gt Hylion Holdings Comp. L.156,207 35,029
- iiasﬂﬂdﬁdwﬂtl-lm:lm‘_ BEETO8 35 TET
OS] Systerrs Inc. 331,012 35518
] Sykees Entempries Inc. 034514 35 107
Lincisay Corg. 156,45 32,549
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"2 Clmpress plc 368,872 31355
= Tribvias Corp. L0i% 165 LTT
TTEC Heldings Inc. 441,543 3214
Enerpac Toal Group Corp. Class A La1Z2 455 31935
e Huron Consukting Group Inc. £35.868 ILERE
s Mol Cop, 1047435 L
Tennant Co, 441670 EleL )
Astec Industries Inc, 533,740 0593
Schasider Mational Inc. Class B 1450900 30,024
ol | Advantage Sclutions Inc. 2251044 29,504
Primoris Sendoes Conp. 1077788 29,757
Cardironics phe Class A 341,769 29,714
a FARD Technologies Inc. 420,008 29,655
- Eva Fayments Inc. Class A 1,084,656 29,557
Grankte Construction Inc. L100.757 29,401
" GMSInc. 958 687 25,221
AE Inc, 515,888 25,118
Dedusie Corp, 5300 25,582
AAR Corp. 790,004 28,650
Greenbrisr Cos. Inc. TE5,044 28,596
" Ferm Corp. 1030610 28,377
ADT Inc. 3,597,930 28,04
Encare Wire Corp. JE2 080 27,086
Reaven Industries Inc, 43,706 27918
Gredf ne. Class A 592,296 27,767
WS Systems Corp, 455,155 26,472
Griffen Camp. 1258545 25,685
Arcles: Comp. 553,633 24,306
HEE Equipment Servioes inc. T 204 21731
o Parans Corp. 505,352 21677
Standex intemationsl Corp. 277304 25.4a7
Wabaih Mational Carp 1,246,423 21L4TE
Heartland Express Inc. 1144185 20,709
Kforoe Inc. 465 640 19.599
¥ SEACOR Holdings Inc. 470,247 19,492
- Wivint Smart Home Inc. 936 417 19,431
Conduent Inc. 4041959 19,402
Apogee Enterprses Inc. 60164 19,330
Amerkcan Woodmark Corp, 200,426 18,810
= CIMCOR Inte meaticnal I, 436,058 13,634
Ceane Building Products Conp. 797,570 17.632
Kelly Services bnc. Class A 799,503 16,452
Garman-Rupp Co. 06,530 16,437
o Trueflue Inc, 833,082 15,570
s Brightview Holdings inc, 1016335 15,367
x Pactly Evergreen Inc. 838,15 15,235
Hyster-Yale Matedals Handling Inc, 251,447 14,574
. Gates Industrial Corp. ple 1088510 13,807
. Asgion Corp, Class A 1117 13,807
= Tutar Perinl Corp, 951,345 12838
. Theremon Growp Holdings e, 803,716 12562
Gredfl Ine. Class B 152,584 3,548
Krancs Wordwide Ind. 561,793 3,376
Gresnsky I, Class A 1,630,638 7.550
Triwmph Group Inc, 557453 T.504
REY Group Inc. 613,430 5404
Intemational Seaways inc, 257,387 4,693
11283718

Onher {0L00% )
3 Alder Blopharmacewticaks Irnc, OVA Exp. 12/312024 1792706 1,578
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" Splrit MTAREIT 51410 142
At Meda Genedal Inc. OV 2475 062 6
b= First Eagle Private Credit LLC CVR 651,738 &l
e Clinical Data Care OVR 297,878 -
1,876

Real Estate (2.41%)
WL Propert jes Inc. 11736529 324,781
Medical Propesies Trust inc. 10732579 177255
Equity LifeStyle Propemies Inc. 3892617 246,636
Garring & Lefsune Properties Inc. 5,240,781 222,308
CyrusOni Inc. 2,853 800 109,107
Americold Realty Trust £.258 180 9.1
Omega Heakhoane Investors Inc, E387 458 195,672
American Homes 4 Rent Class A B387.707 192031
STORE Caphtal Com. EA08.690 194,583
ReslPage Inc. 2176, 006 199,835
Janes Lang Lasalle Inc. 1.216,996 180, 556
Lamar Advertising Co. Clads A 2049, 388 170,548
National Retall Froperties Inc. 4,173 346 155,748
Wornada Realty Trust 4,312,728 161, 037
" Redfin Corp. 2305 423 158,271
Kilroy Reahy Cong, 21,735 962 157, (a4
Culbe Smmart 4535423 155, 830
Federal Aealty Inve-stment Trust 1,756,345 152800
Rewford industrial Reakty bnc, 08040 15171
Kimeo Realty Comp, 4,783,555 145,407
Healhcane Trust of Amedica Inc. Class A 5191,145% 142,964
American Campus Comranities Inc. 3 266,990 139,75
Apartment Income REIT Corp. 350,224 138,054
Liffe Sowage Inc. 1154723 137,803
EastGmoup Properties Inc. 939,054 129,645
First industrial Reaky Trust inc. 3064 455 129,106
CoreSite Realy Corg. 1,015,525 127125
Host Hoteds & Resarts bnc. LELLE 122143
Courslns Properties Inc. 1526,123 118,125
STAG Industrial Inc, 4738434 115,534
Brinrrar Propedy Graup Inc. T.026,535 116,296
Draugles Errdrett inc., 3955941 115,434
Hamnen Arnstrong Sustainable nfrastructore Capital Ine. 1B98,971 107575
Spirit Aealty Capital Inc. 1578541 133,596
5L Green Realty Corp, L7a0,040 162450
WEREIT inc. 1550,160 97582
Highwoods Properties inc, 2 AB7 386 a47.782
Innevative Industrial Properies Inc. 525,764 96,183
Park Hoteldls & Pesarts Inc. LES 414 9% TCE
Healthiare Realty Trust Inc. 321511 ELR
Rayanler Inc. 3237388 95,114
Terrens Reaky Corp LEX TS 94,557
QTS Realty Trust inc, Class A 1525,572 Sd,454
ME SMITH Propertisg 1983 577 93,300
Regenty Centers Comp. 2,002,081 9173z
Piteysiclans Realty Trust 4947556 47.583
Agree Reakty Comp. 1.313,728 A7.455
Hudson Pacific Properties Inc, 3,511,658 85,752
Sabwa Heakh Care REIT Inc. 4907 444 85,242
Heosward Hughes Conp. 1044 174 51413
Ryrman Mosphalky Properties Inc, 1173671 79,528
PotlatchDeltic Corp, 1507063 75,383
Equity Coarmomaeahth 1745196 74,592
Lesdngion Realty Trus: B561,957 69,638
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Mational Health nveston Inc. 1006, 506 B3,648
Corporate Office Properties Trus 2557 B35 69,311
Curtfreant Aedia Ine, 3420970 &6, 599

PS Busingess Pagks Inc. 459,547 &5, 0d6

Apple Hospitality REIT Inc E021.583 B4 825

Unitl Growp Inc, 513455 B4, TA0
wieingarten Realty Investors 1857555 6258
Pebblebrock Hotel Trust 3100028 £5.151
Sunitane Botel Investors Inc. £151.445% £7.913

EPR Properties 1767226 7438

Rl Lodging Trust 3908177 £.301
Colony Caphal Ing, 11,406,542 54,357
Kennedy-Wilicn Holdings Inc. 2,855 009 51,076
CareTrust REIT Ine. 2,268 919 50,325
Fledmont Office Realty Trust Inc. Cass A 1983,147 48,358
Branchpaine Realty Trust 4033536 45,043
Matignal Storage Afflllates Trust 1314728 47,370
Sendce Propertles Trust 1906040 44 580

Retal Propertes of Ameica Ine. Class A 077,345 43,452
Washington REIT 1.945,347 4110

Weniy Hotels & Reseats Ine, 2504 T8 §0, 058
Paramount Sroup Inc. 4 418 875 39,047
Columbia Property Trust Inc 2,719,153 33,594

E Hasrondfock Hospitality Co 4705 451 33,933
- Cushenan & Wakefield plc 2518,156 33,527
Ernpire State Realty Trst inc. Class A 4,037,092 37,626

SITE Conters Carp. 3581208 35,545
Glabal Mt Lease Inc, 1.113.788 Rk

LTC Propesrties Inc. 926,660 35,056
Imchusarial Losglstics Properties Trust 1,540,187 35 571

- Realagy Haldings Corp. 731,728 35,340
Retal Cppertunity Investmenss Conp, 2645 420 427

¥ Macerich o, 3151726 33,549
Whiban Edge Properies 16231,735 33,5925
American Assets Trust ng, 1,138,494 32,580

Kihe Realoy Growg Trus 1,954 054 1681

St doe o, 655,544 19,526
Acadia Realty Tnst 203,443 e
Alexander & Baldwin Inc. 1,617,553 P
Safehicld Inc. 380277 27,566
Newrnark Group Inc. Class A 3,569,582 26,025

Crifice Prapertes Imoome Trust 1,139,500 25,596

1 GED Growp Ine 2727591 o el 13
Getty Realty Corp. BEE, 060 13,828
[versified Healthcare Trust 55622957 13,167
Mack-Call Realty Corp, 1812435 12583
Centerspace 312 455 X O7S
Iarcus & KMilkchap bnc. BE0.535 LBAE

' Tanges Factory Outket Centers Inc. 2004771 20,854
American Firanoe Trust Inc, 2E41 02 19,625
iniversal Health Realty Income Toust 290,532 13,692
Apartment bvestrment & Management Co, Class A 3518,094 13,576
Corelhvic Inc. 2,327,722 13,522

Fron: Yasd Resddential Conp. 1,133 545 13,449
Broadsione Net Leaseing, Cass A A74.000 17112

RFT Realty LASE979 15,426
Colony Credis Real Estate Inc. 1040588 15,304

RIR Growp Inc. Class A 372,983 14,404
Alexander's inc. 43,532 13,765

] Brookfield Progerty REIT Inc. Clrss A 234,473 12 456
o | Serhage Grawth Properties Class A 755,040 11,571
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Summit Hoted Propertics bnc. LiT3.T53 11.531
FrankBn Serest Propeies Corp. 1351552 10,276
Saull Centers Inc 310,442 9,535
Forestar Growg lnc. 407,121 516
Urstadt Blddle Properties Inc, Class A an.ear g5
: 2l Growp Inc, Class £ 2,015 FL*3
= Ll Growp Inc. Class A £82 79
Urstadt Biddle Properties Inc. 5,553 a7
9, 644, 554

Technology [13.97%)
. W ongaDE Ine. 1,255,742 451,371
Manolithic Power System s Inc. 1046673 372,336
) Ceridian HOM Holding Inc, 1154504 335,176
= Zendesk inc, 12688303 324,840
" O Sem lconductor Conp. 9,755,496 319,425
Enbegris Ine. 32035341 307,589
Avalaralne 1,818 188 209,322
PTC Inc, 24592,094 208,079
Muanoe Communicaticns Inc, 5,714, 341 205, 035
. Créses Inc, 2 615,530 - b
= Fived Inc. 1564477 272 55
- Guidewire Sofiware Inc. 1,937,341 255,530
Teradyme Inc. 1,970,388 235,330
Undversal Display Comp. LO06.2597 13,247
" Anaplan ing. 1983171 114,341
: Elasti MY 1440552 210,508
' Aspen Technologying L6068 282 208,115
HulbEpat Ine. £16,064 204,045
Inphi Conp. 1,235 016 108,327
" Fasthy Inc. Class & 2IBE 5 190,549
" Smartsheet Inc, Class A 2.7156,585 183,153
. Dynatrace Inc, 4,347 555 158,132
v -l e, 1459 578 186,552
" Proodpaint Inc. 1,363,572 186,687
) Cloudflare inc. Class A LAST A4 173,143
Leldos Holdings inc. 1550248 177679
" Arrow Electronlcs inc. L7593,135 174,472
" Grubhub Inc. 2,199,148 163,331
= Blackhines Ine. 127 587 162,031
? Manhattan Associates Inc. 1,506,580 158,494
' Akeny Inc, Class A 1251618 156,085
D Technology Lo 6,030,352 155,282
DK Global Inc, 1,958 856 148,730
CA keernaticnal Inc, Class A 598,951 143,336
o Lattice Semiconductor Conp. 3338598 147,530
" Mugank Inc, Class A 4512 589 147,06
2 (12 Holding s Irec. 1180332 145557
" Applan Corp. Class A 857,112 145,413
Aabdl ne. 31934562 135518
* Silice n Laborato fies kne. 1,039,394 132,386
Seieree Applications Inteenational Conp. 1.379,552 130,539
Pure Storage Inc. ClassA srHaz 119,354
FS Metworks inc. 73410 113,505
Pegasystems Inc. 955,583 127,474
Everbridgeinc. 8538, TE2 173 544
Natiznal Instnements Conp. T R03 E80 123 494
Brooks futomatian Ing. 1,750,132 118,146
. FireEye Inc. £.133,080 118,369
¥ Waronis Systems Inc. 714,710 116,934
' MCR Corp. 3,054,719 114,766
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Cimus Logicing, LATS 116 113,038

= Seqntech Corp. 1,545,109 111,387
Poner Inbegraticnes Inc. 1,348 725 150,407

= Liveftarr p Holdings kne. 1,493,759 109,325
e Sallpoint Technologhes Holdings Inc. 1048394 108,086
v Alarm.com Holdings Inc, LOo48.497 108,457
K Rapid? Inc. 1168085 108,315
OMIC Materals inc. 659,813 104,355

Werthe Maldings Co. Class A 451,599 101,731

. Change Healthcare Inc. L4412 877 100,950
o 12 Global Inc. 1.038.134 100,438
Ervestnet inc, 1214521 99,95

u Concemib Corp. 973,206 55,555
- Cuashys Inc. 755,006 95,502
= Werint Systemrs Inc. 1356 056 53,720
= Movanta Inc. 751,554 3,830
. 5P% Comrmerce Inc, 235,604 G0,847
X Cerenceldn, RET.642 55,190
= LivePerson bnc. 1427519 53,535
= Advanced Energy Industrizs Inc. 907,254 &7.9732
Wer o Heldings Corp. 3764.577 87,301

Mew Relic lnc. 1,209,513 24,595
Tenable Holdings Inc. 1553537 23,050

L Dizdes nc. LAT72.450 B2 BSE
AVTET InC. 2,345 331 52,345
SYMMEX Corp. 973,596 79,697

. Schrodinger Inc. 1001, 654 74,311
- Synaptics Ing, 819,242 78,575
. FormFactar Inc 1,831,713 73,500
Perspecta lne. 3,245,597 T3, 154
Wpmaark Ime. 2,171,552 T4, 252

" Wenkiva Ing. Class A 802,921 Ti.554
" Ambarella inc, ] 71,485
" Cloudera Inc. 5135552 Ti440
" Appiclio Inc. Chas A 355,823 53,454
- SYIVE ImC. 2,693,430 £63,519
Rogers Corp. 442,105 3,554

- Fabwinet A74 55 7,857
Elackbaud inc, L174,178 ET.586

= Carpurs Inc. 211053394 &7.230
o MicroStrategy Inc. Class A 172,112 6,574
. Covetne Inc. 2264 321 BS,077
Vishay lenertechnalegy ine. 3,140,067 5,031

i Comerstene OnDemand inc, 1454204 B4, 044
] B Inc, Class A 3543078 63,556
1 Nedaliia Ing, 1.918,554 53,743
N Insshght Enerpeises Inc. 831,239 63,245
= Dun & Bradstreet Haldings Inc. 2807 429 B2, 435
. MBI Technology Solutions Holdings Irc. 1127 458 B2 056
= It inear Inc- 15582576 50,454
. Alair Engineering Inc., Class A 1,024,565 53,609
2 Coemeniaul Systesrs Inc. 1061412 53,770
" Teradats Comp. 2AGLE26 55,317
7 Eanhidth bne. Class A 355,585 54,796
g Yelp bnc. Class A 1568 585 B4.47%
. Bcticemline Technologles DE Inc. Loara0s 53,645
L Flesus Corp. 552,962 53,414
¥pedi Holding Corp. 2.504,503 52,344
Allscripts Healthoare Solutions bac, 3887578 51,371

. PagesDurty Inc. 1,272 854 50,093
Progress Softwane Corp, 1070237 43 355
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Seall-Cap Index Fund

Marked
ke
Shares (5000)
Fambus Irc. 1700098 47,144
r PROS Heldings Inc. 926,377 47,032
- Sanrmina Corp. 1,464 583 45,715
= MNerScaut Systers Inc. 1,669,530 45,779
=1 C3.albnc, Class A 31518 45,721
NIC Ine, LE09,108 35,580
K Yeut Inc, la01431 37.780
Swich bnc. Olass A 2258070 36,5973
Shurterstack lnc. 513,088 36,553
. Auays Heldings Corp. 1873508 35,585
C5G Systems Internationad Inc. T4LAT2 33,408
" Zucra Ing, Class A 21393616 33343
u TTM Technologies Inc. 2397107 065
- Super Mioro Computer Ine. 1,039,560 32,912
hethade Electronics inc. 541,239 EF R E]
= Wroaem Inc. 753,239 L8156
Amkor Technology Inc. Pl T 30,188
¥ Evensbrite Inc. Chass & 1540245 29.68%
w1 2D Systerrs Corp, 280,047 20,358
5 Unisys Corp. 1,415,740 27,862
. nLight Ine. 249,024 2.7
= Ping Identity Holding Corp. 379,954 25,302
Fitney Bowes Inc. 4.090,076 25,195
=1 BigCommence Holdings Inc. 3m.0a 24,315
Ebsls It 622 356 23,631
"2 miing nc. EFFILEE] 23,045
. CEVA Inc. 10,584 23,348
Benchmark Electronics Inc, AE0,323 23,137
= Groupon Inc. Class A 593,765 11560
= Solarivinds Conp. 1490871 22159
= Asana ne. Clags A 699,201 20,661
o Jam{ Holding Corp. 689,588 20,635
=1 Jrog Lid, EFL R 20,393
1 Duck Creek Technologles bnc, 463,560 20,085
" Wertex Inc. Class A 1 el 19,664
. WVeeco Instrumasnts Inc. 1120573 19,180
Sprowt Social bnc, Class A 410,374 18,535
. Allegro MioroSystems bnc. 625 181 158,346
5 Bluccara Inec. 1,108,585 17,638
= Wirtusa Corg. 341,236 17.447
5 ScanSaurcelne. 615,362 16,733
. Dwatte Halding Conp. 575,712 15,544
: Endurance International Group Holdings Inc. 1,535,045 14,506
=1 Rackspace Technaogy inc, 78,353 13850
MoAfee Corp Class A Tdh 35 12457
" Fomester Research inc. 275 465 11542
=1 Sum Logic ing, 357,385 10,413
. Diedbold Mixdor Inc. 890,509 9,493
. Mediaddpha Inc. Ol & 104, 800 T.ELL
= Sciplay Corp. Class A 545,770 7,500
= Benefitfocus Inc. 351,493 5.090
" SecureWorks Corp. (lass A 145,035 2077
Benthey Systems Inc. Class B 0,451 88
16,019,132

Telecommunkations [1.50%)
Cabde One Inc, 128,624 196,558
Clenia Carp, 3658093 193,378
: Lugreentun Heldings Inc. 1.790,1393 168, T2
' Iridiuer Comm undcatians Inc. 2340226 111652
Juniper Neteorks Inc. 3,913,573 833,095
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Seall-Cap Index Fund
Marked
ke
Shared (E000)
Sxlinc. 2356328 82601

r Wiervi Sokiticns Inc. S AN ETT 81190

- Wenage Holdings Corp. 5500, 771 72020

= Acacis Communications Inc. 901,794 65,758

" CommScope Holding Co. e, 4558577 G161
Cogent Communicatizns Holdings Inc. L0056, 396 50,153

K Wiahat Inc, 1517, 197 45,540
Shenandoah Telecom munication Co. 1.1METE 43,450
InterDigital Inc. TI5.433 44,201
Telephone & Data Syitemi nc. 2280181 42,343
Libiquiti Inc. 148,558 41,37%

" Infenera Corp. 3850554 40,671

1 fubsalV Inc. 1281,133 35,872

- METGEAR Inec. 590,529 28,068
EchaStar Corp. Chas A L1%6,525 24,507
Mlandronics Inc. HE4, 835 23,358
ADTRAN Inc. Lm0 17,1481

] WideDpeniWest Inc, L1178 13,085

2 United Srates Celluler Corp. 385,541 11,853
ATH International Inc. 252,434 10,542
Larsl Space & Communications Inc. 313,504 6587

o | Globalstar inc. 18,204,332 148

| Gogo Inc. 451,677 4,350

* Liberty Broadband Corp. Class © i -

173445

LUilitles {3.02%)

: Sunaun Inc, 4,443,757 308,724
Armen Energy Comp. 2.000,063 288,427
Essenitial Lnilithes Inc. L et 2T 420
LG Corp 4943334 172,515
DGE Energy Corp. 4,743,535 151,132

* Stevicycle g 2.170.540 150,454
IBACORE Inc. 1,197,765 115,021
MRS Energy Inc. 2901,227 108,537
Finnacle West Capltal Corp, 1337318 105,519
CineE Gas Inc, 1253500 96,715
Crenat Technalogies Inc. 1,047 420 04,551
P Resouroes Inc. 1,892,769 51,556
Black Hills Corp LASE 407 91463
Portland General Blectric £, 1132350 .77
Clean Harbars Inc, L179.026 89,724
Mational Fuel Gas Co, L157.510 88,738
Hawalian Electric Industres Inc. TARL 4R 87,110
Mew Jersey Resounoes Corp. 1271155 80,740
ALLETE nc. 1232019 TE M1
Southwest Gas Holdings Inc. 1240445 75,387
Spire Inc. L180,700 74331

¥ Casells Waste Systems Inc. Class 1186450 7350
MortbWestenm Comp. 1,193,933 69,972
American States Water Co. 875,174 59,535

g Evequen Wates Technologies Comp. 1510,774 63,010
Avisia Corp. 1631398 65,454
Califrnlz Water Serdce Group L178.728 53,741
Clearway Energy Inc. Chass C© 1,916,085 611581
WGE Encrgy Inc. 385,915 59,540
South Jersey ndustries Inc. 2353 09K £1.37%
Cowanta Holding Corp, A0, ETE 36,524

" Sunnova Energy Intematicnal Inc, 805,186 35,335

¥ Harsca Corp. 1.863,616 33,503
Mortbwvest Matural Halding Co TH,300 33,127
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Mokt
Value
Sharns (000),
Clearway Energy Inc. Class A B41,54% 24,368
3,450,025
Total Common Stocks [Cost 577,867 616) 114,085 362
Coupan
Tesrgorary Cash Inves e ents (L95%)
Woney Market Fund [195%)
i Vanguard Marke? Liguidity Fund{Cos1 52, 220,642) il 22,300,224 2R 03X
Total Imvesstrment s {101, 44%) [Cost $80,097,228) 115,255,384
Drher Avtets and Lisbllities—Met §-44%) 1,645, 394}
Nt Assets (L 00L00%) 114,647,950

Lot & in 2000,

Sew Mate A in Notes ta Financal Statements.
Han-income-producing security.

L

Inchidies partial security poikions on loan 1o brokes-dealers. The toal value of securities on loan 51,449, %69, 000,
Lecurity value détermined widng significant unobesreable inguts.
Seourity exempt from registration under Rule 1444 of the Secwrities Act of 1933 Such seouritles may be sold in transsctions exermpt fromregistration,

normally to gualified insthutional buyers. At December 31, 2020, the agpregate walue of these sscurities was 558,373,000, representing 01% of net

Aty

4 “Other™ represents secorities that are not dassified by the fund's benchmark indea

s

Affillixted money markes fund mallable only 1o'Vanguand funds and certain trusts and acoounts managed by Vanguard. Rate shiswm b the 7-day yleld

& CoBlateral of §1,556,061,000 was received for secudities on Boan, of which 51,543 533,000 is held in Vanguard blarket Liguidity Fued and

512,528,000 s held in cash.
CVR=—Contingent Value Rights.
REIT—Real Estate nvestment Trust,
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Small-Cap Index Fund

Darivative Financisl Iritrements Cutstandng a4 of Period End

Fulures Contracts
(§000)
Mumber Walse and
of Long Linnesiined
Exxieation {hor) Hotions Appredatioh
i Corracts Arrount  (CepECion)
Long Funwres Contracts
Emind Fussall 2000 Ind e Manch 2021 2474 244 703 R
E-mind SEP Mid-Cap 00 ndex Wanch 2021 1,283 28T Ba2 7748
13598
Orvardhe-Courder Total Retum Seags
Figatirg
510
Rabe ki and ala and
hational Fecerved Urreakzed Unreabzed
Termination Armoung (Faid]' Appredation  (Deprecation)
Reterente Entty Oate  Counberpanty (F000) %) (%000 (F000}
Alcaa Coep w0 BoANA 4352 @.153) kLT =
Avalana Ing I B0ANA 15458 153 _ [B19)
Blanchwcth Inc. Class & 0N BOanA 1248 m.153) L -
Ciie's Baegain Otk Holdngsing WHIT G5 38,585 M.153) 1288 -
Uinded Therapsutcs Com WHIH BOANA =T 153 1186 —
Zonatesk Ine WO oS ETE35 .153) 3A1 —
a0 [E19)
1 Baid om I M IS0 Lomdon indis bank Cffeved Rats (LIBOR] a5 of Ba me reoind papmet dide, Flaatng irtine wddadmenthiy

IM—1.month
BOAMA —Buk of Aseiies, NA
Gl Chlelirely Suhet | il

At December 31, 2020, the counterpartes hiad deposited in s=gregated accounts seourees with avalue of 5,115,000 and carsh of $3,070.000 inconmecton vath open
OvErNE-COUNMET Saa) COMTACs

L sooompamying Moted, which sre 50 ntegral part of the Financlsl Statements.
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Small-Cap Index Fund

Statement of Assets and Liabilities

As of December 31, 2021

{5000, ext ept shares and per-share amounts) Amount

Assets

Invgstrments i Securmies, ot Value

Unaffili sted Igsuers (Cost 595,237,674) 139,631,720

Aifiliated Issuers [Cost 52,098,073) 2,098,349
Total Investnents in Secunties 141,730,069
Investrment in Vanguand 4,475
Cash 1429
Cash Collatersl Pledged— Futures Contracts 39,659
Recenatiles for Investment Securities Sold 302,979
Recenables for fcorued Income 126,302
Fecenables for Capital Shanes Issued F47 408
Unrealizad Apgrecation=Owver-the-Counter Swap Contracts 9,302
ToTal Asgets 142,470,635
Liabilities
Payables for Investmant Securities Purchased 214,155
Collateral for Securities on Loan 1372627
Payables fer Capftal Shares Redesmed 329 208
Payables taVanguard 2. 859
Vasiation Margin Payable —Futu res Contracts 313
Unrealized Depraciation—0Owver-the-Counter Saap Contracs 952
Total Liabilities LE10124
Met Asiets 140,500,411
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At December 31, 2071, net assets consisted of!

{5000, except shares and per-share amounts)

Araunt

Faid-in Capltal

101,64 7,./03

Totad Cistributable Earmnings (Loss)

38,922,708

Mt Asiets

140,500,411

Investor Shares—Net Assets

Applicable 19 5,711,702 outstanding 5001 parvalue shares of
Beneficial intere s (unlimaed autharzation]

E18 840

Mt Asset Value Per Share—Invedor Shared

S108.35

ETF Shares—Net Assets

Applicable o 221 917,515 cutstanding 5. 001 par value shares of
B nefcial interes (unlimfed authenzation]

50,187,261

Mat Asset Value Per Share—E TF Shares

3226.15

Admiral Shares—Net Assats

Applicable 1o 509,983,289 cutstanding 5,001 par value shares of
beneficialinteres (unlimited autherization]

55,265,634

Met Asset Value Per Share—Admiral Shares

510837

Insttuticnal 5hares —Met Assets

Applicable to 200,548,211 cutstanding 5,001 par value shares of
beneficial interest (unlimited authorization]

1140528

Met Asset Walue Per Share—Institution al Shares

210836

Ingtttional Phus Shares—MNet Asi=tg

Applicable o 40,406,127 outstanding 5001 par value shares of
beneficial interes {unlimaed authorzation)

12,638,141

Mot Aaser Value Per Share—Institimional Plus Shares

$312.78

Seesccompanying Motes, which are an integral psnl o the Financiel Stafemeants.
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(500405, exc gk shares and per-share amounts]
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Ampunt

AS5ElS

Investrments in Securities, at Value

Wnaftiliated Issuers (Cost 577.867.616)

114,058,362

Arfiliated 15suers [(Codt 52 379,612)

2,230,022

Total Imoestrents in Secunties

116,268 334

Imvestrment in Wanguard

4,190

Cath

12,528

R cevables for Investmant Securities Sold

34,725

Recevables for Accrued Inceme

1001

B cenalsles for Capital Shares lssued

79,819

Wasiation Margin R eceivable— Futures Conftrazts

36,352

Unrealized Aporecation—Over-the-Counter Swap Contracts

B.026

Total Assers

116,576,035

Liabilities

Duse 1o Custodian

53,838

Payables for Investment Securmies Purchased

54,252

Collateral for Securities on Lean

1,556,061

Fayables for Capital Shares Redeemed

65,260

Payables toVanguand

2,957

Unrealiped Depréciation —0nver-the-Counter Saap Contracts

6149

Tota Liabilities

1,933,045

Met Agsels

114,642,990
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At December 31, 2020, net assers consisted of.

(500405, exe ept shares and per-share amounts]

Armount

Paid=-in Capitsl

85,538,975

Titad Cystributable Earnings (Loss)

259,204 015

et Assers

114,642,990

Investor Shares—hel Assats

Applicable to 7,602 650 outstanding § 001 par vaueshares of
beneficial interest (unlimited suthorization)

708,603

Mat Asset Value Per Share—|nwestor Shares

§93.20

ETF Sharées—het ASsats

Applicable to 192,722,065 outstanding §.001 par value shares of
beneficial interest funlimited suthoniz ation)

IF 492,056

Met Asset Value Per Share—ETF Shares

§19454

Admirad Shares—MNet Assets

Applicable to 507,518,258 cutstanding §.001 par value shares of
beneficial interest (unlimited authoriz ation}

47,312,624

Met Asser Value Per Share—admiral Shares

$93.22

Institutional Shares—hear Assers

Applicable ro 203,359,607 camstanding § 001 par value shares of
beneficial interest funlimited authorization)

18,957,274

Met Asser Value Per Share—institutional Shares

$9322

Imsticutional Plus Shares—het Assels

Applicable o 37,806,136 cutstanding §.001 par value shares of
beneficial interest (unlimited authorization)

10,172,433

Mer Asser Value Per Share—Institutional Plus Shares

1269.07

See nccompanying Moles, which are an intagral part of the Financisl Statemeants,
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Small-Cap Index Fund

Statement of Operations

Year Ended
Decemberdl, 2021
(SO0
Investrment Ine cime
Ingeme
Diwidends? 1,736,992
Interest? B15
Se cunbes Lend ing—MNet 44 823
Totsd Income 1,782 430
Expe nges
The Vanguard Group—MNote B
Investment Advisory Services 4,133
Banagement and Adminscratie —Indestor Shares 1,167
Management and Administratne —ETF Shares 18,074
Management and Adm mistratiee —Ad miral Shares 22420
Management and Adm mistratie —Irsttutional Shares 5,853
Management and Administratie —Instfutional Plus Shares 1527
Barketing and Distribution —|meestor Shares 42
Blarketing and Chstribition —ETF Shares 2,052
Marketing and Digtribution — Admiral Sharss 1,805
Mtarketing and Distribution —|astitutional Shares (%641
Marketing and Distribution —Instituticnal Plus Shares 181
Custodian Fees TEE
Auditing Fees 39
Shareholders’ Repoms—Inwestor Shares H
Shareholders’ Re pors—ETF Shares 1,233
Sharaholders’ Reports=Admirs Shares B33
Sharmholders’ Re ports=Ingitutional Shame s 277
Shareholders’ Repors—Institutional Plus Shares 78
Trustees' Fees and Expenses 42
Tt Exprenses 63,536
Mt Investrment Income 1,718,834
Realized Net Gain |Loss]
Investnent Securities Soldd 10,390,008
Futures Contracts 128,976
Swihp Contracts (23.405]

Realized Net Gain {Lods]

10,495,579
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Small-Cap Index Fund

Statement of Operations [continued)

Year Ended
Degemberil, 2021

(5000
Change in Unrealized Appreciation [Depreciation)
Investrnent Securitees? B8.303, 160
Futures Contracts 1778
Swap Contratts 43
Change in Unrealzed Appreciation [Depreclation) 8,205,881
Met incresse (Decrease] in Met Assers Resuling from Operations 0,420,354

1 Dividends nre net of foreign withholding texes of $15,000

2 Imerest income, reslized net gain (loss), capital gain digtributions recelved, snd change in unreslized B porecistion
[depreciation) from aneffilieted c ompany of the fund were $615.000, (355,000, $21,000, snd [$140.000), respectively.
Purchazos and sales arelor lemipor ary cash invesimant purposes.

3 Includes $5,887,915000 of net gein (loss) resuling from in-kind redempiions.

See nccompanying Molas, which ore an integral part of the Financisl Statemeants,
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Year Ended
December 31, 2020
(SO0
In¥astmeant Incomea
Ingome
Diwidends 1,284,985
Interest! 4,217
Se cunbes Lend ing—MNet 449 839
Totsd Income 1,339,041
Expenses
The Vanguard Group—Nete B
Inwestment Advisory Services 3,200
Banagement and Adminscratie —Irmestor Shares 975
Management and Administratne —ETF Shares 10,670
Management and Adm mistratieg —Ad miral Shares 14 954
Management and Adm mistratie —Irsttutional Shares 4921
Management and Administratie —Instfutional Plus Shares 1,003
Barketing and Distribution —|meestor Shares B2
Blarketing amd Chstribiution —ETF Shares 1,258
Marketing and Digtribution — Admiral Sharks 2004
Mtarketing and Distribution —|astitutional Shares 413
Marketing and Distribution —Instituticnal Plus Shares 109
Custodian Fees Bah
Auditing Fees 40
Shareholders’ Repoms—Inwestor Shares 1
Shareholders’ Re pors—ETF Sharmes B&D
Sharmholders’ R ports=Admirs Shanes 388
Sharmholders’ Re parts=Ingitutional Sham s 190
Shareholders’ Repors—Institutional Plus Shares 57
Trustees' Fees and Expenses 55
Tt Exprenses 43,058
Met Investment Incom e 1,296,033
Realized Met Cain (Loss)
Investrnent Securities Solgld 3,857,987
Futures Contracts (44 953)
Swiap Contracts 57,005
Realized Mot Can {Loss) 3,870,929
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Senall-C ap Index Fund

Statement of Operations [continued)

Year Ended

December 31, 2020
(5000)

Change in Unrealized Appreciation (Depred ation)

Investrnent Securiteest 13069 338
Futures Contracts 1.312
Swap Contratts .13
Change in Unrealized Appreciation (Deépredi ation) 13,074,363
MNet Increase (Decrease) in Met Assets Resulting from Operations 18,241,325

1 Interest ingome, realized net gein (loss), and change in unrealized spprecistion [depreciation] from en alfilisted
comgany of the fundwers $4,034,000, $219,000, and 359,600, respectively. Purchases and sabes srefor Lernporary
cish Investmenl purpdsas.

? Includes $7,756312,000 of net gain Coss) resulting Trom in-Kind redemplions.

Sow sccompanying Motas, which sre an integral pari of the Fnanclal
Stalements
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Small-Cap Index Fund

Statement of Changes in Net Assets

Year Ended December 31,

7021 020
(500 [5 0]
Increase [Decrease] In Net Assets
Cperations
et I nvestment Inoome 1,716,894 1,206,033
Realized Net Gain {Loss] 10,485,574 38709249
Change in Unrealized Appreciation (Depreciation] 8,205 881 13,074, 353
Met Incresse (Decrease] in Mer Assets Resulting froe Operations 20,420,354 18,241,325
Disaributions
Imvestor Shares | B073) 1&,214)
ETF Shares [596,413) (413.915]
Admira Shares (&84, 425) [548,152)
Institutional Shares {275,247 {223,744)
Inatiutianal Plus Shares (153 202} [222,453]
Total Dt butien s [1,717,.354) [1,315,483]
Capital Share Transactions
rivaitor Shares (201,756} [147.445)
ETF Shares 68,570,041 4. 228,753
Admird Shares 234027 [1.839.081)
Instivutional Shares [197,115) [1,145,922]
Instivutional Plus Sharei 799,184 [141,850]
Mt Increase (Decnease ] from Capital Share Transactions 7,204,431 353,471
Tetal Increase [Decrease] 15,507 421 17,878,313
Mt Assels
Begnning of Pericd 114,582 990 96, 764,67 7
End of Pencd 140550411 114,582 990

See accompaniymg Nolas, which are an intagral par of the Financial Statemants
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For 3 Share Outstanding Year Ended December 31,
Througheut Each Period 1021 2030 1018 2016 1017
Met Asset Value, Beginning of Pericd 593.20 579,35 56321 570,76 561,75
Investrnent Ogeerations

Met Investenent Incame ! 1.230 g8 B3 ART JBTE
Mt Realized and Unrealiped Gain [Lods) on

InvesTments 15.130 13897 16.319 {#.552] g.011
Totad from Investment Operations 16360 14.825 17,151 (6.585] 9.687
Distritutions

Disvidends from Met Investment Inceme L2 1975} {1.011) [.985) ]
Distributions from Realized Capnal Gains - - - - -
Total Dnstri bution s (1209 {.975) 11.011) [.98%5) [BT7)
et Asset Value, End of Perod S108.35 59320 £79.35 £8X.21 ST 6
Total Return? 17.50% 18.96% 27.00% -0, 47% 1a 10
RatiosfSupplemental Dats

Mot fsseqs, End of Period (Millions) S619 Si0a 4754 43,332 S48, 345
Ratioof Tetal Expe ndes be Average Net Asiers 017 a7y k17 17 017
Ratio gl Met Investment Inoome 1o

Average Net Asets 117 1.26% 1.14% 1.34% 1.36%
Portfole Turngwer Rate? 1M 3% 16% 15% 15%

1 Calculsted bazed on sversge shares outstanding

? Total returns do not mclude socourt service fees thet may hove appSed in e perods shown, Fund
prospaciuses provede informst on sboul any applicable sccount sonise foss,

3 Extludes the value of portoio securilies received or delivered a2 o resull of in-kind purcheses or redemplions
ol the fund's capitalzhares, including ETF Creation Units,

Sew accompanying Motes, which are en integral part of the Anancial Stetemants
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ETF Shares

For 3 $hare Outstanding Year Ended December 31,
Throughout Each Pericd 031 2030 1018 2018 207
Met Asset Value, Beginning of Pericd 184,54 %le5.64 513194 147,71 5128.90
Investrnent Operations

Met Investnent Incamet 2.769 2.252 2.298 1.239 2.037
Met Realized and Unreslized Gain [Less) on

Investments 31637 28.853 33.707 [15.80=) 18.768
Total from Ineestment Operations T4.406 31.125 5,005 [13.564) Z0.EDS
Distritutions

Dividends from MNet Investment Inceme [2.788] [2.215] (2.305) (2.200) (1.995)
Distributions from Realized Capnal Gains - - - - -
Total Drsari bution s (2.795] (2.225] (2.305) (2.200) {1.,995)
Met Asset Value, End of Perod 522615 519454 16564 513194 414771
Totsl Return 17.72% 19.08% 273 =G, 30 16.24%
Ratigs/Supplemental Data

Mot fsseqs, End of Period (Millions) 4S0.1R7 537,492 £37. 447 520,914 521,605
Ratioof Total Expenses io

Average Net Assets k. 054 05% 0 05% . 05% 05%
Ratioof Met Investment Income 1o

Average Ner Asels 1.25% LA 1.40% 1.45% 1. 46%
Portfolo Turriower Rate? 17 24 185 104 104

1 Caleulated bazed on svorsge shares sutstanding

? Excludes the value of portiolio 2ecuritios received or deliversd 82 & resull of in-kind purcheses or redemplions

ol the fund's capitalzharas, including ETF Croation Units.

Sew accompanying Motes, which are en integral part of the Anancial Stetermants.
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Year Ended Decembar 31,

Throughout Each Period 021 2020 PN 208 017
et Asiet Walue, Beginning of Peroed 65322 7437 £53.23 ST0L7R SB1.77
Investrnent O ratians

Met Investment income i 1.358 1,029 1.108 1067 A0
Met Realized and Unrealized Gain [Loss) on

Inyestments 15.131 13.887 16,138 (7.563] B.997
Total from Investment Operations 16489 14,916 17,244 (5.456] 9.967
Diistribation s

Disvdend s frem MNet Investment Inceme £1.339) {1,055} 11,104} {1.054] [-957)
Distributions from Realized Capital Galns — - - - e
Totad Castributions 1.339) (1.068) 11.104] 11.054] [.957)
Met Asset Value, End of Period 108,37 553,22 579,37 56313 57078
Tors Returnd 17.73% 19.11% 13T -0, 31% 15 2d%
RaticdSupplémental Data

Met Assets, End of Period (Millions) 555064 540313 542,386 531,362 533,801
Ratio of Total Expenses to Average MNet Assets 0,054 0054 054 0054 0.05%
Ratioof Met Investment Inoome 1o

Average Net Asets 1.25% 1405 1,508 1.85% lagy
Portioks Turnover Rated 17 P4 15% 154 15%

1 Calculpted besed on pverage sheres outstanding.

¥ Total returnz do not nclude sccourt sends e fees thet may have appied in the periods shown, Fund
profpeciuses provide informsti on ehoul sny applicable account service fees.

3 Excludes the value of portiolio securitins recived or deliversd &3 8 resull of in-kind purchsses or redemplions

of the fund's capitaleheres, incleding ETF Creation Units.

Sew accompanying Motes, which are en integral part of the Anancial Stetermants.
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Year Ended Decembar 31,

Throughout Each Period 021 2020 oo 208 017
et Asiet Walue, Beginning of Peroed 65322 7437 £53.22 ST0L7R SB1.77
Investrnent O ratians

Met Investment income i 1.387 1.034 1101 1.0%6 875
Met Realized and Unrealized Gain [Loss) on

Inyestments 15.123 13.889 168161 (7.575] B.958
Total from Investment Operations L5450 14,923 17,263 (G.4549] 9.973
Diistribation s

Disvdend s frem MNet Investment Inceme £1.3504 (1.07%) 11.1132) i1.061) [-953)
Distributions from Realized Capital Galns — - - —_ -
Totad Castributions 1.350) (1.073) 11.113] 11.061] (963}
Met Asses Walue, End of Period L1048, 36 553,22 57837 R332 ST0.78
Total Return 17.73% 19.12% 2 1A -0, 37 15.25%
RaticdSupplémental Data

Met Assets, End of Period (Millions) 521,841 518,957 517,337 514,454 515,352
Ratio of Total Expenses to Average MNet Assets 0. 0d4g O et 56 [k udd iy . 0d%
Ratioof Met Investment Inoome 1o

Average Net Asets 1.25% L41% 1.49% 1.47% la5y
Portioks Turnover Rated 17 P4 15% 154 15%

1 Calculpted besed on pverage sheres outstanding.

? Excludes the value of portiolio zecuritins recoived or delivered a3 & resull of in-kind purchgses or redemplions
ol the fund’'s cepilalshares, including ETF Creation Units.

Sew accompanying Motes, which are en integral part of the Anancial Stetermants.
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Financial Highlights

Institutional Plus Shares

For 3 Share Outstanding Year Ended December 31,
Throughout Esth Period 021 2020 1014 018 M7
Met Asset Value, Beginning of Pericd 5264.07 522909 518245 204,30 s178.28
Investrnent Operations

et Investnent Incomet 4029 2988 3185 3.102 2,835
Met Realized and Unreslized Gain [Loss) on

InvestTments 43607 4111 a5 545 (21.835) I5.9 80
Total from ireestment Operations 47.636 45099 49,831 [18.723) ITH.B1S
Distritutions

Dividends from Net Investment Income [3.528] [3119] (3.231) (3.087) {2.795)
Distributions from Realized Capnal Gains - - - - -
Total Dsar bution s [3.928] (%118] (3.231) (3.0E7) (2.795)
Met Asset Value, End of Perod 531278 52649.07 5229.09 5182.49 L2004, 30
Total Return 17.75% 19.13% 17408 =, 30 16274
Ratics/Supplemental Data

Mot fisseqs, End of Period (Millions) 417,538 410,172 SE,E4S 87 B6S 59,531
Ratioof Total Expenses (o

Average Net Assets k035 03% 0% .03 D3N
Ratioof Met Imvestrment Income 1o

Average Ner Asels 1.32% L41% 1.40% 146 1,508
Partfolks Turniower Rate? 17 FFe 164 16 16%

1 Caleulated bazed on avorsge shares sutstanding

? Excludes the value of portiolio 2ecuritios received or deliversd 82 & rasull of in-kind purcheses o redemplions
of the fund's capitalzharas, including ETF Creation Units.

Sew accompanying Motes, which are en integral part of the Anancial Stetermants.
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Small Capindex Fund

MNotes to Financial Statements

For the period ended, December 31, 2021

Vanguard Small-Cap Index Fund is registered under the Investment Company Act of 1940 a3 an open-end
Investment company, or mutual fund, The fund offers five classes of shares; Investor Shares, ETF Shares,
Admiral Shares, Institutional Shares, and Instiutional Plus Shares. Each of theshare classss has different
eligibility and minimum purchase requirements, and & designed for different types of investors. ETF Shares
are listed for trading on MYSE Arca; theycan be purchasedand scid through a broker.

tarket disruptions asscciated with the COVID-19 pandemic have had a global impact, and uncertainty
exists as to the long-term implications. Such disruptions can adversely affect assets ofthe fund and thus
fund performance.

A The following significant accounting policies conform to generally accepted accounting principles for
LLS, investment companles. The fund consistently follows such pelicies in preparingits financial
statements,

1 Security Valuation: Securities are valued as of the close of rading on the New York Stock Exchange
{generally 4 p.m., Eastern time) on the valuation date, Equity securities are valued at thelatest quoted sales
prices or official closing prices taken from the primary market inwhich each security trades; such securities
not traded on the valuation date are valued at the mean of the latest quoted bid and asked prices,
Securities for which market quotations are not readily available, or whose values have been materialky
affected by events occurring before the fund®s pricing time but after the dose of the securities’ primary
miarkets, are valued by methods deemed by the boardof trustees 10 represent Tair valie. Investraents in
Vanguard Market Liquidity Fund are valued at that fund's net asset value. Temporary cash investments are
valued using the latest bid prices or using valuations based on 2 matrix system [which considers such
factors as security prices, yields maturities, and ratings), bath as furnikhed by independent pricing services.

2 Futures Contracts: The fund uses index Tutures contracts 1o a limited estent, with the ahjectives of
maintaining full exposure to the stock market, maintaiming liquidity, and minimizing transaction costs. The
fund may purchase futures contracts to immediately invest incoming cash in the market, or sell futures in
response to cash outflaws, thereby simulating a fully invested posttion in the underlving index while
malntaining a cash balance for lquidity. The primary risks 2ssoclated with the use of futures contracts are
imperfect correlation between changes in market values of stocks held by the fund and the prices of
futures contracts, and the possibility of an iliquid market. Counterparty risk imeobving futures is mitizated
because a regulated clearinghouse Is the counterparty instead of the dlearing broker, To further mitigate
counterparty risk, the fund trades futures contracts on an exchange, moniters the financial strength of its
clearing brokers and clearinghouwse, and has entered into clearing agreements with its clearing brokers. The
clezringhouse imposes initial margin requirements 1o secure the fund's performance and requires daily
settlernent of variation margin representing changes in the market value of sach contract. Anysecurities
pledged as inktial margin for open contracts are ncted in the Schedule of Investments.

Futures cantracts are valued at their quoted daily settlement prices. The notional amounts of thecantracts
are not recorded in the Statement of Assets and Liabilites. Flucuations in the value ofthe contracts are
recorded in the Statement of Assets and Liabilities as an asset (liakility} and in the Staterment of Operations
as unrealized apprediation [depreciation) until the contracts are closed, when they are recorded as

realized pains [losses) on futures contracts.
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Small-Cap Index Fund

Duning tve year ended December 31, 2021, the fund's sverage inve stmants in long ard thort futures
contracts represented 1% and (8% of net assets, respectively, based on the average of therotional amounts
ateach quarter-end during the period.

3 Swap Contracts: The fund has entered into equity swap contracts to earn the total return on selected
reference stocks in the fund’s targetindex. Under the terms of the swaps, the fund receives the total
return on the referenced stock (.., recening the increase or paying the decreaze in value of the selected
reference stock and recaiving the eguivalent of any dividends inrespect of the selected referenced stock)
ever a spedfied period of time, applied to a nebonal amount that represents the value of a Jesgnated
rumber of shares of the selected reference stock at the beginning of the equity swap contract. The fund
also pays a flcating rate thatis basedon short-term interest rates, appliad to the notional amount At the
samme Bme, the fund generalbirvests an amount appeosimating the notonal amount of the swap in bighe
quality termporary cash investments.

Arisk assoaated withiall types of swaps s the possibility that a counterparty rmay default on it obligation
o pay netamounts dus b the fund, The fund's mazimum amount sub)ect to counterparty nsk is the
unrealized appredation on the swap contract The furd mitgates its counterpar ty risk by antéring inta
waps only with a diverse group of prequalified counterparties, monitorng their financial strergth,
entering Inte master ne bing arrangements with Its counterparties, and requiring |5 counterparties to
transfer collateral as security for their performance. In the absence of a defadt, the collateral pledged or
received by the fund canrot berepledged, resold, of rebypothecatad. In the eventof a counterparty’s
default (incduding bankruptoy), the fund may termirate ary Swap contracts with that counterparty,
determine the netamaunt owed by either party in accordance with its master netting arrangements, and
sall or retain any collateral held up to the net amount ewed oo the fund under the master neting
arrangements. The swap contracts contain provisions whereby a counterparty may terminate open
contracts if the fund's netasse s dadine below acertainlevel, triggening a payment by the fund if the fund
i£ ir & net liability position at the tme of the termination. The payment smountwoud be reduce d by ary
collateral the fund has pledged. Any securities pledged as collateral for open contracts are noted in the
Schedue of Investments. The valise of collateral received or pledged Is comparad daily to the value of the
SWap contract expoture with each coumterparty, and ary difference, If in excess of aspecified mirimom
transfer amount, iz adjusted snd setad within bwobusiness days

The notional amounts of swap contracts are notrecorded in the Statement of Assets and Liabilities. Swaps
are valued daily based on marke t quotations received from independent pricing services or recognized
dealars ard the change in value is recorded in the Statement of Assets andUabilities as an assat (lizbidinyg)
ard in the Statement of Operations as unrealized appreciation (depreciagon) unil periodic payments are
made or the termination of the swap, atwhich tme realized gain {loss) is recorded,

During the year ended December 31, 2021, the fund's everage amounts of Investments in total retum
SWraps represented les than 1% of netasset, based on the average of notonal smountzat eadh quaster
end during the period

4 Federal Income Taxes: The fund intends to continue to gualify 35 a regulated investmeant compary and
chstribure all of its tazable income. The fund's tax retums are open to examinaton bythe relevant
authar tes until expiration of the applicable statute of limitations, whichis
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generally theee years after the fling of the tax return. Management has analvzed the furnd's tax
positions taken for all cpen federal and state income tax yvears, and has concuded that no provsion
for income tax ks requiredin the fumd's finarcial statements.

5 Distributions: Distributions to shareholders are recorded on the ex-diidend date. Distributionsare
determired on 8 tax basis at the fizcal vear-end and may differ from retinvestment inceme and realized
capi tal gains for finanaal reparting purposes,

& Securities Lending: To eam addifonal income, the fund lends its secuntes to qualified instibubonal
barrowers. Security loans are subject o termination by the fund atary time, and are required to be
seured atall imes by collateral inan amount at least equal to the marketvalue of securities loaned. Dally
miarket fluctsanons could cause the value of loaned securities to be more o |ess than the value of the
collateral received, When this occurs, the collateral s adjusted and semled before the opening of the
markaton the nextbusiness day. The fund further mitigates its counterpar ty risk by entering inta
securites lendng ransactions only with a diverse group of prequalified counterparties, manitonng teir
financial strength, ard entering into master securiteslending agreements with its counterparties. The
master securi ties lending agresments provade that, in the event of a counterparty’s default (iInduding
bankruptey), the furd may terminate army loans with that borrower, determine the net amount owed and
sell or retain the coilateral up o the retamount owed to the fund; however, such achons may be subject
to legal proceedings. While collateral mingates counterparty risk, inthe event of a defadt, the fundmay
axperienice delays and costs in recovering the secunities [saned. The furd irvest cash collateral recened in
Wanguard harket Liquidity Fund, ard records aliability in the Statement of Asse tz and Liabilites for the
return of the collateral, during the perod the securities are onloan. Collateral irwe stments in \Vanguard
Mar ket Liquidity Fund are subject to market appradation o depredation. Secunities lending income
represents fees charged to borrowers plus income earned on invested cash collateral, less expenses
assoclated with the loan. During the term of the loan, the fund is entitedro all distributions made cnor in
respect of the loaned secuntias

1 Credit Fagliges andinterfund Lending Program: The fund and certain other funds maraged by The
arngaard Group ("Wanguard” ) partiapate ina 54.3 billlon committed credit fadility provided by a syndicate
of lenders pursuant to a credit agreement and an uncommitbed creditfacility provided by'anguard, Both
facilities may be renawed annwally, Each furd is indvidually llable for it barrowings, If any, undar the
credit faalines. Borrowirgs may be utilizedfor temporary or emergency purpases, subject to the fund's
reguatory and contractusl borrowing resricions, With respect to the committed creditfaglity, the
participating Furds are charged admiristrative fees andan anriesl commitrment fee of 0,100 of the undrawn
committed amount of the fadlity; these feesare allocated to the funds based on a method approved by the
fund’s board of bustees and incuded in Management and Administrative espenses on the fund's
Staternent of Operations, Arwborrowings under aither facility bear interest at a rate based upan the higher
of the one-month London Interbank Offered Rate (or an acceptable alternate rate, If necessary), federal
funds effective rate, or overnight bank fundng rate plus an agreed- upon spread, except that borrowings
wunder the uncommitted credit fadiliby may bear interest based upon an altermative rate agreed to by the
fund and Vanguard,

I acoordance with an exemptive order (the “Order”) from the SEC, the fund may participate in &joing
lerdirg and borrowing program that allows registered operend Vanguard funds to borr ow maoney from
and lend maney to each other for temporary or emergency purposes [the “Interfundlending Program”),
sibjact to compliance with the terms and conditiors of the Order, and 1o theextent permitted by the
fund’s investrment objective and irve strment policies. Interfund loans and
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barrewings normally extend cvermght, but cam Pave a mazimum duration of seven daye, Loansmay be
called on one business day’s notice. The interest rate to be charged is goverred by thecondtions of the
QOrder and internal procedures adopted by the board of trustees. The board of trustees is responsble
for ewverseemg the interfund Lending Program.

For the yvear ended December 31, 2021, the fund did not utdize the credt faalites or the Interfundlending
Frogram.

& Other: Dividend income is recorded on the ex-dividend date. Nor-cash dvidends induded im income, if
arwy, are recorded at the fair value of the seourines received, Inter estincome includes income distributions
recelved from Varguard Market Liquidity Fund and 5 accrued dally. Premiumsand discounts on debt
securites are amortized and acoreted, respectively, to intérestinoome overthe bves of the respective
securities, exceptfor premiums oncertain callabde debt secunittes that are amortized to the sarliest call
date. Security ransactions are accounted for on the date secunities are bought or sold. Costs used to
determine realized gains (loses) on the sale of investment securities are those of the specific securities
zald

Each class of shares has equal rights as to asse ts and sarnings, except that each dass separatelybears
certain dass-spedific expenses related to malntenance of shareholder accounts {induded inhdaragement
ard Adminisrative expenses) and shareholder reporting, Marketing and distributl onexpenses are
allacated to each dass of shares based on a method approved by the board of trustess. Income, other
ron-dass-specfic expenses, and gains andlosses on irvestmeands are allocated to eady class of shares
based on it relative net assets

B. Inaccordancewith the terms of aFunds’ Serice Agresment (the "FSA"} batween Vanguard and the
fund, Varguard fumishes to the fund investrment advisory, corporate mardggement, adminisrative,

marke g, and distmbution services atVanguard's cost of operations (& defined bythe FSA), These costs of
operations are allocated to the fund based onmethods snd gudelines approved by the beard of trustees
ard are generally settled twice a month,

Lipon the request of Yanguard, the fund may irvest up to 0,408 of its net assets as capita! In Vanguard At
Decemnber 31, 2021, the furd had contributed to'Vanguard capital in the ameount of

4,476,000, representing lezs than 0U01% of the fund’s net assets and 1 798 of Vanguard's capitalreceived
pursEEnt i the B4, The fund's tustees and officers are also directors and employvess, respectively, of
“anguard

£ Various inputs may be used to determine the value of the fund’s investments and derivatves. These
inputs are summarized in three broad levels for financial sttement purposes. The inputs or mathodologles
wsed to value securities are not necessarily an indication of the risk assodiated withirve sting In those
fecurites,

Level 1—Quoted prices in active markets for identical securites,

Level 2—0ther significant observable inputs {(indudng quoted prices for similar securities, interestraes,
prepayment speeds, credit risk, et )

Level 3—Significant unobservable inputs (including the fund’s own assumptions wsed to determine the
far value of invesmments), Any irvestments and derivatives valued with significanurobservable inputs
are noted on the Schedule of [rve stments.
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The fallowing table summarizes the markatvalue of the fund g investments and derivatives 58 of
Cecember 21, 2021, based on the inputs used to value them:

Lizval 1 Level 2 Level 3 Total
[$000] ($000] (5000 {5000
Investrments
Asiets
Comman Stogks 135,628,904 — 1816 139,631,720
Temporary Cash Investments .088 348 — - 2058 3245
Total 141,728,253 = 1818 141,730,068
Derpeative Finaneial Instruments
Agsets
Future s Contracts? 15476 - = 15,475
Swap Contracts - 9,302 - 9,302
Total 15476 9,302 - 14,778
Liabilities
Swap CoOntracts — 952 - 952

1 Inchides cumulatve appreclation (depracistion) on lutures contracts and centrally cleared swaps, I amy, &2 reporied
In the Schedule oflnvestments. Dnly current day's variation margin is reporied within the Statement ol Assels end
Limbilities.

D. Permanent differences between book-basis and tax-basis compenents of net asse s are reclassified
among capltal accounts o the finandal staternents to reflect their tax character. Theseredassifications
kave no effect on retassets or netassetvalue per share, As of penod end permanent differences
primarily attributable to the accounting for inrkind redemptiors, passive foreign investment companies,
ard swap agresmants were reclassifled between the following accounts:

Amaunt

(5000

Paid-im Capital B BEL 297
Total Distributable Earnings (Lows) (8,884,257

Temporary differences between book-basis and t=x-basis components of total dstributable earnings (loss)
anige when certain itermns of income, gain, or loss are recognized in different periodsfior financial statement
ard Bx purposes; these differamces will reverse at some tme inthe future. The differences are primarily
related to the deferral of losses from wash sales; the recognition of unrealized gains or kosses from certain
dervative contracts; the recognition of unrealized gaing from passive foreign Investrent companies; and
the dassification of securities for Bz
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purposes, As of period end, the tar-bags components of total distributable earnings (loss) aredetalled in the
table as follows:

At

(5000

Undisributed Ordinary Income 22,175
Undisributed Long-Term Gains -
Capital Lods Carnfforaards {5.198,211)
Cualified Late-Year Losies —
Mat Lnrealized Gains (Losses) 44 058,744

The tar character of distributions paid was as follows:

Year Ended December 31,

2031 00

Amount Amcunt

{5000 (000}

GQrdinary Income™ 1,717,364 1,316,483
Long-Term Capital Gains - -
Total 1,717,564 1,316,483

* Incledes shorl-term capital geins, if any.

Az of December 31, 2071, grossunrealized appreciation and depreciation for iInvestments and
derivatives based on costfor LS, federal income tax purposes were as follows:

Arnaunt

(5000

Tax Cost 97,631,325
Gross Unfeabiied ADpreciation 53,505,539
Grog Unrealiied Depréciation 19,406,7495)
Mut Unrealized Appreciation (Deprecistion] 44,040,744

E. During the year ended December 31, 2021, the fund purchased $42,324,071,000 of investment
securites and sold 535 162,449,000 of investment securites, other than temporary cashirvestments
Furchases and salesindude $17,197, 274,000 and 512, 785, 135,000, respectvely, in connecton within-kind
purchases and redemptions of the fund’s capital shares.

The fund purchased securities from and sold securities to other Vanguard funds or accounts managed by
Wanguard or its affillates, In sccordance with progedures adopted by the board of trustees in compliance
withRule 17a-7 of the Irvestment Company Act of 1940, For the vear ended Decamber 21, 2021, such
purchases were 51, 577,008,000 and sabes were 55,106, 538,000 resulting in netreslized gain of
£1,424,021,000; these amounts, other than temporany Cash irvestments, are incdudedin the purchases
ard sales of invesmmentsecurities noted above.
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F. Capital share transactions for each dass of chares were:

Year Ended Decernber 31,

1071 3030
Amouns Shares Amount Shares

[S003) {00 15005 [ 060}
Investor Shares
lsdyed 83,822 k4 52197 745
Issuad in Linu of Cash Distributions B.073 77 B.114 bl
R deemad [293.651] 12.773] [ 207, 856) 12.748)
Met Increase (Decre ase]—Invesor Shares [200,756] (1,891] [147.445] 1,854)
ETF Shares
I§sued 19,022,966 85,746 16,291,928 103,198
Issued im Lieu of Cash Distributions - - - -
Redeemed [12.452.875] [56.550) (12.063.158) {76,150)
Mat Increase (Decrease]—ETF Shares 6,570,081 25,156 4,218,769 17,048
Admiral Shares
Fssued 8635338 82,503 7,197,182 101,568
Fedued in Ligu of Cagh Digributicns GELR E 775 4EE 424 6,445
Redesmed (9,015,123] [8%5,8173) {9,524,887] [134,524)
Met Increase (Decre ase]—Admiral Shares 334037 1,465 (1.8359,081) |26.501)
Institutional Shares
lssyued 4 948 T4D &7,094 3,037,642 42,453
Issued in Lieu of Cash Distributions 260,078 2,453 210,983 2,787
Redeemed (5,405,883 51,364] (4,395,584 7] {60, 308)
Met increase (Decre agi]—IngRutionsl Shares (197,115] (1,813 1,146,927 115,058)
Institutional Plus Shares
Issued 3027331 5,968 LA12.548 8480
Issued in Lieu of Cash Distributions 153,202 502 122,453 562
Redeemed (2.381,344] 17,870 |2.086, 851) {9,851)
Bt Increase (Decneade ] —Ingiuticns] Plus thares 799 184 2 a00 (141, 850) fE0a)

G Management has determined that ro events of transactions ocourred subseguent to December 21,
2021, thatwould require recognition or disdosure in these financial statements.
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Notes to Financial Statements

Az of December 31, 2020

Vanguard Sroall-Cap Index Fund is registered under the Investment Company Act of 1940 as an open-end
investment company, or mutual fund. The fund offers five classes of shares: Investor Shares, ETF Shares,
Admiral Shares, Institutional Shares, and Instiutional Plus Shares. Each of theshare classes has different
eligibility and minimum purchase requirements, and is designed for different types of nvestors. ETF Shares
are listed for trading on NYSE Arca; they can be purchasedand soid through a broker,

Market disruptions associated with the COVID-19 pandemic have had a global impact, and uncertainty
exists as 1o the long-term implications. Such disruptions can adversely affect assets ofthe fund and thus
fund perfamance,

A The following significant accounting policies confarm to generally accepted accounting principles for
LLE, investment companies, The fund consistently follows such policies in preparingits financial
statements.

1 Securty Valuation: Securities arevalued as of the close of trading on the New York Stock Exchange
{penerally 4 pom., Eastern time) on the valuation date, Equity securities are valued at thelatest quoted sales
prices or official closing prices taken from the primary market inwhich each security trades; such securities
not traded on the valuation date are valued at the mean of the latest guoted bid and asked prices.
Securities for which market quotations are not readily available, or whiose values have been materialby
affected by events occurning before the fund®s pricing time but after the close of the securities’ primary
markets, are valued by methods deemed by the boardaf trustees to represent fair value. Investrmenss in
‘Vanguard Market Liquidity Fund are valued at that fund's net asset value. Temporary cash investments are
valusd using the latest bid prices or using valuations based on @ matrix system {which considers such
faciors as security prices, yields,maturities, and ratings), both as furnished by independent pricing services.

2 Futures Contracts: The fund uses index futures contracts to a limited extent, with the cbjectives of
maintaining full expasure to the stock market, maintaining liquidity, and minimizing transaction costs. The
fund may purchase futures contracts to immediately invest incoming cash in the market, or sell futures in
response to cash outflows, thereby simulating a fully invested positionin the underlying index while
maintaining a cash balance for iquidity. The primary risks associated with the use of futures contracts are
imperfect correlation between changes in market values of stocks held by the fund and the prices of
futures contracts, and the possibility of an illiquid market.Comnterparty risk involving futures is mitigated
because a regulated dearinghouse 15 the counterpary instead of the clearing broker, To further mitigate
counterparty risk, the fund trades futures contracts on an exchange, maonitors the financial strength of its
clearing brokers and clearinghowse, and has entered into clearing agresments with its clearing brokers, The
clearinghouse imposes initial margin requirements to secure the fund's performance and requires daily
settlernent of variation margin representing changes in the market value of sach contract. Anysecurities
pledged as initial margin for open contracts are noted in the Schedule of Investment s,

Futures cantracts are valued at their quoted daily settlement prices. The notional amounts of thecantracts
are nat recorded in the Statement of Assets and Liabilities, Fluctuations in the value ofthe contracts are
recorded in the Statement of Assets and Liabilities as an asset (liability} and in the Statement of Operations
as unrealized apprediation [depreciation] until the contracts are closed, when they are recorded as

realized gains (losses) on futures contracts.
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Snall-Cap Index Aund

Notes to Financial Statements

For the period ended, December 31, 2020

Vanguard Sroall-Cap Index Fund is registered under the Investment Company Act of 1940 as an open-end
investment company, or mutual fund. The fund offers five classes of shares: Investor Shares, ETF Shares,
Admiral Shares, Institutional Shares, and Instiuticnal Plus Shares. Each of theshare classes has different
eligibility and minimum purchase requirements, and is designed for different types of investors. ETF Shares
are listed for trading on NYSE Arca; they can be purchasedand soid through a broker,

Market disruptions associated with the COVID-19 pandemic have had a global impact, and uncertainty
exists as 1o the long-term implications. Such disruptions can adversely affect assets afthe fund and thus
fund perfamnance,

A The following significant accounting policies confarm to generally accepted accounting principles for
LLE, investment companies, The fund consistently follows such policies in preparingits financial
statements.

1 Securty Valuation: Securities arevalued as of the close of trading on the New York Stock Exchange
{penerally 4 pom., Eastern time) on the valuation date, Equity securities are valued at thelatest quoted sales
prices or official closing prices taken from the primary market inwhich each security trades; such securities
not traded on the valuation date are valued at the mean of the latest guoted bid and asked prices.
Securities for which market quotations are not readily available, or whiose values have been materialby
affected by events occurning before the fund®s pricing time but after the close of the securities’ primary
markets, are valued by methods deemed by the boardaf trustees to represent fair value. Investrmenss in
‘Vanguard Market Liquidity Fund are valued at that fund's net asset value. Temporary cash investments are
valusd using the latest bid prices or using valuations based on @ matrix system {which considers such
faciors as security prices, yields,maturities, and ratings), both as furnished by independent pricing services.

2 Futures Contracts: The fund uses index futures contracts to a limited extent, with the cbjectives of
maintaining full expasure to the stock market, maintaining liquidity, and minimizing transaction costs. The
fund may purchase futures contracts to immediately invest incoming cash in the market, or sell futures in
response to cash outflows, thereby simulating a fully invested positionin the underlying index while
maintaining a cash balance for iquidity. The primary risks associated with the use of futures contracts are
imperfect correlation between changes in market values of stocks held by the fund and the prices of
futures contracts, and the possibility of an illiquid market.Comnterparty risk involving futures is mitigated
because a regulated dearinghouse 15 the counterpary instead of the clearing broker, To further mitigate
counterparty risk, the fund trades futures contracts on an exchange, maonitors the financial strength of its
clearing brokers and clearinghowse, and has entered into clearing agresments with its clearing brokers, The
clearinghouse imposes initial margin requirements to secure the fund's performance and requires daily
settlernent of variation margin representing changes in the market value of sach contract. Anysecurities
pledged as initial margin for open contracts are noted in the Schedule of Investment s,

Futures cantracts are valued at their quoted daily settlement prices. The notional amounts of thecantracts
are nat recorded in the Statement of Assets and Liabilities, Fluctuations in the value ofthe contracts are
recorded in the Statement of Assets and Liabilities as an asset (liability} and in the Statement of Operations
as unrealized apprediation [depreciation] until the contracts are closed, when they are recorded as

realized gains (losses) on futures contracts.
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Senall-C ap Index Fund

Duning the vear ended December 31, 2020, the fund's average irvestments in long and shortfutures
contracts represented less than 1% and 0% of net assets, respectively, based on theaverage of the
rotionsd amounts at each guarter-end dunng the period

3 Swap Contracts: The fund has entered inte equity swap contracts to earn the total return on selected
reference stocks in the fund’s targetindex. Under the terms of the swaps, the fund receives the total
return on the referenced stock {1.e., recening the increase or paying the decrease invalue of the selected
reference stock and recelving the equivalent of any dividends inrespect of the selected referenced stock)
awer a spedfied penod of tima, applied to a notonal amount thatrepresants the value of a designated
riumber of shares of the selected reference stock at the beginning of the equity swap contract. The fund
also pays a floatingrate thatis basedon short-term interest rates, applied to the notional amount, At the
samme Bime, the fund generalbirvests an amount appeosimating the notonal amount of the swap in bighe
quality temporary cash investments.

Arigk assoaated withall types of swapsis the possibility that a counterparty rmay default on its obligation
o pay netamounts dus b the fund, The fund's mazimum amcunt subject to counterparty nisk is the
unrealized apprecation on the swap contract The furdd mitgates (ts counterpar ty risk by antering inta
waps anly with a diverse group of prequalified counterparttes, monitoring their financial sTength,
entering Inte master ne bing arrangements with Its counterparties, and requring |5 counterparties Lo
transfer collateral as security for their perfermance. In the absence of a defadt, the collateral pledged or
received by the furd canrot berepledged, resold, or rebypothecatad. In the eventof a counterparty’s
default (incduding bankrupty), the fund may termirate ary Swap contracts with that counterparty,
determine the netamaunt owed by either party in accordance with its master retting arrangements, and
all or retain any collateral hield up to the net amount owed to the fund under the master retting
arangements. The swap contracts contain provisions whereby a counterparty may termirate open
contracts if the fund's netassets dedine below acertainlevel, tiggering a payment by the fund if the fund
i£ ir anet liability position at the tme of the termination. The paygment smountwoud Be redoced by any
collateral the fund has pledged. Any securites pledged as collateral for open contraces are noted in the
Schedue of Investments, The valise of collateral received or pledged is comparad dally to the value of the
SWap contract exposure with each coumterparty, and ary difference, If in excess of a specified minimum
transfer amaount, izadjusted snd setted within bwobusiness days

The notional amounts of swap contracts are notrecorded in the Statement of Assets and Liabilities. Swaps
are valued daily based on marke t quotatons received from independent pricing services or recognized
dealers ard the change In value |5 recordadin the Statement of Assets andliabilites as an asset (lability)
ard in the Statement of Operations as unrealized appreciaton (deprecation) unnl penodic payments are
made or the termination of the swap, atwhich tme realized gain (oss) is recorded,

Dunng the year ended December 31, 2020, the fund's everage amounts of investments in total return
SWAps repretented |2 than 1% of netassete, based on the average of rotioral smountzat eadh Guaster
end during the period

4 Federal Income Tanes: The fund intends to continue to qualify 35 a regulated investmeant compary and

distribute all of its tazable income. The fund's tax returns are open to examiration bythe relevant tax
author ties untl expiration of the applicable statute of limitations, whichis
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generally theee years after the flfing of the tax return. Management has analvzed the furnd's tax
positions takern for all cpen federal and state income tax yvears, and has concuded that no prowvision
for income tax ks requiredin the fund's finarcal statements.

5 Distributions: Distributions to shareholders are recorded on the ex-diidend date. Distributionsare
determirsed o a tax basis at the fizcal vear-end and may differ from retinvestment iInceme ard realized
capital gains for finandaal reparting purposes,

& Securities Lending: To eam addifonal income, the fund lends its secuntes w qualified instinubonal
barrowers. Secun ty loans are subject o termination by the fund atary tme, and are required b be
sacurad atall imes by collateral im an amount atleast equal to the marketvalue of securities loaned. Daily
market flucnsanons could cause the value of loaned securities to be more or |ess than the value of the
collateral received, When this occurs, the collateral s adjusted and semled before the opening of the
markaton the nextbusiness day. The fund further mitigates it counterpar ty risk by entering inta
securites lendng ransactions only with a dverse group of prequalified counterparties, manitoning teir
financial strength, ard entering into master securiteslending agreements with its counterparties The
master securities lending agresments provade that, in the event of a counterparty's default (iInduding
bankruptoy), the furd may terminate army lcanswith that borrower, determine the net amount owed, and
sell or retain the collateral up o the e tamount owed to the fund; however, such achons may be subject
to legal proceedings. While collateral mingates counterparty risk, inthe event of a default, the furd may
experienice delays and costs in recovering the secunities [saned. The furd irvest cash collateral recered in
Wanguard harket Liquidity Fund ard records aliability in the Statement of Ssse t3 and Liabilites for the
return of the collateral, during the perod the securities are onloan. Collateral irvestments in \Vanguard
Mar ket Liquidity Fund are subject to market appradation o depredation. Securities lending income
represents fees charged to borrowers plus income earmed on invested cash collateral, less experses
assoclated with the loan. Duning the term of the loan, the fund is entidedro all distributions made cnor in
respect of the loaned secuntias

1 Credit Facdines andinterfund Lending Program: The fund and certain other funds maraged by The
angaard Group (Wanguard” ) partiapate ina 54.3 billlon committed cred tfadlity prowided by a syndicate
of lenders pursuant bo a credit agreement and an uncommitbed creditfacility provided by'anguard, Both
facilities may be renawad annually, Each furd i indvidually llable for it barrowings If any, undar the
credt faalines. Borrowirgs may be utilizedfor temporary or emergency purpases, subject to the fund's
reguatory and contractual borrowing restricions, With respect to the committed creditfaglity, the
participating Furds are charged admiristrative fees andan anrial commitment fee of 0,100 of the undrawn
committed amount of the fadlity; these feesare allocated to the funds based on a method approved by the
fund’s board of bustees and incudad in Management and Administrative espenses on the fund's
Staternent of Operations, Arwbormowings under aither facility bear interest at a rate based upan the higher
of the one-month London Interbank Offered Rate (or an acceptable alternate rate, if necessary), federal
funds effective rate, or overnight bank fundng rate plus an agreed- upon spread, except that borrowings
wnder the uncommitted credit fadiliby may bear interest based upon an altermative rate agreed to by the
fund and Vanguard.

I acoordance with an exemptive order (the “Order”) from the SEC, the fund may participate in ajoing
lerdirg ard borrowing program that allows registered operend Vanguard funds to borrow money from
and lend maney to each other for temporary or emergency purpases [the “Interfundlending Program”),
subjact to compliance with the terms and conditiors of the Order, and to theextent permitted by the
fund’s investrment objective and irve strment policies. Interfund loans and
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barrowings normally extend overmght, but cam Pave a mazimum duration of seven days Loansmay be
callad on one business day’s notice. The interestrate to be charged is governed by thecondtions of the
QOrder and internal procedures adopted by the board of trustees. The board of trustees is responsble
for cwverseemng the interfund Lending Program.

For the yvear ended December 31, 2020, the fund did not utilize the credtfaalites or the Interfundlending
Frogram.

& Other: Dividend inoome is recorded on the ex-dividend date. Non-cash dividends induded im dividend
incorme, if ary, are recorded at the Fair value of the securibies received. Interestincome indudes ircome
distributions receved from Vanguard Market Liquidity Fund and is accrued daily. Premiums and dsomnts
on debt securities are amaortized and acoreted, respectively, tointerest income over the lives of the
respective securities, except for premiums on certain callable debt securities that are amortized to the
earliest call date, Security transactions are accounted for on the date securities are bought or sold Costs
wged o determire realized gaing (losses) on the saleol investment securities are those of the specific
securites sold

Each class of shares has equal rights as to asse ts and sarnings, except that each dass separatelybears
certain dass-spedific expenses related to maintenance of shareholder accounts {indudad inharagement
and Adminisrative expenses) and shareholder reporting, Marketing and disributionexpenses are
allacated to each dass of shares based on a method approved by the board of trustees. Income, other
ron-dass-specfic expenses, and gains and losses on irvestmands are allocated to each cass of shares
based onits relative net assets

B Inaccordance with the terms of aFunds’ Sendce Agreement (the "FSA"} between Vanguard and the
fund, Varguard fumishes to the fund investrment advisory, Corparate mandgement, adminisrative,

marke g, and distribution services atVanguard's cost of operations (& defined bythe FSA), These costs of
aperations are allocated to the fund based onmethods snd guidelines approved by the beard of trustees
ard are generally settled twice a month.

Lipon the request of Yanguard, the fund may irvest up to 0,405 of its net 333213 az capital In Vanguard. At
Decemnber 31, 2020, the furd had contributed to'Vanguard capital in the ameount of

£4,190,000, representing less than 001% of the furd’s net assets and 1 68% of Vanguard's capitalre ceived
pUrsEant i the F54, The fund's tustees and officers are also directors and emplovess, respectively, of
Wanguard

C. Varlous Inputs may be wsed o determine the valus of the fund’s investments and derivatives. These
Inpts are sonmarized in three broad levels For Financial staterment purposes The inputs or mathodal ogies
uzed to value securities are not necessardy an indication of the risk assocated withinvesting in those
securites,

Level | —Quoted prices in active markets for identical securities.

Level 2—0ther signfficant abservable inputs (induding quoted prices for similar securites, interestrates,
prepayment speeds, credit risk, etc )L

Level 3=3ignificart unobservable inputs (induding the furd®s own assumptions used to de termine the
faar value of iIrvestments). Any investments and derivatives valued with significanturebservable inputs
are noted on the Schedule of [rve stments.
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The fallowing table summarizes the marketvalue of the fund g investments and dervatives 55 of
Cecember 21, 2020, based on the inputs used to value them:

Lieval 1 Level 2 Level 3 Total
[$000] (F000] {5000 {5000
Imvestm ent 5
Asiets
Common Sogks 114,056.473 — 1,889 114,058,363
Temporary Cash Investments 3,330,032 — — 2,230,023
Total 116, 285,495 = 1,889 116,288,384
Drarivative Financial Instruménts
Agsets
Futisre s Contractsd 35,363 — - 16,367
Swap Contracts - B.024 - B.026
Total 36,362 024 — 44,388
Liabilities
Swap COntracts — 619 - &519

1 Reprezents variaion margin on the lagl day of the reporting penod

D. Permanant differences between book-basis and tax-bags components of net assets are reclassified
among capital accounts in the financial staterments to reflect their tax character, Theseredassifications
Fave no effect on ret assets or net aseet value per share, As of period end parmanent differences
primarily attributable to the accounting for in-kind redem ptions, passive foreign investment companies,
ared swap agreements were redassfied between the following accounts

Amount

[&no0)

Paid-in Capital 17,085
Total Cistributable Earnings (Loss) {2,771 85|

Temporary differences betweaen book-basiz ard tax-basis companents of otal dstributable earnings
{losses) arise when certain iterns of Income, gain, or loss are recognized in different periods for finandcial
statement and tax purposes; these differences will reverse at some tme inthe future, The diferences
are primarily related to the deferral of losses from wash salas; the recognition of unrealized gains or
losses from certain dertvatrve contracts; the recogrition of unrealized gains from passive foreign
irvestment comparies; and the dassification of securines for tax purposes. As of period end, the ta-
bazis comporents of total distributable earnings(los=es) are detailed in the table as follows:

Amount

(5000

Undistributed Ordinary Income 16,762
Undistribized Long-Term Gaing -
Capital Loss Carngforaards (6,934 547)
Qualified Late-Yoar Lowes -
Met Unirealized Gaing (Loses) 34,001,800
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The tat character of distributiors paid was as follows:

Year Ended  Decwmbar 31,

2000
Amount
[5000)

Qrdinary Income®

1,316,483

Long-Term Capital Gains

Tetad

1,315,483

* Inclydes shorl-tarm capetal gains, f any

As of December 31, 2020, grossunrealized appreciation ard depreciation for iInvestments and

derivatves based on costfor LLS, federal income tax purposes were as follows:

Apfaint
(5000

TakxCos

B0,275,584

Grod Unreabized Apprecistion

42,385 528

Grois Unreabiied Depreciation

(6,373,728)

Met Unrealized Appreciation [Bepreciation]

36,011,500

E. Duringthe yvear ended Decemnber 3L 2020, the fund purchased 534,263, 927,000 of investmentse curities
and sold $32, 764,578,000 of irvestment securities, other than temporary cash investments, Purchases and
zales include 513,505,530,000 and 512,521, 702,000, respectively, in conrecton within-kind purchases and

redemptions of the fund's capital shares

The fund purchasad securities from and sold securities to other Vanguard furds or accounts managed by
wWangJard or its affiliates, in accordance with procedures adopted by the board of trustess in compliance
withRule 17a-7 of the Irvestment Company Act of 1240, For the vear ended Decamber 31, 2020, such
purchases and sales were $6,500,945,000 and $2 204, 517,000, respectvely; these amounts, other than
ternporary cash investments, are indudedin the purchases and sales of investm ent saorites noted

abawe,
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F. Capital share transactions for each cass of chares were:

Year Ended Decernber 31,

1020 108
Amouns Shares Amount Shares

(5003} {00 {5005 [ 06D}
Investar Shares
ldued 52,197 T45 137,346 1,594
Issumd in Linu of Cash Distributions B4 104 23,954 325
Fowdeemad (207.856] |2, 148] 13.431,845) [45,436)
Met Increase (Decre ase]—Invesor Shares (147.445] (1,854] [3.270.485) 143,217)
ETF Shares
I§sued 16,291,928 103,198 10, 7EE, 650 659,540
Issued im Ligu of Cash Distributions - - - -
Redeemed [22.053,155] [76,150] 15, 704.847) |&4,375)
Mat Increase (Decrease]—ETF Shares 4288768 27,048 1.083,803 7,165
Admiral Shares
Dguerd 7197182 10, 668 8,928,336 115,825
Fegued in Ligu of Cash Distributions 488424 5,445 T11,561 6,752
Redesmed (9.524,887] (134,614 |6,558,591) (B&,898)
Met Increase (Decre ase]—Admiral Shares (1,839,081 [26,501) 2,881,256 ]
Institutional Shares
lssyued 037 642 £2,453 2,619,998 35,784
Issued in Lieu of Cash Distributions 210,983 2,787 238,753 3,158
Redeemed (4,395,547 (&0, 308) {3,654 950 (45,122)
Met increase (Decre gt ]—IngRutional Shares (1,144,927 [15,0:8] 1806,1549] {10,180)
Ingtitutional Plus Shares
Issued 1872548 B, 480 1,260,843 6,03
Issued in Lieu of Cash Distributions 122,453 562 127,673 585
Redeemead (2,086,851 {9,851) (2, 304,145] {11,075)
Bt Increase (Decneade ] —Ingiuticns] Plus thares (141,850] {80a) (8495 &24) 44587

G hManagement has determined that no events or ransacions eocurred subseguent to December 31,
2020, thatwoidd reguire recogniion oF disclomire in the e financial statements
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2022

122,227,708,263 15,750,262,487

1,667,562,012 214,882,041

120,560,146,251 15,535,380,446

971,771,998

124.06 15,986

47,458,345,603
507,645,368

93,49
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The Vanguard Group, Inc.

2022 250,032,582 322 1,920
1974
1940
0.40
2021 12 31 0.01 4,476,000
1.79
JP
JP Morgan Chase Bank, N.A.
2022 2,992 38 5,549
JP
Teneo Partners
2022 8,450
Teneo Partners 2009 14 2010
2010 2011 2011

2022 12,200
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The Vanguard Group, Inc.

JP
JP Morgan Chase Bank, N.A.
JP

Teneo Partners

Teneo Partners

2021 12 31 1.79
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Report of Independent Registered Public Accounting Firm

To the Board of Trustees of Vanguard Index Funds and Shareholders of Vanguard Small-Cap Index
Fund

Opinion on the Financial Statements

We have audited the accompanying statements of assets and liabilities, including the schedules of
investments, of Vanguard Small-Cap Index Fund (the “ Fund” ) as of December 31, 2021 and December
31, 2020, the related statements of operations and changes in net assets for each of the two
years in the period ended December 31, 2021, including the related notes, and the financial
highlights for each of the five years in the period ended December 31, 2021 (collectively
referred to as the “ financial statements” ). In our opinion, the financial statements present
fairly, in all material respects, the financial position of the Fund as of December 31, 2021 and
December 31, 2020, the results of its operations and changes in its net assets for each of the
two years in the period ended December 31, 2021 and the financial highlights for each of the five
years in the period ended December 31, 2021 in conformity with accounting principles generally

accepted in the United States of America.

Basis for Opinion

These financial statements are the responsibility of the Fund’ s management. Our responsibility
is to express an opinion on the Fund’ s financial statements based on our audits. We are a public
accounting firm registered with the Public Company Accounting Oversight Board (United States)
(PCAOB) and are required to be independent with respect to the Fund in accordance with the U.S.
federal securities laws and the applicable rules and regulations of the Securities and Exchange
Commission and the PCAOB.

We conducted our audits of these financial statements in accordance with the standards of the
PCAOB. Those standards require that we plan and perform the audit to obtain reasonable assurance
about whether the financial statements are free of material misstatement, whether due to error or

fraud.

Our audits included performing procedures to assess the risks of material misstatement of the
financial statements, whether due to error or fraud, and performing procedures that respond to
those risks. Such procedures included examining, on a test basis, evidence regarding the amounts
and disclosures in the financial statements. Our audits also included evaluating the accounting
principles used and significant estimates made by management, as well as evaluating the overall
presentation of the financial statements. Our procedures included confirmation of securities
owned as of December 31, 2021 and December 31, 2020 by correspondence with the custodian and
brokers and by agreement to the underlying ownership records of the transfer agent; when replies
were not received from brokers, we performed other auditing procedures. We believe that our

audits provide a reasonable basis for our opinion.
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We have served as the auditor of one or more investment companies in The Vanguard Group of Funds
since 1975.
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