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2023

113,994,308,003 98.43

386,724,108 0.33

259,762,998 0.22

90,961,245 0.08

73,541,761 0.06

31,926,677 0.03

21,316,436 0.02

9,188,671 0.01

4,346 0.00

114,867,734,245 99.18

947,551,551 0.82

115,815,285,796 100.00

15,534,304
2023 45,764,519,339
30
2023

FAIR 1SAAC CORP 625,191 127.69 79,827,812 727.95 | 455,107,788 0.39
TARGA RESOURCES 5,929,742 24.49 145,206,353 75.53 | 447,873,413 0.39
ATMOS ENERGY 3,745,276 76.22 285,473,775 114.14 | 427,485,803 0.37
IDEX CORP 1,975,793 99.78 197,141,147 206.32 | 407,645,612 0.35
RELIANCE STEEL 1,538,030 107.11 164,738,304 247.80 | 381,123,834 0.33
LIBERTY MEDIA-C 5,125,241 38.00 194,776,670 72.19 | 369,991,148 0.32
BUNGE LTD 3,919,576 56.68 222,171,788 93.60 | 366,872,314 0.32
BUILDERS FIRSTSO 3,850,942 33.29 128,201,913 94.77 | 364,953,773 0.32
AXON ENTERPRISE 1,675,828 75.43 126,410,191 210.71 | 353,113,718 0.30
10. PTC INC 2,784,621 48.02 133,707,859 125.79 | 350,277,476 0.30
11. GRACO INC 4,389,508 33.05 145,064,991 79.29 | 348,044,089 0.30
12. GAMING AND LEISU 6,520,148 36.49 237,912,908 52.00 | 339,047,696 0.29
13. BOOZ ALLEN HAMIL 3,460,870 40.75 141,023,108 95.72 | 331,274,476 0.29
14. DECKERS OUTDOOR 689,707 92.38 63,712,083 479.34 | 330,604,153 0.29
15. BIO-TECHNE CORP 4,114,940 38.05 156,554,193 79.88 | 328,701,407 0.28
16. KIMCO REALTY 16,181,635 16.18 261,827,684 19.19 | 310,525,576 0.27
17. EQUITY LIFESTYLE 4,383,945 36.67 160,772,650 68.90 | 302,053,811 0.26
18. WATSCO INC 870,443 151.68 132,026,536 346.38 | 301,504,046 0.26
19. APA CORP 8,136,203 15.48 125,979,419 36.85 | 299,819,081 0.26
20. LIFE STORAGE INC 2,223,930 72.58 161,410,481 134.38 | 298,851,713 0.26
21. EXACT SCIENCES 4,663,136 44 .50 207,497,833 64.07 | 298,767,124 0.26
22. ENTEGRIS INC 3,908,612 35.93 140,449,790 74.92 | 292,833,211 0.25
23. NORDSON CORP 1,348,439 111.04 149,726,820 216.31 | 291,680,840 0.25
24. CARLISLE COS INC 1,338,349 90.76 121,472,762 215.85 | 288,882,632 0.25
25. WYNN RESORTS LTD 2,520,040 61.68 155,437,129 114.28 | 287,990,171 0.25
26. AECOM 3,453,169 36.03 124,417,664 83.05 | 286,785,685 0.25
27. LATTICE SEMICOND 3,594,392 15.65 56,260,445 79.70 | 286,473,042 0.25
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28. | ToR0 CO 2,738,563 | 43.51| 119,157,284 |  104.26 | 285,522,578 | 0.25
29. | UNITED THERAPEUT 1,211,515 | 120.40| 145,861,383 |  230.13| 278,805,947  0.24
30. [ Rew nTL InC 3,377,450 | 47.49| 160,396,020 82.03 | 277,052,224 | 0.24
2023
2023
2022 2023
60
47,313 6,346,093 93.22 12,504
2020 12 31
61
55,266 7,412,829 108.37 14,536
2021 12 31
62
44,944 6,028,339 87.94 11,795
2022 12 31
2022 47,350 6,351,056 93.46 12,536
42,827 5,744,386 84.40 11,321
47,458 6,365,542 93.32 12,517
43,233 5,798,842 90.89 12,191
41,726 5,596,708 81.89 10,984
10 45,885 6,154,555 90.01 12,073
11 47,931 6,428,985 94.00 12,608
12 44,944 6,028,339 87.94 11,795
2023 49,413 6,627,766 96.85 12,990
48,201 6,465,200 94.64 12,694
46,377 6,220,547 90.85 12,186
45,765 6,138,459 89.79 12,044
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2022 2023
60 20 20 12 31 1.066 142.983
61 21 21 12 31 1.339 179.600
62 22 22 12 31 1.352 181.344
2022
0.282 37.825
0.319 42.787
10
11
12 0.484 64.919
2023
0.357 47.884
60 20 20 12 31 18.79
61 21 21 12 31 17.69
62 22 22 12 31 17.60

100x%
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2023
10
1.17 2.34 13.9 6.44 9.04 8.61
2000 11 13

2022 18.85 1.24 17.61

2021 16.25 1.48 17.73

2020 17.45 1.66 19.11
2020 7.74 2021 6.13 [2021 11 4.33 |[2022 2.60
2020 2.54 (2021 1.61 |[2021 12 3.48 2022 9.56
2020 4.51 (2021 4.04 |2022 7.91 [2022 10 9.92
2020 4.07 (2021 0.07 |2022 0.86 [2022 11 4.43
2020 2.72 (2021 1.43 | 2022 1.48 2022 12 5.94
2020 10 2.01 (2021 1.44 2022 8.24 (2023 10.13
2020 11 16.02 |2021 1.97 |2022 0.03 (2023 2.28
2020 12 7.39 |2021 3.11 |2022 9.39 (2023 3.61
2021 2.21 |2021 10 4.91 |2022 10.57 2023 1.17
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2022 12 31
(SEC)
N-PORT N-PORT
SEC (www.sec.gov)
( )
(99.5 )

4.2 )
Steel Dynamics Inc. 4,297,544 419,870
Reliance Steel & Aluminum Co. 1,512,194 306,129
* Cleveland-Cliffs Inc. 13,278,097 213,910
Alcoa Corp. 4,558,964 207,296
Royal Gold Inc. 1,691,411 190,656
Olin Corp. 3,529,002 186,825
* RBC Bearings Inc. 747,829 156,558
Valvoline Inc. 4,499,237 146,900
Commercial Metals Co. 3,023,816 146,050
United States Steel Corp. 5,432,583 136,086
Ashland Inc. 1,255,639 135,019
* Univar Solutions Inc. 4,204,288 133,696
Hexcel Corp. 2,168,842 127,636
Huntsman Corp. 4,454,756 122,417
UFP Industries Inc. 1,508,738 119,568
Timken Co. 1,686,877 119,212
Chemours Co. 3,888,480 119,065
Element Solutions Inc. 5,613,718 102,114
Balchem Corp. 827,986 101,105
Cabot Corp. 1,451,343 97,008
* Livent Corp. 4,621,796 91,835
Hecla Mining Co. 14,840,932 82,516
Mueller Industries Inc. 1,391,965 82,126
Avient Corp. 2,343,288 79,109
Sensient Technologies Corp. 1,083,149 78,983
Boise Cascade Co. 1,016,507 69,804
* MP Materials Corp. 2,744,859 66,645
Innospec Inc. 638,126 65,638
* Ingevity Corp. 914,739 64,434
NewMarket Corp. 190,711 59,332
Stepan Co. 544,115 57,926
Quaker Chemical Corp. 346,523 57,835
* Arconic Corp. 2,614,835 55,330
Scotts Miracle-Gro Co. 1,070,803 52,030
Minerals Technologies Inc. 836,092 50,768
Materion Corp. 528,965 46,290
Carpenter Technology Corp. 1,248,287 46,112

Westlake Corp. 410,751 42,118
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( )
Tronox Holdings plc 2,985,002 40,924
Worthington Industries Inc. 768,512 38,203
Compass Minerals International Inc. 880,503 36,101
Kaiser Aluminum Corp. 410,727 31,199
Mativ Holdings Inc. 1,415,738 29,589
GrafTech International Ltd. 4,958,685 23,603
Coeur Mining Inc. 6,515,072 21,891
Ecovyst Inc. 2,181,636 19,329
Schnitzer Steel Industries Inc. Class A 620,320 19,013
Koppers Holdings Inc. 511,593 14,427
Century Aluminum Co. 1,294,542 10,589
Amyris Inc. 5,872,689 8,985

4,729,804

(14.3 )

Liberty Media Corp.-Liberty Formula One Class C 5,071,367 303,166
Aramark 6,666,943 275,611
Deckers Outdoor Corp. 681,935 272,201
Service Corp. International 3,764,731 260,293
Five Below Inc. 1,358,674 240,309
Tapestry Inc. 6,208,606 236,424
BJ"s Wholesale Club Holdings Inc. 3,463,833 229,167
Wynn Resorts Ltd. 2,481,647 204,661
Williams-Sonoma Inc. 1,714,922 197,079
Capri Holdings Ltd. 3,377,489 193,598
Churchill Downs Inc. 867,377 183,390
Floor & Decor Holdings Inc. Class A 2,597,574 180,869
Dick"s Sporting Goods Inc. 1,464,847 176,206
Planet Fitness Inc. Class A 2,149,345 169,368
Interpublic Group of Cos. Inc. 5,005,499 166,733
Gentex Corp. 6,044,259 164,827
Crocs Inc. 1,511,372 163,878
Mattel Inc. 9,131,608 162,908
Wyndham Hotels & Resorts Inc. 2,275,810 162,288
Nexstar Media Group Inc. Class A 923,046 161,561
Texas Roadhouse Inc. Class A 1,724,202 156,816
Murphy USA Inc. 523,946 146,464
H&R Block Inc. 4,005,778 146,251
Skechers USA Inc. Class A 3,458,111 145,068
Pool Corp. 477,990 144,511
Lithia Motors Inc. Class A 704,382 144,215
Macy®s Inc. 6,982,420 144,187
Tempur Sealy International Inc. 4,185,248 143,680
Polaris Inc. 1,418,714 143,290
Light & Wonder Inc. 2,413,649 141,440
Harley-Davidson Inc. 3,389,923 141,021
Alaska Air Group Inc. 3,268,146 140,334
Toll Brothers Inc. 2,774,009 138,479
1AA Inc. 3,446,587 137,863
SiteOne Landscape Supply Inc. 1,162,226 136,352
U-Haul Holding Co. 2,448,822 134,636
Norwegian Cruise Line Holdings Ltd. 10,857,805 132,900
New York Times Co. Class A 4,029,992 130,814
Newell Brands Inc. 9,591,161 125,452

Vail Resorts Inc. 519,461 123,814
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( )

GameStop Corp. Class A

RH
TEGNA Inc.
Marriott Vacations Worldwide Corp.

Penn Entertainment Inc.
PVH Corp.
Bath & Body Works Inc.

DraftKings Inc. Class A
Leggett & Platt Inc.

AutoNation Inc.
Academy Sports & Outdoors Inc.

American Airlines Group Inc.

Hyatt Hotels Corp. Class A
Wingstop Inc.

Asbury Automotive Group Inc.
Ralph Lauren Corp. Class A
Choice Hotels International Inc.
Wendy*s Co.

Fox Factory Holding Corp.
Whirlpool Corp.

Thor Industries Inc.

Boyd Gaming Corp.

Visteon Corp.

Lear Corp.

Bright Horizons Family Solutions Inc.

YETI Holdings Inc.
Foot Locker Inc.

Lyft Inc. Class A

Avis Budget Group Inc.

Meritage Homes Corp.

Hilton Grand Vacations Inc.

Grand Canyon Education Inc.

Taylor Morrison Home Corp. Class A
National Vision Holdings Inc.

Chegg Inc.
Signet Jewelers Ltd.

World Wrestling Entertainment Inc. Class A

Kohl*®s Corp.

Coty Inc. Class A
Madison Square Garden Sports Corp.

Goodyear Tire & Rubber Co.
Travel + Leisure Co.

Skyline Champion Corp.
elf Beauty Inc.

Topgolf Callaway Brands Corp.
Columbia Sportswear Co.
Carter’s Inc.

Gap Inc.

Helen of Troy Ltd.
Papa John"s International Inc.

Victoria®s Secret & Co.

Wayfair Inc. Class A
Group 1 Automotive Inc.

58/317

6,671,551

458,474
5,753,570
888,658

3,996,737
1,680,514
2,795,085

9,830,427
3,415,898

1,021,731
2,054,482

8,372,638

1,177,431
770,876

570,313
952,831
892,640
4,391,080

1,089,058

702,248
1,313,965
1,747,952

725,165
761,499

1,488,001

2,222,341
2,404,056

8,170,990
534,113
942,289

2,223,413
802,481

2,651,854

2,033,342

3,071,432

1,132,027

1,116,335

3,005,208

8,761,140
408,200

7,288,264

1,989,578

1,393,361
1,295,835

3,572,115
800,247
934,085

6,113,567

618,155
819,206

1,884,039

1,993,305
356,886

123,157

122,500
121,918
119,604

118,703
118,627
117,785

111,969
110,094

109,632
107,942

106,500

106,499
106,088

102,229
100,686
100,547

99,370

99,355
99,340
99,191
95,316

94,873
94,441

93,893

91,805
90,849

90,044
87,557
86,879
85,690
84,790
80,484
78,812

77,615
76,978
76,491
75,881

74,995
74,835

73,976
72,421

71,772
71,660

70,549
70,086
69,692
68,961

68,560
67,429

67,411

65,560
64,372
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KB Home 1,984,444 63,205
Ollie"s Bargain Outlet Holdings Inc. 1,312,867 61,495
Peloton Interactive Inc. Class A 7,674,392 60,935
American Eagle Outfitters Inc. 4,346,147 60,672
Rush Enterprises Inc. Class A 1,148,733 60,056
Hertz Global Holdings Inc. 3,871,770 59,587
Steven Madden Ltd. 1,806,037 57,721
LCI Industries 622,477 57,548
Hanesbrands Inc. 8,990,996 57,183
Kontoor Brands Inc. 1,429,138 57,151
Graham Holdings Co. Class B 93,923 56,749
Gentherm Inc. 855,403 55,849
AMC Entertainment Holdings Inc. Class A 13,700,659 55,762
Dorman Products Inc. 688,131 55,649
Sonos Inc. 3,264,121 55,164
Spirit Airlines Inc. 2,804,903 54,639
Cracker Barrel Old Country Store Inc. 571,134 54,109
JetBlue Airways Corp. 8,345,579 54,079
Sabre Corp. 8,460,760 52,287
Red Rock Resorts Inc. Class A 1,270,284 50,824
Dana Inc. 3,324,318 50,297
Under Armour Inc. Class A 4,847,004 49,246
Duolingo Inc. Class A 685,056 48,728
SeaWorld Entertainment Inc. 905,288 48,442
Tri Pointe Homes Inc. 2,599,959 48,333
PowerSchool Holdings Inc. Class A 2,055,371 47,438
TripAdvisor Inc. 2,634,160 47,362
LGl Homes Inc. 510,089 47,234
MDC Holdings Inc. 1,468,844 46,415
ODP Corp. 1,003,245 45,688
Bloomin® Brands Inc. 2,262,092 45,513
Under Armour Inc. Class C 5,035,569 44,917
Strategic Education Inc. 567,125 44,417
Frontdoor Inc. 2,099,735 43,674
Inter Parfums Inc. 451,750 43,603
John Wiley & Sons Inc. Class A 1,082,449 43,363
Leslie®s Inc. 3,537,020 43,187
Six Flags Entertainment Corp. 1,821,211 42,343
Driven Brands Holdings Inc. 1,509,713 41,230
Millerknoll Inc. 1,946,878 40,904
Shake Shack Inc. Class A 961,508 39,931
Cheesecake Factory Inc. 1,258,652 39,912
Nordstrom Inc. 2,468,653 39,844
Adtalem Global Education Inc. 1,111,443 39,456
PriceSmart Inc. 637,032 38,719
Knowles Corp. 2,343,490 38,480
Dave & Buster®s Entertainment Inc. 1,056,443 37,440
Urban Outfitters Inc. 1,543,757 36,819
Laureate Education Inc. Class A 3,818,244 36,731
Monro Inc. 810,536 36,636
KAR Auction Services Inc. 2,806,094 36,620
Jack in the Box Inc. 535,437 36,533

Oxford Industries Inc. 389,547 36,298
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Brinker International Inc. 1,134,565 36,204
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Central Garden & Pet Co. Class A
Buckle Inc.

Levi Strauss & Co. Class A
Acushnet Holdings Corp.

Sally Beauty Holdings Inc.

QuantumScape Corp. Class A

Stride Inc.

Dillard®s Inc. Class A

iRobot Corp.

Fisker Inc. Class A

Liberty Media Corp.-Liberty Formula One Class A
Madison Square Garden Entertainment Corp.

Dutch Bros Inc. Class A

Coursera Inc.

Luminar Technologies Inc. Class A
HNI Corp.
Scholastic Corp.

Abercrombie & Fitch Co. Class A
Rent-A-Center Inc.

Allegiant Travel Co.
La-Z-Boy Inc.

ACV Auctions Inc. Class A
Dine Brands Global Inc.
Cavco Industries Inc.
Cinemark Holdings Inc.
Boot Barn Holdings Inc.

Revolve Group Inc. Class A
Sturm Ruger & Co. Inc.

Overstock.com Inc.
Matthews International Corp. Class A

Cars.com Inc.
Wolverine World Wide Inc.

Figs Inc. Class A

American Axle & Manufacturing Holdings Inc.
Camping World Holdings Inc. Class A

PROG Holdings Inc.

SkyWest Inc.

Udemy Inc.

EW Scripps Co. Class A
Sonic Automotive Inc. Class A

Petco Health & Wellness Co. Inc. Class A
Sweetgreen Inc. Class A

Mister Car Wash Inc.

Krispy Kreme Inc.

Vista Outdoor Inc.

iHeartMedia Inc. Class A

Lions Gate Entertainment Corp. Class B
Portillo®s Inc. Class A

GoPro Inc. Class A
Sinclair Broadcast Group Inc. Class A
Steelcase Inc. Class A
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1,007,794
774,394
2,244,397
814,073

2,758,205
5,970,877
1,053,378
101,608
669,519
4,395,503
597,480
677,705
1,056,180
2,454,994

5,818,749
1,012,533
705,729

1,210,540
1,219,223

402,926
1,108,780

3,032,032
383,755

109,017
2,795,845
384,121

1,049,769
455,185

1,178,658
741,697

1,631,039
2,029,193

3,279,476
2,804,038

977,013
1,289,141
1,303,921
2,003,079

1,567,385
411,127

2,055,583
2,131,668
1,964,762
1,725,731

728,825
2,823,959
3,185,381
1,039,095

3,341,004
1,063,286
2,259,642

36,079
35,119
34,833
34,566

34,533
33,855
32,950
32,840
32,224
31,955
31,923
30,476
29,774
29,043

28,803
28,786
27,848

27,733
27,493

27,395
25,302

24,893
24,791

24,665
24,212
24,015

23,368
23,041

22,819
22,577

22,459
22,179

22,071
21,928
21,807
21,774
21,528
21,132

20,674
20,256

19,487
18,268
18,135
17,810
17,761
17,311
17,297
16,958

16,638
16,492
15,976



*

BJ"s Restaurants Inc.

Life Time Group Holdings Inc.
Interface Inc. Class A
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572,633 15,106
1,250,941 14,961
1,498,871 14,794
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Guess? Inc.
G-111 Apparel Group Ltd.
Qurate Retail Inc. Class A

Corsair Gaming Inc.
U-Haul Holding Co.

Sleep Number Corp.

Poshmark Inc. Class A

Bowlero Corp.

Sun Country Airlines Holdings Inc.

Hawaiian Holdings Inc.
Designer Brands Inc. Class A

Integral Ad Science Holding Corp.
2U Inc.
Carvana Co. Class A

AMC Networks Inc. Class A
Big Lots Inc.
Caleres Inc.

SES Al Corp.
Clear Channel Outdoor Holdings Inc.

Lions Gate Entertainment Corp. Class A

Vizio Holding Corp. Class A
Sciplay Corp. Class A
Central Garden & Pet Co.
Frontier Group Holdings Inc.
Canoo Inc.

Genesco Inc.

ContextLogic Inc. Class A
Children®s Place Inc.
Arhaus Inc. Class A

Cricut Inc. Class A
Global Industrial Co.
Smith & Wesson Brands Inc.

Rush Street Interactive Inc.
Dream Finders Homes Inc. Class A
Zumiez Inc.

Angi Inc. Class A

Weber Inc. Class A

Vacasa Inc. Class A
Rush Enterprises Inc. Class B

Bed Bath & Beyond Inc.

Stitch Fix Inc. Class A

Allbirds Inc. Class A

Cardlytics Inc.

Latham Group Inc.

Brilliant Earth Group Inc. Class A

3.5 )
Bunge Ltd.
Darling Ingredients Inc.
Performance Food Group Co.
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701,271
1,040,051
8,669,961

1,035,642
232,881

538,573
772,689
990,099
824,281

1,258,611
1,310,208

1,387,448
1,911,575
2,456,974

730,404
708,542
446,323

3,146,358
9,199,786
1,609,720
1,218,023
555,645
234,175
841,662
6,380,382
160,021
14,833,843
159,480
546,121

562,032
218,342
589,769

1,404,937
544,426
200,665

1,731,259
478,607

3,021,350
65,306

1,435,420
990,274
1,239,131
405,881
527,978
260,654

3,859,730
4,129,546
4,011,131

14,509
14,259
14,132

14,054
14,017

13,992
13,816
13,347
13,073

12,913
12,814

12,196
11,986
11,646

11,445
10,416
9,944

9,911
9,660
9,191
9,026
8,935
8,770
8,644
7,848
7,364
7,234
5,808
5,325

5,210
5,138
5,119

5,044
4,715
4,362
4,068
3,853

3,807
3,675

3,603
3,080
2,999
2,346
1,700
1,123

16,061,329

385,085
258,468
234,210
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Casey"s General Stores Inc. 959,952 215,365
US Foods Holding Corp. 5,215,146 177,419
Lamb Weston Holdings Inc. 1,852,952 165,580
Ingredion Inc. 1,604,658 157,144

65/317



EDINETOOOO
OO000D0O000DO00DO00O0O(EL4945)
Ooooooooooooooooooad

( )
Flowers Foods Inc. 5,168,391 148,540
Post Holdings Inc. 1,358,922 122,656
Molson Coors Beverage Co. Class B 2,320,593 119,557
Celsius Holdings Inc. 1,080,230 112,387
Lancaster Colony Corp. 496,915 98,041
Simply Good Foods Co. 2,550,969 97,013
BellRing Brands Inc. 3,464,588 88,832
Sprouts Farmers Market Inc. 2,727,405 88,286
Boston Beer Co. Inc. Class A 237,172 78,153
Hostess Brands Inc. Class A 3,449,638 77,410
TreeHouse Foods Inc. 1,445,009 71,355
Grocery Outlet Holding Corp. 2,255,838 65,848
Spectrum Brands Holdings Inc. 1,050,980 64,026
Freshpet Inc. 1,175,474 62,030
Energizer Holdings Inc. 1,836,946 61,629
Coca-Cola Consolidated Inc. 118,561 60,746
United Natural Foods Inc. 1,543,445 59,747
WD-40 Co. 349,871 56,403
Cal-Maine Foods Inc. 1,023,521 55,731
Edgewell Personal Care Co. 1,325,455 51,083
Nu Skin Enterprises Inc. Class A 1,209,705 51,001
J & J Snack Foods Corp. 297,119 44,482
Reynolds Consumer Products Inc. 1,351,844 40,528
Vector Group Ltd. 3,390,027 40,206
Herbalife Nutrition Ltd. 2,521,888 37,526
Hain Celestial Group Inc. 2,301,335 37,236
Weis Markets Inc. 415,871 34,222
Medifast Inc. 281,577 32,480
Universal Corp. 601,128 31,746
Utz Brands Inc. 1,769,904 28,071
National Beverage Corp. 601,184 27,973
Andersons Inc. 776,966 27,186
Fresh Del Monte Produce Inc. 986,272 25,830
Seaboard Corp. 5,985 22,595
Beauty Health Co. 2,398,188 21,823
Pilgrim®s Pride Corp. 913,712 21,682
B&G Foods Inc. 1,846,655 20,590
Duckhorn Portfolio Inc. 1,187,282 19,673
Beyond Meat Inc. 1,478,173 18,196
Tootsie Roll Industries Inc. 415,264 17,678
USANA Health Sciences Inc. 296,973 15,799
Sovos Brands Inc. 910,575 13,085
ACCO Brands Corp. 2,307,495 12,899
Olaplex Holdings Inc. 1,255,291 6,540
BRC Inc. Class A 1,055,317 6,448
Vital Farms Inc. 314,823 4,697
Fresh Market Inc. 709,594 -

3,892,936

(6.0 )
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Targa Resources Corp. 5,832,853 428,715
First Solar Inc. 2,609,564 390,887
APA Corp. 8,284,019 386,698
Ovintiv Inc. 6,396,643 324,374
Chesapeake Energy Corp. 3,279,491 309,486

67/317



EDINETOOOO

OO000D0O000DO00DO00O0O(EL4945)

Ooooooooooooooooooad

( )

NOV Inc.

Antero Resources Corp.

HF Sinclair Corp.

Texas Pacific Land Corp.
Southwestern Energy Co.
Matador Resources Co.
Murphy Oil Corp.

PDC Energy Inc.

ChampionX Corp.

Range Resources Corp.

EQT Corp.

Chord Energy Corp.

DT Midstream Inc.

PBF Energy Inc. Class A
Helmerich & Payne Inc.

SM Energy Co.

Denbury Inc.

Magnolia Oil & Gas Corp. Class A
Patterson-UTI Energy Inc.
Antero Midstream Corp.
California Resources Corp.
Cactus Inc. Class A
Peabody Energy Corp.
Transocean Ltd.

Civitas Resources Inc.
Equitrans Midstream Corp.
CNX Resources Corp.
Array Technologies Inc.
New Fortress Energy Inc.
Arcosa Inc.

Liberty Energy Inc. Class A
ChargePoint Holdings Inc.
Arch Resources Inc.
Callon Petroleum Co.

Shoals Technologies Group Inc. Class A
Alpha Metallurgical Resources Inc.

Noble Corp. plc

NexTier Oilfield Solutions Inc.
Delek US Holdings Inc.

Ameresco Inc. Class A
Weatherford International plc
Warrior Met Coal Inc.
Oceaneering International Inc.
Permian Resources Corp. Class A
World Fuel Services Corp.
Enviva Inc.

SunPower Corp.

NOW Inc.

Archrock Inc.
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10,121,137
6,573,096
3,620,234

79,327

28,434,851
2,892,366
3,805,251
2,374,110
5,136,698
5,914,458
4,255,776
1,018,474
2,492,885
3,054,455
2,444,020
3,163,966
1,219,033
4,347,837
5,586,618
8,013,764
1,893,039
1,564,531
2,966,207

16,740,942
1,315,828

11,151,466
4,417,683
3,683,659
1,626,046
1,245,894
4,224,232
7,005,973

465,906
1,587,423
2,232,193

349,186
1,350,114
5,377,326
1,795,722

830,145

910,169
1,330,914
2,583,317
4,461,250
1,515,760

774,621
2,243,957
2,845,832
4,009,552

211,431
203,700
187,854
185,961
166,344
165,559
163,664
150,708
148,913
147,980
143,973
139,337
137,757
124,561
121,150
110,201
106,080
101,957
94,079
86,468
82,366
78,633
78,367
76,339
76,226
74,715
74,394
71,205
68,977
67,702
67,630
66,767
66,527
58,877
55,068
51,117
50,913
49,686
48,484
47,434
46,346
46,103
45,182
41,936
41,426
41,032
40,458
36,142
36,006
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*1  Stem Inc. 3,781,571 33,807
Comstock Resources Inc. 2,409,203 33,030
* FuelCell Energy Inc. 10,450,709 29,053
Sitio Royalties Corp. 943,151 27,210
* ProPetro Holding Corp. 2,506,680 25,994
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* MRC Global Inc. 2,154,512 24,949
CVR Energy Inc. 777,085 24,354
Core Laboratories NV 1,194,868 24,220
* Dril-Quip Inc. 830,312 22,560
RPC Inc. 2,232,701 19,849
*>1  Fluence Energy Inc. Class A 1,039,483 17,827
1 Kinetik Holdings Inc. Class A 444,054 14,689
* ProFrac Holding Corp. Class A 556,067 14,013
* Helix Energy Solutions Group Inc. 1,858,263 13,714
Crescent Energy Co. Class A 995,324 11,934
* Tellurian Inc. 6,549,200 11,003
"1 Evgo Inc. Class A 1,786,416 7,985
*»1 OPAL Fuels Inc. Class A 97,574 710
* Denbury Inc. Warrants Exp. 9/18/23 2 -
6,780,796

(14.9 )
First Horizon Corp. 13,831,339 338,868
American Financial Group Inc. 1,864,768 255,995
Reinsurance Group of America Inc. 1,722,130 244,697
East West Bancorp Inc. 3,631,677 239,328
Comerica Inc. 3,374,119 225,560
Webster Financial Corp. 4,483,579 212,253
Invesco Ltd. 11,718,023 210,807
LPL Financial Holdings Inc. 974,192 210,591
RenaissanceRe Holdings Ltd. 1,126,059 207,454
Cullen/Frost Bankers Inc. 1,491,087 199,358
First Citizens BancShares Inc. Class A 260,858 197,824
Commerce Bancshares Inc. 2,906,094 197,818
Carlyle Group Inc. 6,558,093 195,693
Zions Bancorp NA 3,855,016 189,513
Signature Bank 1,621,355 186,813
SEI Investments Co. 3,126,639 182,283
Unum Group 4,361,023 178,933
0ld Republic International Corp. 7,056,629 170,418
Assurant Inc. 1,361,294 170,243
Brown & Brown Inc. 2,919,022 166,297
Erie Indemnity Co. Class A 654,540 162,797
Prosperity Bancshares Inc. 2,235,111 162,448
Western Alliance Bancorp 2,665,970 158,785
Voya Financial Inc. 2,503,689 153,952
Affiliated Managers Group Inc. 970,575 153,768
1 AGNC Investment Corp. 14,729,556 152,451
Stifel Financial Corp. 2,601,558 151,853
SouthState Corp. 1,950,429 148,935
Kinsale Capital Group Inc. 564,994 147,757
RLI Corp. 1,110,813 145,816
New York Community Bancorp Inc. 16,651,983 143,207
Morningstar Inc. 656,236 142,134
Jefferies Financial Group Inc. 4,130,044 141,578
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Glacier Bancorp Inc. 2,854,063 141,048
United Bankshares Inc. 3,469,648 140,486
Starwood Property Trust Inc. 7,577,674 138,899
Selective Insurance Group Inc. 1,553,128 137,623
Pinnacle Financial Partners Inc. 1,871,473 137,366
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Globe Life Inc. 1,127,817 135,958
0ld National Bancorp 7,546,767 135,691
Primerica Inc. 950,742 134,834
Synovus Financial Corp. 3,560,477 133,696
First American Financial Corp. 2,534,503 132,656
Wintrust Financial Corp. 1,565,664 132,330
Robinhood Markets Inc. Class A 15,642,003 127,326
Valley National Bancorp 11,089,982 125,428
Popular Inc. 1,873,017 124,218
Lincoln National Corp. 3,925,240 120,583
First Financial Bankshares Inc. 3,491,624 120,112
Blue Owl Capital Inc. Class A 11,301,328 119,794
FNB Corp. 9,038,418 117,951
Cadence Bank 4,701,425 115,937
Bank 0zK 2,877,596 115,276
Home BancShares Inc. 4,992,815 113,786
Houlihan Lokey Inc. Class A 1,284,497 111,957
Hanover Insurance Group Inc. 824,706 111,443
SLM Corp. 6,446,443 107,011
Axis Capital Holdings Ltd. 1,963,391 106,357
Essent Group Ltd. 2,636,407 102,504
Hancock Whitney Corp. 2,097,590 101,502
American Equity Investment Life Holding Co. 2,208,403 100,747
Umpqua Holdings Corp. 5,592,985 99,835
Rithm Capital Corp. 12,205,427 99,718
MGIC Investment Corp. 7,653,051 99,490
Independent Bank Corp. 1,176,106 99,299
Lazard Ltd. Class A 2,760,195 95,696
OneMain Holdings Inc. 2,834,006 94,401
Assured Guaranty Ltd. 1,468,500 91,429
Brighthouse Financial Inc. 1,781,202 91,322
Ryan Specialty Holdings Inc. Class A 2,171,473 90,138
White Mountains Insurance Group Ltd. 63,017 89,127
Blackstone Mortgage Trust Inc. Class A 4,183,103 88,556
SoFi Technologies Inc. 19,127,846 88,179
CVB Financial Corp. 3,422,191 88,121
United Community Banks Inc. 2,598,802 87,840
Evercore Inc. Class A 800,523 87,321
Community Bank System Inc. 1,384,526 87,156
ServisFirst Bancshares Inc. 1,259,758 86,810
First Hawaiian Inc. 3,289,808 85,667
Associated Banc-Corp 3,680,481 84,982
Ally Financial Inc. 3,464,683 84,711
UMB Financial Corp. 995,900 83,178
FirstCash Holdings Inc. 954,764 82,979
Kemper Corp. 1,646,117 80,989
Janus Henderson Group plc 3,414,665 80,313
Ameris Bancorp 1,697,577 80,024

Bank of Hawaii Corp. 1,030,970 79,962
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Federated Hermes Inc. Class B

Credit Acceptance Corp.

First Interstate BancSystem Inc. Class A
Texas Capital Bancshares Inc.

Pacific Premier Bancorp Inc.
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2,178,121

166,490
2,018,260
1,285,770
2,448,149

0o00000000o0ooooood
79,088
78,983
78,006
77,545
77,264
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Radian Group Inc. 4,045,846 77,154
Cathay General Bancorp 1,821,442 74,297
Fulton Financial Corp. 4,315,649 72,632
WSFS Financial Corp. 1,586,821 71,946
Eastern Bankshares Inc. 4,097,169 70,676
PacWest Bancorp 3,035,471 69,664
Genworth Financial Inc. Class A 12,789,622 67,657
Atlantic Union Bankshares Corp. 1,925,125 67,649
BankUnited Inc. 1,990,981 67,634
CNO Financial Group Inc. 2,947,649 67,354
Simmons First National Corp. Class A 3,108,043 67,072
Jackson Financial Inc. Class A 1,925,507 66,988
International Bancshares Corp. 1,440,368 65,911
Mr Cooper Group Inc. 1,636,308 65,665
Walker & Dunlop Inc. 808,071 63,417
Moelis & Co. Class A 1,648,212 63,242
First Merchants Corp. 1,534,740 63,093
BOK Financial Corp. 606,447 62,943
Enstar Group Ltd. 267,791 61,870
Columbia Banking System Inc. 2,026,431 61,056
First Bancorp 4,756,625 60,504
Piper Sandler Cos. 436,558 56,835
Washington Federal Inc. 1,682,762 56,457
First Financial Bancorp 2,321,486 56,250
Axos Financial Inc. 1,468,701 56,134
Banner Corp. 880,921 55,674
Arbor Realty Trust Inc. 4,198,386 55,377
Towne Bank 1,780,178 54,901
Independent Bank Group Inc. 902,158 54,202
WesBanco Inc. 1,447,983 53,546
Park National Corp. 377,093 53,076
Hamilton Lane Inc. Class A 829,535 52,991
Renasant Corp. 1,369,654 51,485
Artisan Partners Asset Management Inc. Class A 1,662,298 49,370
Trustmark Corp. 1,413,546 49,347
Virtu Financial Inc. Class A 2,380,676 48,590
Focus Financial Partners Inc. Class A 1,272,907 47,441
Northwest Bancshares Inc. 3,272,166 45,745
NBT Bancorp Inc. 1,048,600 45,530
Trupanion Inc. 948,060 45,061
Claros Mortgage Trust Inc. 3,030,593 44,580
TPG Inc. Class A 1,554,605 43,265
Navient Corp. 2,620,547 43,108
PJT Partners Inc. Class A 566,104 41,716
BancFirst Corp. 465,801 41,074
National Bank Holdings Corp. Class A 968,826 40,759
Cohen & Steers Inc. 627,479 40,510
BRP Group Inc. Class A 1,582,910 39,794

Cannae Holdings Inc. 1,909,956 39,441
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Horace Mann Educators Corp. 1,053,821 39,381
Provident Financial Services Inc. 1,842,675 39,360
Apollo Commercial Real Estate Finance Inc. 3,622,392 38,977
Westamerica Bancorp 658,727 38,871
Hope Bancorp Inc. 2,924,709 37,466
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Eagle Bancorp Inc. 822,499 36,248
Two Harbors Investment Corp. 2,226,836 35,117
Hilltop Holdings Inc. 1,165,044 34,963
StepStone Group Inc. Class A 1,358,133 34,198
Virtus Investment Partners Inc. 177,026 33,890
City Holding Co. 363,598 33,847
OFG Bancorp 1,225,542 33,776
Berkshire Hills Bancorp Inc. 1,102,129 32,954
PennyMac Financial Services Inc. 580,628 32,898
Chimera Investment Corp. 5,972,161 32,847
S&T Bancorp Inc. 954,732 32,633
PRA Group Inc. 954,096 32,229
First Commonwealth Financial Corp. 2,285,747 31,932
BGC Partners Inc. Class A 8,371,141 31,559
Brookline Bancorp Inc. 2,180,066 30,848
Safety Insurance Group Inc. 360,808 30,402
Employers Holdings Inc. 700,853 30,228
Blucora Inc. 1,172,082 29,923
Ladder Capital Corp. Class A 2,934,807 29,465
Capitol Federal Financial Inc. 3,365,770 29,114
Compass Diversified Holdings 1,581,375 28,828
PennyMac Mortgage Investment Trust 2,291,259 28,389
Nelnet Inc. Class A 306,591 27,823
Encore Capital Group Inc. 572,425 27,442
Franklin BSP Realty Trust Inc. 2,125,189 27,415
MFA Financial Inc. 2,623,106 25,838
Mercury General Corp. 713,471 24,401
ProAssurance Corp. 1,390,537 24,293
LendingClub Corp. 2,707,827 23,829
Upstart Holdings Inc. 1,793,346 23,708
Tompkins Financial Corp. 298,607 23,166
Heartland Financial USA Inc. 464,815 21,670
Columbia Financial Inc. 988,213 21,365
Argo Group International Holdings Ltd. 813,019 21,017
TFS Financial Corp. 1,444,972 20,822
Enact Holdings Inc. 839,142 20,240
Ambac Financial Group Inc. 1,158,737 20,208
Redwood Trust Inc. 2,920,591 19,743
ARMOUR Residential REIT Inc. 3,405,641 19,174
WisdomTree Inc. 3,209,014 17,489
Northfield Bancorp Inc. 1,107,913 17,427
KKR Real Estate Finance Trust Inc. 1,246,215 17,397
Lemonade Inc. 1,247,655 17,068
United Fire Group Inc. 616,862 16,877
Goosehead Insurance Inc. Class A 490,428 16,841
Open Lending Corp. Class A 2,440,735 16,475
iStar Inc. 2,122,405 16,194
Kearny Financial Corp. 1,567,028 15,905

Triumph Financial Inc. 299,646 14,644
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BrightSpire Capital Inc. Class A 2,325,923 14,490
Palomar Holdings Inc. 308,852 13,948
National Western Life Group Inc. Class A 48,642 13,668
SiriusPoint Ltd. 2,298,701 13,562
Central Pacific Financial Corp. 666,518 13,517
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*1
* 1

Silvergate Capital Corp. Class A

Riot Blockchain Inc.

AssetMark Financial Holdings Inc.
Clearwater Analytics Holdings Inc. Class A
Live Oak Bancshares Inc.

Invesco Mortgage Capital Inc.
Broadmark Realty Capital Inc.

P10 Inc. Class A

TPG RE Finance Trust Inc.

Marathon Digital Holdings Inc.
Victory Capital Holdings Inc. Class A
GCM Grosvenor Inc. Class A

Oscar Health Inc. Class A

UWM Holdings Corp. Class A

World Acceptance Corp.

Hagerty Inc. Class A

LendingTree Inc.

loanDepot Inc. Class A

Bakkt Holdings Inc.

Associated Capital Group Inc. Class A
Goldman Sachs Group Inc.

(11.9 )
Bio-Techne Corp.
United Therapeutics Corp.
Neurocrine Biosciences Inc.
Sarepta Therapeutics Inc.
Jazz Pharmaceuticals plc
Repligen Corp.
Exact Sciences Corp.
Penumbra Inc.
Novocure Ltd.
Halozyme Therapeutics Inc.
Chemed Corp.
Acadia Healthcare Co. Inc.
Shockwave Medical Inc.
Masimo Corp.
Inspire Medical Systems Inc.
Organon & Co.
Bruker Corp.
DENTSPLY SIRONA Inc.
Encompass Health Corp.
Elanco Animal Health Inc.
Globus Medical Inc. Class A

Charles River Laboratories International Inc.

Envista Holdings Corp.
Karuna Therapeutics Inc.
Tenet Healthcare Corp.
HealthEquity Inc.

775,730
3,879,873
570,816
686,802
425,011
911,094
3,254,035
1,054,206
1,595,978
2,860,177
308,900
1,088,435
3,240,702
2,146,596
104,776
531,626
140,006
1,300,426
1,547,417
42,372

1

4,044,486
1,174,346
2,477,017
2,148,696
1,541,322
1,430,671
4,579,614

929,605
2,704,393
3,483,813

383,102
2,344,112

931,311
1,286,726

744,433
6,553,911
2,652,760
5,539,129
2,571,077

12,222,331

1,994,356

655,436
4,201,074
708,269
2,785,849
2,178,049

13,498
13,153
13,129
12,878
12,835
11,598
11,584
11,248
10,837
9,782
8,288
8,283
7,972
7,105
6,909
4,471
2,986
2,146
1,841
1,779

16,757,879

335,207
326,574
295,855
278,428
245,548
242,227
226,737
206,800
198,367
198,229
195,547
192,967
191,487
190,371
187,508
183,051
181,316
176,366
153,776
149,357
148,121
142,820
141,450
139,175
135,922
134,255
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Exelixis Inc. 8,311,011 133,309
lonis Pharmaceuticals Inc. 3,477,112 131,331
Ensign Group Inc. 1,358,078 128,488
Medpace Holdings Inc. 600,926 127,643
Apellis Pharmaceuticals Inc. 2,421,786 125,231
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LHC Group Inc. 759,590 122,818
Option Care Health Inc. 3,983,885 119,875
Perrigo Co. plc 3,469,206 118,265
Intra-Cellular Therapies Inc. 2,196,167 116,221
Azenta Inc. 1,932,977 112,538
Alkermes plc 4,233,591 110,624
Universal Health Services Inc. Class B 785,159 110,621
QuidelOrtho Corp. 1,276,344 109,344
Natera Inc. 2,668,905 107,210
Premier Inc. Class A 3,060,098 107,042
Cytokinetics Inc. 2,316,378 106,136
Arrowhead Pharmaceuticals Inc. 2,590,911 105,087
Merit Medical Systems Inc. 1,466,559 103,568
Integra LifeSciences Holdings Corp. 1,829,198 102,563
Haemonetics Corp. 1,303,970 102,557
Syneos Health Inc. 2,651,449 97,255
Madrigal Pharmaceuticals Inc. 330,550 95,942
ICU Medical Inc. 586,997 92,440
Lantheus Holdings Inc. 1,773,550 90,380
Teladoc Health Inc. 3,755,094 88,808
Amicus Therapeutics Inc. 7,238,730 88,385
Vaxcyte Inc. 1,831,607 87,826
agilon health Inc. 5,307,462 85,662
10X Genomics Inc. Class A 2,340,004 85,270
Doximity Inc. Class A 2,486,359 83,442
Neogen Corp. 5,289,686 80,562
Prestige Consumer Healthcare Inc. 1,276,085 79,883
Axonics Inc. 1,276,310 79,808
Ultragenyx Pharmaceutical Inc. 1,715,999 79,502
1Life Healthcare Inc. 4,738,922 79,187
Tandem Diabetes Care Inc. 1,656,703 74,469
Oak Street Health Inc. 3,442,666 74,052
Denali Therapeutics Inc. 2,624,636 72,991
Intellia Therapeutics Inc. 2,086,354 72,793
PTC Therapeutics Inc. 1,852,066 70,693
Inari Medical Inc. 1,105,944 70,294
Amedisys Inc. 837,212 69,941
Insmed Inc. 3,491,913 69,768
CONMED Corp. 785,459 69,623
Axsome Therapeutics Inc. 895,155 69,043
iRhythm Technologies Inc. 737,010 69,036
Guardant Health Inc. 2,507,397 68,201
Blueprint Medicines Corp. 1,541,598 67,537
Beam Therapeutics Inc. 1,724,882 67,460
Evolent Health Inc. Class A 2,346,675 65,895
Vir Biotechnology Inc. 2,572,345 65,106
Select Medical Holdings Corp. 2,617,437 64,991
Enovis Corp. 1,185,956 63,472

Patterson Cos. Inc. 2,246,963 62,982
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Mirati Therapeutics Inc. 1,335,398 60,507
STAAR Surgical Co. 1,242,104 60,292
Progyny Inc. 1,914,674 59,642
Integer Holdings Corp. 853,668 58,442
Omnicell Inc. 1,150,521 58,009
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NuVasive Inc. 1,343,270 55,396
Signify Health Inc. Class A 1,839,360 52,716
Glaukos Corp. 1,167,638 51,002
Cerevel Therapeutics Holdings Inc. 1,611,106 50,814
AtriCure Inc. 1,138,382 50,521
Ginkgo Bioworks Holdings Inc. Class A 29,670,722 50,144
ACADIA Pharmaceuticals Inc. 3,129,231 49,817
Sage Therapeutics Inc. 1,302,908 49,693
Certara Inc. 3,085,657 49,587
Silk Road Medical Inc. 932,894 49,303
REVOLUTION Medicines Inc. 2,059,069 49,047
Corcept Therapeutics Inc. 2,357,680 47,885
DaVita Inc. 638,737 47,695
Amylyx Pharmaceuticals Inc. 1,279,176 47,266
Supernus Pharmaceuticals Inc. 1,323,268 47,201
Relay Therapeutics Inc. 2,959,630 44,217
Surgery Partners Inc. 1,579,475 44,004
Veracyte Inc. 1,848,805 43,872
Pacira BioSciences Inc. 1,123,118 43,364
Pacific Biosciences of California Inc. 5,243,452 42,891
Harmony Biosciences Holdings Inc. 764,209 42,108
Ironwood Pharmaceuticals Inc. Class A 3,359,272 41,621
Maravai LifeSciences Holdings Inc. Class A 2,880,934 41,226
Xencor Inc. 1,543,975 40,205
Arvinas Inc. 1,165,787 39,882
TG Therapeutics Inc. 3,370,355 39,871
Agios Pharmaceuticals Inc. 1,415,739 39,754
PROCEPT BioRobotics Corp. 921,913 38,296
Embecta Corp. 1,490,236 37,688
Meridian Bioscience Inc. 1,129,248 37,502
IVERIC bio Inc. 1,728,252 37,002
AdaptHealth Corp. Class A 1,909,457 36,700
Owens & Minor Inc. 1,866,063 36,444
FibroGen Inc. 2,178,792 34,904
Nevro Corp. 867,236 34,343
Privia Health Group Inc. 1,471,567 33,419
Twist Bioscience Corp. 1,379,735 32,852
Avanos Medical Inc. 1,198,135 32,422
CorVel Corp. 222,425 32,325
Outset Medical Inc. 1,244,714 32,139
SpringWorks Therapeutics Inc. 1,205,730 31,361
Apollo Medical Holdings Inc. 1,023,136 30,275
Pediatrix Medical Group Inc. 2,033,294 30,215
R1 RCM Inc. 2,682,351 29,372
Myriad Genetics Inc. 1,983,449 28,780
NeoGenomics Inc. 3,091,705 28,567
Warby Parker Inc. Class A 2,101,339 28,347
Ligand Pharmaceuticals Inc. 413,531 27,624

BioCryst Pharmaceuticals Inc. 2,401,546 27,570
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Reata Pharmaceuticals Inc. Class A 694,946 26,401
NextGen Healthcare Inc. 1,393,534 26,171
Alignment Healthcare Inc. 2,171,207 25,533
Adaptive Biotechnologies Corp. 3,316,438 25,338
Kymera Therapeutics Inc. 989,642 24,701
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lovance Biotherapeutics Inc.
Immunovant Inc.

Healthcare Services Group Inc.
REGENXBIO Inc.

Novavax Inc.

Zentalis Pharmaceuticals Inc.
Fate Therapeutics Inc.
Innoviva Inc.

Treace Medical Concepts Inc.
Cytek Biosciences Inc.

Sotera Health Co.

Varex Imaging Corp.

Phreesia Inc.

Bridgebio Pharma Inc.
National HealthCare Corp.
Verve Therapeutics Inc.

Recursion Pharmaceuticals Inc. Class A

Hims & Hers Health Inc.

EQRx Inc.

Theravance Biopharma Inc.
Enhabit Inc.

American Well Corp. Class A
CareDx Inc.

Editas Medicine Inc. Class A
HealthStream Inc.

23andMe Holding Co.

Alector Inc.

AnaptysBio Inc.

Health Catalyst Inc.

Agiliti Inc.

Rocket Pharmaceuticals Inc.
OPKO Health Inc.

Emergent BioSolutions Inc.
Day One Biopharmaceuticals Inc.
Arcus Biosciences Inc.
Brookdale Senior Living Inc.
Lyell Immunopharma Inc.
Kiniksa Pharmaceuticals Ltd. Class A
Allogene Therapeutics Inc.
Invitae Corp.

Inogen Inc.

Nuvalent Inc. Class A
ImmunityBio Inc.

Multiplan Corp.

Nektar Therapeutics Class A
Sana Biotechnology Inc.
LifeStance Health Group Inc.
Cullinan Oncology Inc.
GoodRx Holdings Inc. Class A

84/317

3,863,603
1,331,570
1,909,053
1,003,979
2,203,252
1,102,864
2,128,089
1,618,204
929,491
2,084,786
2,544,157
1,033,244
642,996
2,696,078
336,083
1,031,700
2,575,097
3,082,059
7,551,735
1,475,474
1,214,518
5,623,422
1,379,403
1,771,722
630,188
7,019,293
1,598,242
475,558
1,340,241
858,942
708,550
10,951,164
1,156,830
615,933
606,305
4,572,898
3,524,083
800,686
1,857,808
6,258,718
561,133
361,234
2,062,678
9,057,560
4,601,037
2,453,878
1,937,584
825,491
1,806,013

24,688
23,635
22,909
22,770
22,649
22,212
21,472
21,441
21,369
21,286
21,193
20,975
20,807
20,544
19,997
19,963
19,854
19,756
18,577
16,555
15,983
15,914
15,739
15,715
15,654
15,162
14,752
14,738
14,247
14,009
13,866
13,689
13,662
13,255
12,538
12,484
12,229
11,994
11,686
11,641
11,060
10,758
10,458
10,416
10,398

9,693

9,572

8,709

8,416
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Butterfly Network Inc.

Clover Health Investments Corp. Class A
Phibro Animal Health Corp. Class A
Amneal Pharmaceuticals Inc.

Erasca Inc.
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527,056
3,512,890
1,576,383

0o00000000o0ooooood
8,279
8,269
7,068
6,991
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Accolade Inc. 834,207 6,499
Cano Health Inc. 4,411,726 6,044
NGM Biopharmaceuticals Inc. 1,158,434 5,815
Sangamo Therapeutics Inc. 1,794,712 5,635
Atea Pharmaceuticals Inc. 965,585 4,644
Prime Medicine Inc. 249,149 4,629
PMV Pharmaceuticals Inc. 529,236 4,604
Gossamer Bio Inc. 2,083,853 4,522
OmniAb Inc. 1,078,510 3,883
Innovage Holding Corp. 527,774 3,789
Seer Inc. Class A 641,370 3,720
Design Therapeutics Inc. 360,832 3,702
Pulmonx Corp. 433,628 3,656
Nuvation Bio Inc. 1,828,558 3,511
ALX Oncology Holdings Inc. 236,725 2,668
Stoke Therapeutics Inc. 279,228 2,577
Allovir Inc. 479,692 2,461
P3 Health Partners Inc. 589,336 1,084
SmileDirectClub Inc. Class A 1,412,359 497
Instil Bio Inc. 752,337 474
Zogenix Inc. CVR 215,490 431
Synergy Pharmaceuticals LLC 2,001,166 -
OmniAb Inc. (Earnout Shares) 313,380 -

13,398,251

(20.6 )

IDEX Corp. 1,943,285 443,710
Fair Isaac Corp. 643,559 385,222
Howmet Aerospace Inc. 9,593,813 378,092
Booz Allen Hamilton Holding Corp. Class A 3,406,934 356,093
RPM International Inc. 3,326,388 324,157
Nordson Corp. 1,326,703 315,384
Carlisle Cos. Inc. 1,332,565 314,019
Toro Co. 2,684,932 303,934
AECOM 3,572,508 303,413
Graco Inc. 4,342,368 292,068
Axon Enterprise Inc. 1,742,016 289,053
Builders FirstSource Inc. 3,792,046 246,028
WillScot Mobile Mini Holdings Corp. 5,382,222 243,115
Allegion plc 2,263,456 238,251
Huntington Ingalls Industries Inc. 1,028,209 237,187
AGCO Corp. 1,633,808 226,593
Genpact Ltd. 4,721,969 218,722
Lincoln Electric Holdings Inc. 1,487,662 214,952
Watsco Inc. 857,059 213,751
Paylocity Holding Corp. 1,075,868 208,998
Knight-Swift Transportation Holdings Inc. Class A 3,933,602 206,160
Owens Corning 2,407,943 205,398
Regal Rexnord Corp. 1,704,529 204,509

Cognex Corp. 4,232,950 199,414
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Tetra Tech Inc. 1,365,148 198,206
Lennox International Inc. 821,843 196,609
Robert Half International Inc. 2,655,813 196,079
Berry Global Group Inc. 3,197,560 193,229
Pentair plc 4,238,504 190,648
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A O Smith Corp. 3,268,974 187,116
Sealed Air Corp. 3,727,183 185,912
Middleby Corp. 1,388,364 185,902
Donaldson Co. Inc. 3,155,403 185,759
AptarGroup Inc. 1,682,118 184,999
WEX Inc. 1,123,178 183,808
EMCOR Group Inc. 1,227,884 181,862
Valmont Industries Inc. 549,708 181,772
Graphic Packaging Holding Co. 7,913,122 176,067
ITT Inc. 2,130,853 172,812
nVent Electric plc 4,292,363 165,127
Jack Henry & Associates Inc. 939,852 165,000
Curtiss-Wright Corp. 987,056 164,828
WESCO International Inc. 1,310,072 164,021
Hubbell Inc. Class B 691,904 162,376
Sensata Technologies Holding plc 3,941,199 159,146
MDU Resources Group Inc. 5,239,577 158,969
Advanced Drainage Systems Inc. 1,921,409 157,498
Sonoco Products Co. 2,512,447 152,531
Landstar System Inc. 925,739 150,803
Woodward Inc. 1,539,894 148,769
Oshkosh Corp. 1,684,949 148,596
MKS Instruments Inc. 1,713,613 145,194
Axalta Coating Systems Ltd. 5,684,306 144,779
Saia Inc. 681,819 142,964
Mohawk Industries Inc. 1,391,501 142,239
Littelfuse Inc. 637,838 140,452
MSA Safety Inc. 959,498 138,350
MasTec Inc. 1,612,746 137,616
Acuity Brands Inc. 828,570 137,219
ExIService Holdings Inc. 809,385 137,134
Western Union Co. 9,950,307 137,016
BWX Technologies Inc. 2,350,414 136,512
Brunswick Corp. 1,868,213 134,661
FT1 Consulting Inc. 842,561 133,799
GX0 Logistics Inc. 3,056,956 130,501
Exponent Inc. 1,304,792 129,292
TopBuild Corp. 823,817 128,919
Fluor Corp. 3,661,096 126,894
Chart Industries Inc. 1,096,579 126,359
Eagle Materials Inc. 949,342 126,120
Applied Industrial Technologies Inc. 993,977 125,271
Crane Holdings Co. 1,229,720 123,525
Trex Co. Inc. 2,827,530 119,689
Atkore Inc. 1,023,282 116,061
Maximus Inc. 1,565,932 114,830
AMN Healthcare Services Inc. 1,116,556 114,804
Euronet Worldwide Inc. 1,213,970 114,574

Silgan Holdings Inc. 2,127,155 110,272
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Aerojet Rocketdyne Holdings Inc. 1,971,298 110,255
ManpowerGroup Inc. 1,302,657 108,394
Comfort Systems USA Inc. 921,459 106,042
Insperity Inc. 928,544 105,483
Air Lease Corp. Class A 2,714,647 104,297
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Triton International Ltd.
Flowserve Corp.

Watts Water Technologies Inc. Class A
Ryder System Inc.

Altra Industrial Motion Corp.

ATI Inc.

ASGN Inc.

Kirby Corp.

Allison Transmission Holdings Inc.
Louisiana-Pacific Corp.

HB Fuller Co.

Simpson Manufacturing Co. Inc.
GATX Corp.

Fortune Brands Innovations Inc.
MSC Industrial Direct Co. Inc. Class A
Maxar Technologies Inc.

XPO Inc.

APl Group Corp.

Summit Materials Inc. Class A
Herc Holdings Inc.

AAON Inc.

Badger Meter Inc.

Generac Holdings Inc.

Franklin Electric Co. Inc.
Armstrong World Industries Inc.
ADT Inc.

Spirit AeroSystems Holdings Inc. Class A

Bloom Energy Corp. Class A
Belden Inc.

Albany International Corp. Class A
Vontier Corp.

EnerSys

Zurn Elkay Water Solutions Corp.
Margeta Inc. Class A

ABM Industries Inc.

UniFirst Corp.

John Bean Technologies Corp.
Atlas Air Worldwide Holdings Inc.
SPX Technologies Inc.

Shift4 Payments Inc. Class A
Forward Air Corp.

Terex Corp.

Korn Ferry

Esab Corp.

Hillenbrand Inc.

Dycom Industries Inc.

Beacon Roofing Supply Inc.

0-1 Glass Inc.

TriNet Group Inc.
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1,515,537
3,367,523
703,060
1,230,116
1,679,240
3,334,601
1,221,397
1,543,470
2,383,011
1,662,506
1,373,711
1,097,621
907,057
1,662,016
1,156,033
1,825,113
2,817,789
4,821,422
3,051,402
640,831
1,096,583
754,169
816,675
1,014,489
1,176,596
8,852,353
2,711,959
4,159,524
1,102,909
801,383
4,070,862
1,052,060
3,664,904
12,632,367
1,704,497
388,496
820,835
730,898
1,106,045
1,297,520
685,198
1,652,253
1,375,381
1,470,536
1,597,283
723,541
1,257,482
3,997,151
962,101

104,239
103,316
102,808
102,801
100,335
99,571
99,519
99,322
99,133
98,420
98,385
97,315
96,456
94,918
94,448
94,431
93,804
90,691
86,629
84,314
82,595
82,227
82,207
80,905
80,703
80,291
80,274
79,530
79,299
79,008
78,690
77,684
77,513
77,184
75,714
74,976
74,967
73,675
72,612
72,570
71,870
70,584
69,622
68,998
68,156
67,723
66,382
66,233
65,230
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Moog Inc. Class A 739,769 64,922
Hub Group Inc. Class A 799,285 63,535
Mercury Systems Inc. 1,419,297 63,499
Otter Tail Corp. 1,072,643 62,975
ACI Worldwide Inc. 2,720,575 62,573
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McGrath RentCorp 628,375 62,046
Trinity Industries Inc. 2,097,461 62,022
Resideo Technologies Inc. 3,757,889 61,817
Encore Wire Corp. 448,924 61,754
Brink®s Co. 1,136,881 61,062
Matson Inc. 973,406 60,848
Alight Inc. Class A 7,178,654 60,014
Werner Enterprises Inc. 1,465,857 59,015
Itron Inc. 1,164,056 58,959
ESCO Technologies Inc. 666,128 58,313
EnPro Industries Inc. 536,016 58,260
Flywire Corp. 2,286,507 55,951
AZEK Co. Inc. Class A 2,744,091 55,760
GMS Inc. 1,092,782 54,421
EVERTEC Inc. 1,680,125 54,402
Verra Mobility Corp. Class A 3,861,859 53,410
Brady Corp. Class A 1,130,888 53,265
AeroVironment Inc. 611,651 52,394
RXO Inc. 2,966,205 51,019
Barnes Group Inc. 1,237,844 50,566
Installed Building Products Inc. 589,630 50,472
Kennametal Inc. 2,076,181 49,953
Affirm Holdings Inc. Class A 5,038,668 48,724
Air Transport Services Group Inc. 1,874,054 48,688
Bread Financial Holdings Inc. 1,284,511 48,375
Griffon Corp. 1,323,303 47,361
Masonite International Corp. 573,930 46,264
Lindsay Corp. 283,557 46,177
Helios Technologies Inc. 838,852 45,667
Mueller Water Products Inc. Class A 4,016,909 43,222
Evo Payments Inc. Class A 1,244,450 42,112
Greif Inc. Class A 627,555 42,084
ArcBest Corp. 597,754 41,867
Granite Construction Inc. 1,126,788 39,516
AAR Corp. 866,692 38,914
Enerpac Tool Group Corp. Class A 1,465,315 37,292
FTAl Aviation Ltd. 2,177,872 37,285
Huron Consulting Group Inc. 513,556 37,284
Federal Signal Corp. 781,659 36,324
H&E Equipment Services Inc. 795,304 36,107
Enovix Corp. 2,833,512 35,249
Payoneer Global Inc. 6,315,387 34,545
Core & Main Inc. Class A 1,775,561 34,286
CoreCivic Inc. 2,962,622 34,248
Kratos Defense & Security Solutions Inc. 3,245,608 33,495
Standex International Corp. 308,859 31,630
Vicor Corp. 582,655 31,318
0SI Systems Inc. 390,906 31,085

AvidXchange Holdings Inc. 3,072,046 30,536
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Primoris Services Corp. 1,368,489 30,025
TriMas Corp. 1,081,234 29,993
Tennant Co. 479,230 29,506
Gates Industrial Corp. plc 2,547,335 29,065
Kforce Inc. 508,027 27,855
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Greenbrier Cos. Inc.

Wabash National Corp.

Apogee Enterprises Inc.
Hillman Solutions Corp.
Rocket Lab USA Inc.

Remitly Global Inc.

AZZ Inc.

Astec Industries Inc.

Hayward Holdings Inc.
Schneider National Inc. Class B
TTEC Holdings Inc.

Joby Aviation Inc.
International Seaways Inc.
Mirion Technologies Inc.
Quanex Building Products Corp.
JELD-WEN Holding Inc.
Legalzoom.com Inc.

Deluxe Corp.

Heartland Express Inc.

Nikola Corp.

Proterra Inc.

PureCycle Technologies Inc.
Virgin Galactic Holdings Inc.
Gibraltar Industries Inc.
Green Dot Corp. Class A
Conduent Inc.

Proto Labs Inc.

First Advantage Corp.

Thermon Group Holdings Inc.
ZipRecruiter Inc. Class A
Leonardo DRS Inc.

Vivint Smart Home Inc.

Janus International Group Inc.
Kaman Corp.

TrueBlue Inc.

Pitney Bowes Inc.

Gorman-Rupp Co.

Kelly Services Inc. Class A
FARO Technologies Inc.

TaskUS Inc. Class A

Aurora Innovation Inc.
Cimpress plc

Forrester Research Inc.
American Woodmark Corp.
CryoPort Inc.

Pactiv Evergreen Inc.

REV Group Inc.

National Presto Industries Inc.
Greif Inc. Class B
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802,507
1,173,610
572,215
3,507,897
6,707,288
2,193,936
608,600
585,249
2,449,721
979,333
486,766
6,408,602
569,014
3,093,865
853,642
2,064,517
2,481,789
1,111,448
1,220,778
8,637,823
4,939,866
2,738,423
5,306,237
399,044
1,151,345
4,451,477
698,801
1,370,215
863,097
1,028,678
1,314,898
1,374,453
1,700,367
722,009
800,934
4,035,093
571,647
846,795
483,974
709,672
9,547,827
405,508
293,827
214,174
600,129
916,219
764,421
136,298
112,640

26,908
26,524
25,441
25,292
25,286
25,121
24,466
23,796
23,027
22,916
21,481
21,469
21,065
20,450
20,214
19,923
19,209
18,872
18,727
18,658
18,623
18,512
18,466
18,308
18,214
18,028
17,840
17,813
17,331
16,891
16,804
16,356
16,187
16,101
15,682
15,333
14,646
14,311
14,234
11,993
11,553
11,196
10,507
10,465
10,412
10,408

9,647

9,331

8,812
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Desktop Metal Inc. Class A 6,165,901 8,386
Hyliion Holdings Corp. 3,473,664 8,128
Triumph Group Inc. 753,682 7,929
Sterling Check Corp. 502,785 7,778
BrightView Holdings Inc. 1,078,502 7,431
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*1
*’1
*1

Microvast Holdings Inc.

TuSimple Holdings Inc. Class A
Kronos Worldwide Inc.

Hyster-Yale Materials Handling Inc.
Advantage Solutions Inc.

CS Disco Inc.

Ranpak Holdings Corp. Class A
Paymentus Holdings Inc. Class A
Global Business Travel Group |

MSP Recovery Inc.

(8.1 )
Kimco Realty Corp.
Gaming & Leisure Properties Inc.
Equity LifeStyle Properties Inc.
Rexford Industrial Realty Inc.
CubeSmart
American Homes 4 Rent Class A
Life Storage Inc.
Lamar Advertising Co. Class A
Federal Realty Investment Trust
National Retail Properties Inc.
STORE Capital Corp.
Americold Realty Trust Inc.
Jones Lang LaSalle Inc.
Healthcare Realty Trust Inc. Class A
Brixmor Property Group Inc.
Medical Properties Trust Inc.
Omega Healthcare Investors Inc.
EastGroup Properties Inc.
First Industrial Realty Trust Inc.
Agree Realty Corp.
STAG Industrial Inc.
Host Hotels & Resorts Inc.
Spirit Realty Capital Inc.
Regency Centers Corp.
Apartment Income REIT Corp. Class A
Rayonier Inc.
Kite Realty Group Trust
Kilroy Realty Corp.
Ryman Hospitality Properties Inc.
Terreno Realty Corp.
Cousins Properties Inc.
Independence Realty Trust Inc.
Phillips Edison & Co. Inc.
Vornado Realty Trust
PotlatchDeltic Corp.

Essential Properties Realty Trust Inc.

Physicians Realty Trust
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3,968,316
3,595,268
595,056
220,267
2,063,541
603,253
569,348
400,520
349,518
1,131,442

15,935,357
6,303,420
4,315,797
4,728,110
5,786,362
7,273,413
2,190,076
2,248,450
2,092,409
4,605,228
6,555,362
6,941,403
1,222,961
9,806,002
7,727,505

15,408,104
6,033,992
1,122,771
3,404,554
2,282,311
4,617,740
9,211,706
3,598,521
2,204,570
3,900,518
3,772,756
5,645,371
3,011,543
1,350,295
1,861,997
3,901,983
5,773,695
3,017,239
4,448,147
2,081,344
3,668,553
5,881,581

6,072
5,896
5,594
5,575
4,292
3,813
3,285
3,208
2,359
1,810

23,158,192

337,511
328,345
278,800
258,344
232,901
219,221
215,722
212,254
211,417
210,735
210,165
196,511
194,903
188,962
175,183
171,646
168,650
166,237
164,304
161,884
149,199
147,848
143,689
137,786
133,827
124,350
118,835
116,456
110,427
105,892

98,681

97,345

96,069

92,566

91,558

86,101

85,106
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Apple Hospitality REIT Inc. 5,304,641 83,707
National Storage Affiliates Trust 2,224,175 80,337
Highwoods Properties Inc. 2,710,506 75,840
Corporate Office Properties Trust 2,896,721 75,141
Sabra Health Care REIT Inc. 5,951,550 73,978
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Innovative Industrial Properties Inc.
EPR Properties

LXP Industrial Trust

Broadstone Net Lease Inc.

Douglas Emmett Inc.

Equity Commonwealth

Howard Hughes Corp.

Hannon Armstrong Sustainable Infrastructure Capital Inc.
Park Hotels & Resorts Inc.

SITE Centers Corp.

Outfront Media Inc.

Macerich Co.

SL Green Realty Corp.

JBG SMITH Properties

National Health Investors Inc.
Sunstone Hotel Investors Inc.

Cushman & Wakefield plc
Kennedy-Wilson Holdings Inc.
CareTrust REIT Inc.

Retail Opportunity Investments Corp.
Tanger Factory Outlet Centers Inc.
Pebblebrook Hotel Trust
DigitalBridge Group Inc.

RLJ Lodging Trust

DiamondRock Hospitality Co.

Urban Edge Properties

Elme Communities

InvenTrust Properties Corp.

Xenia Hotels & Resorts Inc.

LTC Properties Inc.

Getty Realty Corp.

Veris Residential Inc.

Hudson Pacific Properties Inc.
Acadia Realty Trust

Alexander & Baldwin Inc.

Uniti Group Inc.

Global Net Lease Inc.

GEO Group Inc.

American Assets Trust Inc.

St. Joe Co.

Service Properties Trust

Piedmont Office Realty Trust Inc. Class A
Paramount Group Inc.

Empire State Realty Trust Inc. Class A
Brandywine Realty Trust

Apartment Investment & Management Co. Class A
Newmark Group Inc. Class A
Centerspace

Marcus & Millichap Inc.
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720,716
1,932,931
7,104,262
4,237,866
4,303,019
2,678,585

871,925
2,292,654
5,503,960
4,654,296
3,806,598
5,534,403
1,657,248
2,932,004
1,062,055
5,421,104
4,072,248
3,018,090
2,500,019
3,050,009
2,554,106
3,387,687
4,115,726
4,175,583
5,394,747
2,874,590
2,255,106
1,650,555
2,933,408
1,043,621
1,083,724
2,229,726
3,631,507
2,446,950
1,869,288
6,111,491
2,674,549
3,038,938
1,247,771

826,704
4,263,259
3,179,666
4,814,905
4,133,716
4,421,175
3,711,402
3,297,312

388,352

659,460

73,045
72,910
71,185
68,696
67,471
66,884
66,633
66,441
64,892
63,578
63,113
62,317
55,882
55,649
55,461
52,368
50,740
47,475
46,450
45,842
45,821
45,361
45,026
44,219
44,183
40,503
40,141
39,069
38,662
37,080
36,684
35,520
35,335
35,114
35,012
33,797
33,619
33,276
33,066
31,952
31,079
29,158
28,601
27,861
27,190
26,425
26,280
22,785
22,718



*

RPT Realty

eXp World Holdings Inc.

Necessity Retail REIT Inc. Class A
Safehold Inc.

Anywhere Real Estate Inc.
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2,196,635
1,967,551
3,459,015

640,983
2,680,143

0o00000000o0ooooood
22,054
21,800
20,512
18,345
17,126
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( )
Compass Inc. Class A 7,293,794 16,995
Office Properties Income Trust 1,251,598 16,709
Universal Health Realty Income Trust 320,070 15,277
Opendoor Technologies Inc. 13,074,432 15,166
Saul Centers Inc. 338,577 13,773
Alexander®s Inc. 52,631 11,582
RMR Group Inc. Class A 400,310 11,309
Redfin Corp. 2,662,304 11,288
WeWork Inc. 7,297,911 10,436
Summit Hotel Properties Inc. 1,308,459 9,447
Bridge Investment Group Holdings Inc. Class A 715,867 8,626
Urstadt Biddle Properties Inc. Class A 415,896 7,881
Forestar Group Inc. 448,923 6,918
Seritage Growth Properties Class A 469,363 5,553
Industrial Logistics Properties Trust 844,957 2,763
Spirit MTA REIT 529,410 -
Douglas Elliman Inc. 57 -

9,114,562

(10.9 )

PTC Inc. 2,724,102 327,001
Entegris Inc. 3,840,035 251,868
Ceridian HCM Holding Inc. 3,759,686 241,184
Lattice Semiconductor Corp. 3,531,495 229,123
Jabil Inc. 3,295,693 224,766
Wolfspeed Inc. 3,200,466 220,960
Dynatrace Inc. 5,191,834 198,847
Pure Storage Inc. Class A 7,316,935 195,801
Manhattan Associates Inc. 1,607,747 195,180
KBR Inc. 3,535,041 186,650
Leidos Holdings Inc. 1,760,936 185,233
CACI International Inc. Class A 605,411 181,980
Arrow Electronics Inc. 1,584,817 165,724
Science Applications International Corp. 1,420,476 157,573
Coupa Software Inc. 1,956,480 154,895
Nutanix Inc. Class A 5,928,514 154,438
Aspen Technology Inc. 748,341 153,709
DXC Technology Co. 5,777,917 153,115
Concentrix Corp. 998,544 132,966
Guidewire Software Inc. 2,109,669 131,981
Smartsheet Inc. Class A 3,196,866 125,829
National Instruments Corp. 3,364,224 124,140
Five9 Inc. 1,816,644 123,277
Fabrinet 942,685 120,871
SPS Commerce Inc. 928,634 119,264
Novanta Inc. 873,640 118,701
Universal Display Corp. 1,095,439 118,351
F5 Inc. 777,695 111,607
Tenable Holdings Inc. 2,899,075 110,600

Silicon Laboratories Inc. 814,731 110,535
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Dolby Laboratories Inc. Class A 1,542,655 108,819
Box Inc. Class A 3,483,681 108,447
Coherent Corp. 3,037,628 106,621
Vertiv Holdings Co. Class A 7,777,250 106,237
Power Integrations Inc. 1,473,747 105,697
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( )
Cirrus Logic Inc. 1,418,723 105,666
TD SYNNEX Corp. 1,107,915 104,931
Elastic NV 1,959,900 100,935
Workiva Inc. Class A 1,191,052 100,013
Rambus Inc. 2,769,343 99,198
Qualys Inc. 880,961 98,870
Avnet Inc. 2,358,018 98,046
Synaptics Inc. 1,027,306 97,758
Super Micro Computer Inc. 1,159,097 95,162
Blackline Inc. 1,386,181 93,248
Ziff Davis Inc. 1,155,337 91,387
IAC Inc. 2,034,082 90,313
Insight Enterprises Inc. 897,512 89,994
Teradata Corp. 2,623,148 88,295
Envestnet Inc. 1,425,583 87,958
Onto Innovation Inc. 1,275,829 86,871
Gitlab Inc. Class A 1,905,724 86,596
MACOM Technology Solutions Holdings Inc. 1,365,625 86,007
Diodes Inc. 1,113,003 84,744
Procore Technologies Inc. 1,778,047 83,888
Advanced Energy Industries Inc. 963,251 82,628
Dun & Bradstreet Holdings Inc. 6,736,355 82,588
Sanmina Corp. 1,405,722 80,534
Blackbaud Inc. 1,368,207 80,533
New Relic Inc. 1,408,742 79,523
NCR Corp. 3,363,318 78,735
RingCentral Inc. Class A 2,217,661 78,505
Ambarella Inc. 940,332 77,323
Dropbox Inc. Class A 3,431,987 76,808
Alteryx Inc. Class A 1,498,197 75,914
SentinelOne Inc. Class A 5,036,689 73,485
Plexus Corp. 711,895 73,275
CommVault Systems Inc. 1,147,462 72,107
Vishay Intertechnology Inc. 3,338,489 72,011
IPG Photonics Corp. 753,082 71,294
Confluent Inc. Class A 3,169,066 70,480
Toast Inc. Class A 3,877,731 69,915
Sprout Social Inc. Class A 1,217,891 68,762
Amkor Technology Inc. 2,840,361 68,112
Varonis Systems Inc. Class B 2,697,956 64,589
Perficient Inc. 892,246 62,306
MaxLinear Inc. Class A 1,821,960 61,856
Altair Engineering Inc. Class A 1,350,155 61,392
Alarm.com Holdings Inc. 1,221,711 60,450
Kyndryl Holdings Inc. 5,259,360 58,484
Freshworks Inc. Class A 3,943,725 58,012
Verint Systems Inc. 1,596,170 57,909
Rogers Corp. 484,741 57,849

NetScout Systems Inc. 1,768,437 57,492
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Clear Secure Inc. Class A 2,095,947 57,492
Progress Software Corp. 1,107,905 55,894
PagerDuty Inc. 2,067,632 54,916
KnowBe4 Inc. Class A 2,215,909 54,910
Allegro MicroSystems Inc. 1,725,234 51,792
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( )
Appfolio Inc. Class A 473,191 49,865
UiPath Inc. Class A 3,914,299 49,751
Rapid7 Inc. 1,450,010 49,271
nCino Inc. 1,856,467 49,085
Allscripts Healthcare Solutions Inc. 2,674,375 47,176
Semtech Corp. 1,636,666 46,956
Yelp Inc. Class A 1,706,629 46,659
DoubleVerify Holdings Inc. 2,124,099 46,645
Bumble Inc. Class A 2,171,963 45,720
HashiCorp Inc. Class A 1,615,371 44,164
FormFactor Inc. 1,984,653 44,119
CSG Systems International Inc. 771,278 44,117
Parsons Corp. 933,377 43,169
DigitalOcean Holdings Inc. 1,613,094 41,086
Xerox Holdings Corp. 2,793,052 40,779
Methode Electronics Inc. 895,250 39,722
SiTime Corp. 386,728 39,299
Paycor HCM Inc. 1,585,955 38,808
LiveRamp Holdings Inc. 1,627,293 38,144
Q2 Holdings Inc. 1,407,950 37,832
Digital Turbine Inc. 2,423,818 36,939
Jamf Holding Corp. 1,720,279 36,642
Pegasystems Inc. 1,058,940 36,258
JFrog Ltd. 1,679,774 35,830
TTM Technologies Inc. 2,370,152 35,742
Cargurus Inc. Class A 2,520,022 35,306
CCC Intelligent Solutions Holdings Inc. 3,998,575 34,788
Magnite Inc. 3,265,091 34,577
MicroStrategy Inc. Class A 241,018 34,121
Xometry Inc. Class A 1,038,247 33,463
Appian Corp. Class A 1,004,870 32,719
E2open Parent Holdings Inc. 5,451,994 32,003
Upwork Inc. 3,045,858 31,799
Shutterstock Inc. 600,069 31,636
Impinj Inc. 283,919 30,998
Everbridge Inc. 1,028,756 30,431
Samsara Inc. Class A 2,425,357 30,147
Qualtrics International Inc. Class A 2,807,445 29,141
Zeta Global Holdings Corp. Class A 3,365,731 27,498
Credo Technology Group Holding Ltd. 2,064,678 27,481
C3.ai Inc. Class A 2,434,662 27,244
PROS Holdings Inc. 1,051,025 25,498
Squarespace Inc. Class A 1,146,374 25,415
Schrodinger Inc. 1,359,552 25,410
ForgeRock Inc. Class A 1,105,539 25,173
Thoughtworks Holding Inc. 2,434,047 24,803
Consensus Cloud Solutions Inc. 459,788 24,718
Veeco Instruments Inc. 1,325,113 24,621

Adeia Inc. 2,589,517 24,549
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Asana Inc. Class A
Braze Inc. Class A
AppLovin Corp. Class A
3D Systems Corp.
Fastly Inc. Class A
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1,777,075

877,692
2,266,491
3,210,664
2,852,480

0o00000000o0ooooood
24,470
23,943
23,866
23,759
23,362
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( )

Benchmark Electronics Inc.
Momentive Global Inc.

Duck Creek Technologies Inc.
Planet Labs PBC

Zuora Inc. Class A
Sprinklr Inc. Class A
Sumo Logic Inc.

ScanSource Inc.

Cerence Inc.

LivePerson Inc.

N-able Inc.

Yext Inc.

Olo Inc. Class A
Informatica Inc. Class A
AvePoint Inc.

CEVA Inc.

Alkami Technology Inc.
Vertex Inc. Class A
PubMatic Inc. Class A

lonQ Inc.

BigCommerce Holdings Inc.
Amplitude Inc. Class A
Ebix Inc.

Eventbrite Inc. Class A
Vimeo Inc.

Bandwidth Inc. Class A
SolarWinds Corp.
EngageSmart Inc.

nLight Inc.

Definitive Healthcare Corp. Class A
Intapp Inc.

Cvent Holding Corp. Class A
Expensify Inc. Class A
Matterport Inc.

SmartRent Inc. Class A
Nerdwallet Inc. Class A
Couchbase Inc.

SEMrush Holdings Inc. Class A
MediaAlpha Inc. Class A
MeridianLink Inc.

Nextdoor Holdings Inc.
EverCommerce Inc.

Enfusion Inc. Class A
Rackspace Technology Inc.
Rumble Inc.

Unisys Corp.

Blend Labs Inc. Class A
Telos Corp.

Aeva Technologies Inc.
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861,103
3,256,085
1,881,220
4,809,708
3,190,300
2,480,841
2,443,840

650,541
1,014,916
1,843,947
1,629,590
2,544,445
2,593,580

923,756
3,607,856

567,637

942,902

941,862
1,054,545
3,864,310
1,518,940
1,062,034

637,056
2,089,311
3,441,103

511,606
1,250,385

642,124
1,109,162

947,747

406,013
1,874,349
1,055,350
3,148,383
3,578,058

880,318

577,059

787,318

609,641

417,086
2,726,473

746,906

533,461
1,630,670

718,652

829,663
2,753,846

605,963
1,686,650

22,983
22,793
22,669
20,922
20,290
20,268
19,795
19,009
18,806
18,698
16,752
16,615
16,210
15,048
14,828
14,520
13,757
13,666
13,509
13,332
13,276
12,829
12,716
12,243
11,803
11,741
11,704
11,301
11,247
10,416
10,126
10,121
9,319
8,815
8,695
8,451
7,652
6,409
6,066
5,727
5,617
5,557
5,159
4,810
4,276
4,240
3,966
3,084
2,294



* 1

SecureWorks Corp. Class A
Skillz Inc. Class A

1.3 )

Ciena Corp.
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206,352 1,319
2,039,464 1,033
12,222,944

3,817,021 194,592
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( )
Frontier Communications Parent Inc. 6,312,837 160,851
Iridium Communications Inc. 2,913,535 149,756
Juniper Networks Inc. 4,181,085 133,628
Cable One Inc. 149,671 106,545
Calix Inc. 1,433,219 98,075
Lumentum Holdings Inc. 1,669,318 87,088
Lumen Technologies Inc. 13,336,464 69,616
Cogent Communications Holdings Inc. 1,113,359 63,551
Viavi Solutions Inc. 5,832,201 61,296
Viasat Inc. 1,850,184 58,558
InterDigital Inc. 764,286 37,817
CommScope Holding Co. Inc. 5,099,900 37,484
ADTRAN Holdings Inc. 1,800,861 33,838
Infinera Corp. 4,817,844 32,472
Telephone & Data Systems Inc. 2,599,330 27,267
Altice USA Inc. Class A 5,572,579 25,634
Globalstar Inc. 18,561,973 24,687
Shenandoah Telecommunications Co. 1,226,331 19,474
EchoStar Corp. Class A 867,834 14,476
ATN International Inc. 284,319 12,883
NETGEAR Inc. 707,382 12,811
WideOpenWest Inc. 1,355,333 12,347
Gogo Inc. 819,794 12,100
8x8 Inc. 2,734,038 11,811
Xperi Inc. 1,066,674 9,184
fuboTV Inc. 4,782,887 8,322
United States Cellular Corp. 336,432 7,015

1,523,178

3.8 )

Atmos Energy Corp. 3,630,512 406,872
Essential Utilities Inc. 6,082,365 290,311
Pinnacle West Capital Corp. 2,915,133 221,667
OGE Energy Corp. 5,158,303 204,011
UGl Corp. 5,402,924 200,286
NRG Energy Inc. 5,936,029 188,884
Clean Harbors Inc. 1,323,607 151,050
National Fuel Gas Co. 2,357,198 149,211
IDACORP Inc. 1,302,779 140,505
Sunrun Inc. 5,216,380 125,298
Evoqua Water Technologies Corp. 3,138,695 124,292
New Jersey Resources Corp. 2,483,514 123,232
Stericycle Inc. 2,375,286 118,503
Hawaiian Electric Industries Inc. 2,820,753 118,049
Black Hills Corp. 1,676,765 117,944
Portland General Electric Co. 2,299,484 112,675
South Jersey Industries Inc. 3,155,411 112,112
PNM Resources Inc. 2,211,604 107,904
Ormat Technologies Inc. 1,227,556 106,159

ONE Gas Inc. 1,395,000 105,629
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Casella Waste Systems Inc. Class A 1,306,106 103,587
Southwest Gas Holdings Inc. 1,636,365 101,258
ALLETE Inc. 1,472,832 95,012
Spire Inc. 1,285,150 88,495
NorthWestern Corp. 1,488,770 88,344
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( )
American States Water Co. 952,332 88,138
California Water Service Group 1,412,647 85,663
Avista Corp. 1,900,971 84,289
Clearway Energy Inc. Class C 2,118,242 67,508
MGE Energy Inc. 931,788 65,598
Sunnova Energy International Inc. 2,516,732 45,326
Northwest Natural Holding Co. 904,395 43,040
Clearway Energy Inc. Class A 891,374 26,670
Excelerate Energy Inc. Class A 526,288 13,184
Harsco Corp. 2,047,900 12,881
NuScale Power Corp. 1,002,818 10,289
4,243,876
$97,591,174) 111,883,747
a.s )
1.8 )

Vanguard Market Liquidity Fund, 4.334

( $2,012,495) 20,132,780 2,013,077
(101.3 )
$99,603,669) 113,896,824
(-1.3 ) (1,426,527)
(100 ) 112,470,297
(15,085,641 )
1,357,522,000
1,483,949,000 1,475,911,000

8,038,000

CVR Contingent Value Rights
REIT Real Estate Investment Trust
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«
E-mini 2000 2023 2,997 265,370 (4,010)
E-mini S&P 500 2023 160 30,888 (863)
E-mini S&P 400 2023 1,274 311,187 (5,344)
(10,217)

« )
ACI Worldwide Inc. 2023 31 BOANA 1,150 (4.515) 111 -
ACI Worldwide Inc. 2023 31 BOANA 1,108 (4.515) 107 -
ACI Worldwide Inc. 2023 31 BOANA 1,400 (4.515) 136 -
DXC Technology Co. 2023 31 BOANA 4,451 (4.515) - (492)

Ollie ™ s Bargain Outlet

Holdings Inc. 2023 31 GSI 15,228 (4.329) - (1,196)
Virtu Financial Inc. Class A 2023 31 BOANA 1,087 (4.515) - 79
Virtu Financial Inc. Class A 2023 31 BOANA 288 (4.515) - (1)
354 (1,788)

BOANA-Bank of America, N.A.
GSI-Goldman Sachs International.
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2021 12 31
(SEC)
N-PORT N-PORT
SEC (www.sec.gov)
(99.3 )

4.1 )
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

*

124/317



EDINETOOOO

OO000D0O000DO00DO00O0O(EL4945)

Ooooooooooooooooooad

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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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

127/317

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.
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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.
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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

135/317



EDINETOOOO
OO000D0O000DO00DO00O0O(EL4945)
Ooooooooooooooooooad

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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3,668,699
2,639,329

573,282
1,291,739
1,113,978
1,294,158
5,722,757
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24,544
24,097
23,883
23,484
22,725
22,143
21,518
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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.
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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.
147/317

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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N

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
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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
(18,852,027 )
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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2022 12 31
97,591,174 111,883,747 15,006,967
2,012,495 2,013,077 270,014
113,896,824 15,276,981
4,348 583
115,713 15,521
42,119 5,649
1,749 235
92 12
133,852 17,954
52,258 7,009
354 47
114,247,309 15,323,992
102,522 13,751
1,483,949 199,042
183,350 24,593
2,334 313
3,069 412
1,788 240
1,777,012 238,351
112,470,297 15,085,641
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2022 12 31
106,928,661 14,342,341
5,541,636 743,300
112,470,297 15,085,641
4,821,214
0.001 423,918 56,860
87.93 11,794
ETF
221,196,272
0.001 40,592,992 5,444,738
ETF 183.52 24,616
511,098,386
0.001 44,944,377 6,028,389
87.94 11,795
197,453,652
0.001 17,362,758 2,328,867
87.93 11,794
36,036,312
0.001 9,146,252 1,226,787

253.81 34,044

163/317



EDINETOOOO
OO000D0O000DO00DO00O0O(EL4945)
Ooooooooooooooooooad

164/317

2021 12 31
95,237,674 139,631,720 18,728,803
2,098,079 2,098,349 281,452
141,730,069 19,010,254
4,476 600
10,429 1,399
39,669 5,321
302,979 40,639
126,302 16,941
247,409 33,185
9,302 1,248
142,470,635 19,109,586
214,255 28,738
1,372,627 184,110
329,208 44,157
2,869 385
313 42
952 128
1,920,224 257,560
140,550,411 18,852,027
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2021 12 31
101,627,703 13,631,324
38,922,708 5,220,703
140,550,411 18,852,027
5,711,702
0.001 618,849 83,006
108.35 14,533
ETF
221,917,515
0.001 50,187,261 6,731,617
ETF 226.15 30,333
509,983,289
0.001 55,265,634 7,412,779
108.37 14,536
201,548,211
0.001 21,840,526 2,929,470
108.36 14,534
40,406,127
0.001 12,638,141 1,695,154

312.78 41,953

165/317



EDINETOOOO
OO000D0O000DO00DO00O0O(EL4945)
Ooooooooooooooooooad

2022 12 31
1,741,876 233,638
12,171 1,632
82,164 11,021
1,836,211 246,291
2,241 301
777 104
ETF 16,945 2,273
19,930 2,673
6,118 821
2,480 333
27 4
ETF 2,206 296
1,968 264
563 76
295 40
742 100
37 5
2 0
ETF 1,325 178
651 87
239 32
83 11
44 6
31 4
56,704 7,606
(133) (18)
56,571 7,588
1,779,640 238,703
3,828,657 513,538
(127,457) (17,096)
(30,848) (4,138)
3,670,352 492,304
(30,101,161) (4,037,469)
(25,693) (3,446)
(9,784 (1,312)
(30,136,638) (4,042,227)
(24,686,646) (3,311,220)

38,000
11,601,000 (282,000) 2,000
312,000

6,957,448,000
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2021 12 31
1,736,992 232,983
615 82
44,823 6,012
1,782,430 239,077
4,133 554
1,167 157
ETF 18,074 2,424
22,420 3,007
6,953 933
2,827 379
42 6
ETF 2,052 275
1,905 256
630 85
181 24
788 106
39 5
2 0
ETF 1,233 165
693 93
277 37
78 10
42 6
63,536 8,522
1,718,894 230,555
10,390,008 1,393,612
128,976 17,300
(23,405) (3,139)
10,495,579 1,407,772
8,203,160 1,100,290
1,778 238
943 126
8,205,881 1,100,655
20,420,354 2,738,982
19,000
615,000 99,000 21,000
140,000

8,887,919,000
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2022 12 31 2021 12 31
1,779,640 238,703 1,718,894 230,555
3,670,352 492,304 10,495,579 1,407,772

(30,136,638)  (4,042,227) 8,205,881 1,100,655

(24,686,646)  (3,311,220) 20,420,354 2,738,982

(6,214) (833) (8,073) (1,083)

ETF (624,299) (83,737) (596,413) (79,997)
(686,977) (92,144) (684,429) (91,802)

(267,947) (35,940) (275,247) (36,919)

(147,092) (19,729) (153,202) (20,549)

(1,732,529) (232,384)  (1,717,364) (230,350)

(85,166) (11,423) (201,756) (27,062)

ETF 14,486 1,943 6,570,091 881,246
58,508 7,848 234,027 31,390

(448,033) (60,095) (197,115) (26,439)

(1,200,734) (161,054) 799,184 107,195

(1,660,939) (222,782) 7,204,431 966,330

(28,080,114)  (3,766,386) 25,907,421 3,474,962

140,550,411 18,852,027 114,642,990 15,377,064
112,470,297 15,085,641 140,550,411 18,852,027
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12 31
2022 2021 2020 2019 2018

108.35 93.20 79.35 63.21 70.76
1.256 1.230 0.928 0.832 0.967
(20.439) 15.130 13.897 16.319 (7.552)
(19.183) 16.360 14.825 17.151 (6.585)
(1.237) (1.210) (0.975) (1.011) (0.965)
(1.237) (1.210) (0.975) (1.011) (0.965)
87.93 108.35 93.20 79.35 63.21

-17.71 17.59 18.96 27.22 -9.43
424 619 709 754 3,332

0.17 ® 0.17 0.17 0.17 0.17

1.34 1.17 1.26 1.14 1.34

14 17 22 16 15

0.17
ETF
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ETF
12 31
2022 2021 2020 2019 2018
226.15 194.54 165.64 131.94 147.71
2.891 2.769 2.262 2.298 2.239
(42.700) 31.637 28.863 33.707 (15.808)
(39.809) 34.406 31.125 36.005 (13.569)
(2.821) (2.796) (2.225) (2.305) (2.201)
(2.821) (2.796) (2.225) (2.305) (2.201)
183.52 226.15 194.54 165.64 131.94
-17.60 17.72 19.08 27.37 -9.30
40,593 50,187 37,492 27,442 20,914
0.05 2 0.05 0.05 0.05 0.05
1.49 1.25 1.47 1.49 1.46
14 17 22 16 15

0.05
ETF
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12 31
2022 2021 2020 2019 2018
108.37 93.22 79.37 63.23 70.78
1.383 1.358 1.029 1.108 1.067
(20.461) 15.131 13.887 16.136 (7.563)
(19.078) 16.489 14.916 17.244 (6.496)
(1.352) (1.339) (1.066) (1.104) (1.054)
(1.352) (1.339) (1.066) (1.104) (1.054)
87.94 108.37 93.22 79.37 63.23
-17.61 17.73 19.11 27.37 -9.31
44,944 55,266 47,313 42,386 31,382
0.05 ° 0.05 0.05 0.05 0.05
1.48 1.29 1.40 1.50 1.46
14 17 22 16 15

0.05
ETF

171/317



EDINETOOOO
OO000D0O000DO00DO00O0O(EL4945)
Ooooooooooooooooooad

12 31
2022 2021 2020 2019 2018
108.36 93.22 79.37 63.22 70.78
1.392 1.367 1.034 1.101 1.076
(20.461) 15.123 13.889 16.161 (7.575)
(19.069) 16.490 14.923 17.262 (6.499)
(1.361) (1.350) (1.073) (1.112) (1.061)
(1.361) (1.350) (1.073) (1.112) (1.061)
87.93 108.36 93.22 79.37 63.22
-17.60 17.73 19.12 27.40 -9.32
17,363 21,841 18,957 17,337 14,454
0.04 2 0.04 0.04 0.04 0.04
1.49 1.29 1.41 1.49 1.47
14 17 22 16 15

0.04
ETF
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12 31
2022 2021 2020 2019 2018
312.78 269.07 229.09 182.49 204.30
3.998 4.029 2.988 3.186 3.102
(59.013) 43.607 40.111 46.645 (21.825)
(55.015) 47.636 43.099 49.831 (18.723)
(3.955) (3.926) (3.119) (3.231) (3.087)
(3.955) (3.926) (3.119) (3.231) (3.087)
253.81 312.78 269.07 229.09 182.49
-17.60 17.75 19.13 27.40 9.30
9,146 12,638 10,172 8,846 7,866
0.03 2 0.03 0.03 0.03 0.03
1.48 1.32 1.41 1.49 1.48
14 17 22 16 15

0.03
ETF
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1940

ETF
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COVID-19

2022 12 31
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FSA

FSA

0.40
4,348,000
FSA 1.74
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2022 12 31
133,000 ( 0.01 )
2022 12 31
111,883,316 431 111,883,747
2,013,077 2,013,077
113,896,393 431 113,896,824
354 354
10,217 10,217
1,788 1,788

10,217 1,788 12,005
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6,961,897

(6,961,897)

(8,236,193)

(1,492)

13,779,321

12 31

2022 2021

1,732,529 1,717,364

1,732,529 1,717,364

2022 12 31

100,117,503

32,734,530
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(18,955,209)
13,779,321

2022 12 31 28,704,177,00

29,965,967,000

12,017,822,000 12,879,056,000

1940 17a 7

2022 12 31
3,403,611,000 776,426,000 311,718,000
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2022 12 31 2021 12 31
35,984 380 83,822 804
6,214 70 8,073 77

(127,364) (1,341) (293, 651) (2,772)

(85, 166) (891) (201, 756) (1,891)
ETF

12,638,116 65,853 19,022,966 85,746

(12,623,630)  (66,575) (12,452,875)  (56,550)

ETF 14,486 (722) 6,570,001 29,196

5,970,913 63,999 8,639,338 82,503

610,188 6,862 609,812 5,775

(6,522,593)  (69,746)  (9,015,123)  (85,813)

58,508 1,115 234,027 2,465
2,809,736 30,018 4,948,740 47,094
252,294 2,838 260,028 2,463

(3,510,063)  (36,950)  (5,405,883)  (51,369)

(448,033) (4,094) (197,115) (1,812)

1,096,807 4,082 3,027,331 9,968
147,006 572 153,202 502
(2,444,547) (9,024)  (2,381,349)  (7,870)

(1,200,734) (4,370) 799,184 2,600

2022 12 31
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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
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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

188/317
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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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Small-Cap Indes Fund

Financial Statements

Schedule of Investments
As of December 31, 2022

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 M-PORT. The fund's Form M-
PORT reports are available on the SEC's website at wiwhw sac gov.

Market
W ahue-
Shares (5000)

Cemmon Stocks (259.5%)

Basie Materals (429}

Steel Dynarnics Inc 4 AT 544 419870
Fekance Steef & Aluminum Co 1512184 306,129
' Cleveland-Cliffs Inc 13,278,097 213810
Alcoa Corp 4 558 984 207,798
Foval Gald Ime 1 ESL A 190 656
Ciin Corp 3578002 186 &5
RBC Beanngs InC T4T 819 156,558
Valvoine Inc 4499 337 146,900
Comrnencial Metals Co ke hipch gl 146,050
United States Steel Corp 5432583 136,086
Ashlznd Inc 1,255 539 135019
Univar Salutions Inc 4,204 a8 133 696
Hexeed Coep. 2,168 842 127 536
Huntsman Carp 445 138 122417
UFP Industnies Inc 1,508,738 119,568
Tirrken Co 1 686 a17 1912
Chemours Co 3.BE8 490 118,085
Bement Solutians Inc 5613718 102,114
Balchem Corp. B27.988 101,105
Cabot Corp 1,451 343 97,008
Levent Corp 4 B2 7968 91835
Hecla Mining Co 14 B40 832 82516
MueBer Industnes Inc 1,381 885 82,126
Aviert Corp 2343 708 79,109
Zensient Technologies Caorp 1,063 149 78593
Boige Cascade Co 1016507 B9 B0
d WP M ateriats Corp 2,744 353 BB 845
InnEspec Ing 38,126 65,639
Ingevity Comp G14 739 64434
Newharket Corp 190,711 54332
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Masket
Walue-
Shares ($000)
Stepan Co. 44115 57826
Cuaker Chemical Corp 6523 57835
Arconic Corp 2514 835 55330
Sootts Miracke-Gro Co 1,070,803 52,030
Minerais Technologies inc B36. 0492 50,768
Materion Corp 528885 46790
Carpenter Technalagy Corp 1,243 297 46,112
Westiake Corp. 410,751 42118
Tronox Holdings pic 2585002 40,824
Wethingbon Indusines Inc 768,512 38703
Compass Minerals intemational [nc. EBBO0.503 38,10
Fanzer Alurninum Carp 410,727 .19
Mty Holdings Inc 1415.738 29,589
GrafTech Intermational Lid 4958 Ba5 35603
Coeur Mining Inc. B515,072 2180
Ectvyst Inc 2,181 B36 19,329
Schntzer Steel Industnes Inc. Class A B20,320 18,013
Foppers Haldings Inc 511,593 14427
Century Alurminum Cao 1,784 542 10,584
" Atz Inc. 5871689 Bgas
4,729,804
Consumer Discretionary {14.3%)

Liberty Media Conp -Libesty Farrmeda One Class
C 5071387 303,168
Ararmark 6,666,843 275811
: Deckers Cutdoor Carp. B81.935 272,01
Senrice Corp. Intemabionsl 364,03 280,73
Five Belmw Inc 1358674 240,309
Tapestry Inc & 208 606 235424
' BJ's Wholessle Club Holdings Inc 34563833 229,187
' Wymn Regorts Lid 1481 647 204 581
Wllizeme-Sonoma Inc. 1,714 922 197,079
Capn Holdings L. 3377 489 193,598
Churchill Downs Inc. BET 377 183,330
Foor & Decor Holdings Ine. Class A 2587 574 180,889
Dick’s Spartng Goods Inc 1464847 176,208
Panet Faness In. Class A 7143 345 169,358
Interpublic Growp of Cos_ Inc, 5,005 439 166,733
Gentex Conp. 6044 253 164827
Crocs Inc 1511372 163879
hattel Inc 9,131 503 162,903
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Masket
Walue-
Shares ($000)

Windham Hotels & Resorts Inc 2275810 162,184
Mescstar Media Group Inc. Class A 423,046 161,561
Tecas Rosdhouse Inc Clags A 1,724.302 156818
heurphry LISA Ing 523,846 146 A84

HE&R Block Inc 4,005.778 146,231

: Skechers USAInc, Class A 34581011 145,068
Paal Corp. 4778490 144511

Littas Metars ine. Class A 704,392 144 215
Macy's Inc 6,982 420 144,187
Terrpur Sealy Internabonal inc 4,185 18 143,880
Palars Inc 1418714 143,190

Light & Wondes nc. 2413848 141,440
Harlgy-Dipadann Ine. 3388923 1410621

Alaska Air Group Inc 3,268,146 140,334

Tall Brothers Inc. 2,774,009 138473

: 184 Inc. 3446 597 137 283
SiteOne Landscape Supply Inc. 1,162,276 136,352
L-Haul Holding Co. 7448822 134 536
Nonwegian Cruise Line Holdings Lid 10,857 805 132200

New York Times Co, Class A 4,020 992 130814
Mewell Brands Inc 3581181 125452

‘ail Resonts inc 519481 123814

iy GarmeStop Corp, Class & BET1.551 123,157
3 FH 458474 122,500
TEGMA Inc 5753570 121818
Marnott Vacabons Worldwide Corp EBBBGSE 118804

: Penn Entetanment Inc 3,068 737 118,703
PvH Comp 1 6ED 514 118827

Bath & Bady Works Inc 2785085 117.785

" Draftitings inc. Class A 9830427 1112849
Leggett & Platt Inc. J413 8999 110084
Aurbabatof (R 1021 109,632
Academy Spons & Cutdeors Ing, 2054 482 107,842
Amernican Airflines Groug Inc 8372838 106500

Hyatt Hotels Comp. Class A 117741 106493
Wingstop Inc TT0.876 106,033
Azbury Autarratee Group Ing. 57013 102,29

Ralph Lauren Conp. Class A 852831 1008486
Choece Hotets Inbematanal Inc. BE2 840 100547
Wendy's Co. 4,381 080 99370
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Small-Cap Indes Fund

Masket

e

Shares ($000)

D Fox Factory Holding Corp 1,088 058 949 355
Whirlpoo! Corp. 702,248 99,340

Thir | ncheianies Ing 1313965 99,19

Boyd Gaming Comp 1,747 252 95,316

] Wistean Carp 725,165 S ETI
Lear Comp TE1.439 84441

' Eright Harizang Farrily Solutions Ing 1 483 001 93,893
YETI Holdings Ine. 213 91 805

Foot Locker Inc 2404 056 40,849

Lyft Inc. Class A 8,170,890 20,044

i Aovis Budget Group Inc 534,113 87,557
Mentage Homes Carp 842789 86,873

Hiton Grand Vacabons Inc 1233 85630

Grand Camyon Educabon inc BOZ.481 84,140

Taylor Momson Home Corp. Class A 2E51 854 80484
Mational Vision Haldings Inc 2033342 78812
Chegg Inc. 3071 432 17615

Sgnet Jewielers Lid 1132027 16,978

‘Wheld Whesting Entertainment Inc, Class & 1,116,335 TEA31

Fohl's Corp 3,005,208 7580

: CotyInc Class A 8,761,140 74995
Madison Square Garden Sparts Corp. 408,300 74835
Goadyear Tire & Rubber Co 7,268 264 734878

Travel + Leisure Co 1,888 578 7241

! Skeyline Champion Corp 1,303 381 71,772
eif Beauty Inc 1,285 835 71,860

d Topgol Callzway Brands Corp 357215 70,549
Colurnbia Sportsvear Co BO0 247 70,088
Canter'zing 434 085 60882
Gapinc 6,113 567 689561

' Heden of Troy Ltd 618,155 69,560
Papa Joh's Intemational e 819208 87429
Victona's Secrel & Co 1,664,039 G741
Wayfar Inc. Class A 1,883 305 65 560

Group 1 Autormotive Inc 356 846 84,372
Panshe Automotive Groug Inc, 551,124 B3.341

KB Horme 1,984 444 63205

Cilie's Bangam Outlet Holdings nc 1,312 887 61,495

! Peloton Interactive Inc. Class A 7674 332 60,935
Amencan Eagle Outfitters Inc. 4,348 147 60872
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Small-Cap Indes Fund

Masket
Walue-

Shares ($000)
Rush Enterpizes inc. Class A 1,148,733 60,056
: Hertz Global Holdings Inc 3871770 58,587
Seven Madden Lid 1 B0E 037 51,11
LO Industries 622477 57,548
1 Hanesbrands Inc 8,950 996 57,183
Kontoor Brands Inc 1428138 57151
Graharm Holdings Co. Class B 93923 56,744
Gentherm nc. B55.403 55849
B AME Entertainment Holdings Inc. Class A 13,700 558 55,762
Corman Products Inc. BB 55543
! Sanos Inc 3.264.121 55,184
Spirt Axfines Inc. 2,604 8903 94639
Cracker Barmel Old Country Stare Inc 571134 54,109
JetBliue Airverys Corp 8345579 54079
Sabre Corp 460,780 52187
Red Fock Rlesots Inc. Class A 1,270,784 50824
Dana Inc 33M 318 50,297
Under Arrnaur Inc. Class A 4 B4T 004 49,248
Ducfingo Inc. Class A BES 056 48,71
: Seavviorld Entertainment Inc 805,288 48442
3 Tri Pointe Homes Inc. 2599 958 48,333
PowerSchool Holdings Inc. Class A 2055.3M 47438
Trgadvisar inc 2634 160 47 362
J LGl Homez Inc 510,089 47734
MDC Holdings Inc 1466 814 46415
COOF Comp 1,003,245 45538
Bloomn' Brands Inc 2,262 092 45513
Under Arrmaur Inc, Class C /035 509 44917
Strateqic Education Inc EET.A25 44417
2 Frontdaor inc 2,050 T35 43574
Inter Pafums Inc 431,730 43503
Johin Wiley & Sonsine. Class A 1,082 449 43353
L Leste's Inc 3537020 43,187
Six Flags Entertainment Ciorp. 1821 11 42,343
Drtven Brands Holdings Inc 1.508.713 41,130
Millerknall Inc. 1,846,878 40,504
Shake Shack Ine. Class & 961,508 /AN
Cheesecake Factory Inc 1,258 852 39812
' MNordstram Inc. 2 468 853 39844
g Adtalem Global Educabon Inc 1,111,443 39,456
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Masket
e
Shares ($000)

PriceSmart Inc. B37.032 J|.ma
: Knowdes Conp. 733490 38,480
Derve & Busters Entertainrment Inc 1,058 443 37 440
Lrban Qutftters Ing 1,543,737 g
Laureate Education Inc, Class A, 3818244 36,73
Monro Inc. B10.538 36 836
' KAR Auction Seraces Inc 2,505 034 38620
Jack in the Box Inc 535437 36533
Crdord Industries inc, 389547 38,798
Erinker International Inc 1,134 565 36204
! Central Garden & Pet Co. Clags A 1,007,784 36,079
Bucke Inc. 774,384 335,19
Leva Strawss BCo, Class A 1244 397 34833
Acushnet Holdings Comp. B14.073 34 568
Sally Beauty Holdings Inc 2,758 105 34,533
e CQuantumScape Corp. Class A 5970877 33855
Stride Inic 1,053,379 32,850
' Oiiard's Inc. Class A 101,603 32840
W Rohot Comp, EB8519 32X
L Fisker Inc. Class A 4,385 503 31,855

Liberty Media Corp -Libery Formula One Clags
. EGT 480 Nngn
' Madison Square Garden Entertainment Comp. B77.705 30476
N Dutch Bros Inc. Class A 1,036,180 9,774
Coursera Inc TA54 894 9043
o Lurmnar Technologies Inc. Class & 818740 28803
HNI Corp. 10%2 533 28,788
Scholastic Corp 705,729 27,848
Abercrombie & Fitch Co. Class A 1.210.540 7733
Rent-A-Certer Ing 1,219.223 27493
Allegiant Travel Co. 402 526 7385
La-Z-Bay Inc. 1,108,780 25,302
ACW Auctions Inc. Class A 3,032 032 4893
Dwne Brands Global Inc. 3B3.755 24,1
] Caveo Industries Inc 10am7 24 B85
: Cinemark Holdings Inc. 2,785 B45 24,212
Boot Barn Holdings Inc. 341N 24015
'-‘ Revolve Group Inc. Class A 1,049 769 23368
Sturm Ruger & Co, Inc. 455,185 Pl
Overstock com Inc 1.178 858 g
hatthews Intemational Corp, Class A 7418497 251
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Small-Cap Indes Fund

Masket
e

Shares ($000)
0 Carscomnc 1,631 038 22 454
Wobverine Wdd Wide Inc, 207,183 22,118
Figsing. Class A 32719476 2o
amencan Asde & Manufacturing Holdings Inc 2804 038 1908
' Canmping World Hodfings Inc. Clags & 773 21.807
: PROG Holdings Inc 1,288,101 FANEE
' Skt Inc. 120330 1528
Lidenmy ne 2003079 naxn
BW Scrpps Co, Class A 1,567 385 0574
Saonic Autgmodive Inc. Classa, 411137 20,256
i Patco Health B Welness Co. Inc. Class A 2,055,583 18487
" Sweetgreen Inc. Class A 2,131 568 18,168
B Mister Car Wiéash Inc 1,964,762 18,133
! FKrispy Kreme [nc. 173503 17810
Wista Cutdoor Inc 128825 17,7681
HeartM edia Inc. Class A 2823950 1731
Lsans Gate Ertertanment Comp. Class B 3,185 391 17,747
o Portillo’s Inc. Class & 1,038,085 16,938
GoProlnc, Class A 3,341 004 16638
Sindair Broadcast Group Inc, Class A 1,063,296 16,492
Sreslcaze Inc. Class A 2,258 842 15878
BJ's Restaurants inc. 572633 15,108
Life Teme Group Holdings Inc. 1,250 841 14 881
Intarface Inc. Class A 1 A58 871 14,184
Guess? Inc 701271 14,509
G-t Apparel Group Lid 140,051 14,258
: Cwrate Retai Inc. Class A 8,569,951 14,132
il Corsair Gaming Inc 1,035 542 14 054
U-Haul Holding Co 32801 14017
d Sleep Number Comp 538573 13,2482
' Pashrrark Inc. Class A 772689 13818
M Beredera Corp 230,099 13,347
Sun Country Aidines Holdings Inc B4 13073
Hawaiian Holdings Inc, 1,258 B11 12813
Designer Brands Inc. Class A 1,310,208 12814
Integral Ad Soence Holding Corp. 1387443 12,198
A Ine. 181,575 11,988
B Carvana Co. Class & 2456974 11,848
AMC Nebworks Inc. Class A 730404 11445
Big Lotsinc 708542 10418
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Masket
e
Shares ($000)

Caleres Inc 446,323 9544
" SES Al Corp. 3,148 358 9411
Clear Channel Cutdoor Holdings e 9,199, 786 9650
Luons Gate Entertainment Corp, Clags A 1,608,720 R
2 Vizio Holting Corp. Class & 1.218.023 2026
2 Eriplay Corp. Class & EES B45 8935
' Central Garden & Pet Co. 234,175 REL]
Frentier Group Haldings Inc B41.862 85494
B Canoo I nc 6,360 382 7848
Genesco ing 160021 7.354
! Ciontecal ogic Inc. Class A 14,833 843 1.1
Chilldren's Place Inc 159,430 5808
3 Arhaus Inc. Class & 46,121 5325
o Crricut Irec. Class A 562032 5210
Global industnal Co 218,342 5.138
Smith & Wiezson Brands Inc BBA. 769 5,119
Rush Strest Interacive Inc 1404 337 51044
™ Oream Finders Homes Inc. Class & 544 478 4,715
Zumiez Inc ‘200 8BS 4382
: AngiInc. Class A 1,731,258 4,088
1 Webarinc ClassA 4788607 3853
Vacasa Inc. Class A 3,02t 350 3807
Rush Enterpnsesinc, Class B 65,308 35735
e Bed Bath & Beyond Inc 1435420 3503
' Stitch Fax Inc, Class A 980,374 3080
Allpirdz Inc. Class A 1,238,131 2539
d Cardiytics Inc 405831 148
Latham Group Inc. E1TaTa 1,700
Erilliant Earth Group Inc. Class & B0B54 1133
15,061,329

Censumer Staples [3.5%)
Bunge Lid 3850730 385,045
: Daring Ingredients inc 4,120 548 258,464
i Performance Faod Group Co. a0u1 1 23410
Casey's Genersl Stores Inc 850 852 215385
LS Foods Holding Com 5,215,146 177419
Lamib Westan Holdings inc 1,852 852 165,580
Ingredian Inc 1,604 654 157,144
Flowers Foods Inc 5,168 39 148 540
Past Holdings Inc 1,358 922 122 556
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Small-Cap Indes Fund

Masket
Walue-

Shares ($000)
Motson Coors Beverage Co. Class B 2,370 593 119,557
: Cetsius Holdings Inc 1,080 230 112347
Lancaster Colory Com. 486 915 98,041
Simply Good Foods Co 2,530 903 97013
: BellFing Brands inc 3464 598 88,832
2 Sprouts Farmers Market Inc, 2,727 405 88,285
' Baston Beer Co Inc. Class A kTR 78,153
Hoste 55 Brands Ine. Clags A 3948 538 70
TreeHouse Foods Inc 1,445 004 71,355
Grocery Gutlet Holding Comp 2255838 65848
Spectrurm Brands Haldings Ing 1,050 530 64 028
Freshpet Inc. 1175474 52,030
Energizer Holdings Inc 1,836 346 61,629
Coca-Cola Consolkated Inc 118,561 0,746
United Matural Foods inc 1543445 58,7147
WO-40 Co. 9871 56,403
CalMaine Foods Inc. 1023521 55,731
Edgewell Personal Care Co 1.325.455 51083
Hu Skin Enterprizes Inc, Class A 1,208 705 51,001
J & J Snack Foods Corp. T8 44,482
Reynolds Consurner Products Inc 1,351 844 40524
Wectar Group Lid, 3,380 027 40,708
Herbaiife Mutrition Lid 2521 888 37528
) Ham Celestial Growp Inc 2,301 335 a7.x38
‘Weis Markets Inc 415871 ¥ m
Medifast Inc. 281577 32480
Universal Corp. E01.128 .78
Lhz Brands Ing 1,760 904 280M
National Beverage Corp B01.184 7873
Andersons Inc 176968 27,188
Fresh Del Monte Produce Inc 8B86.272 25830
Seaboard Corp 5995 12595
¥ Beauty Health Co 2,358,188 21513
Filgrirr's Pride Corp 813712 11842
' B&G Foods Inc. 1 B4B 855 20,540
Duckhoem Portfola Inc 1,187,282 19673
" Beyond Meat Inc. 1478173 18,198
Tootse Roll Industries Inc. 415,264 17674
USANA Health Sciences Inc 286 873 15,799
} Sovos Brands Inc 810,575 13,085
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Masket
e
Shares ($000)

ACCO Brands Com 2,307 495 12,889
: Claplex Hoidings Inc. 1,255 291 6540
iy BRC Inc. Clags A 1055317 6448
‘ital Famns Inc 481 4 8497
2 Fresh Market Inc. 703,534 -
3.892.936

Energy (6.0%])
Tanga Resources Comp 5,832,853 42815
" First Salar Inc. 7 E0D 5684 390,887
APA Com. 8.284 019 386,698
Cranbiv Ine, 6,305 543 324374
Chesapeake Energy Comp 3271949 809 486
NOW Inc 10,021,137 211431
f Antero Resources Corp 6,573 046 203,700
HF Sindlair Corp. 3520234 187,854
Texas Pactic Land Corp 9327 185 551
Southwestern Energy Co, 8434 837 166,344
Matador Resources Co, 2842 366 165,553
Murphy Ol Comp. 3805251 163,584
FOC Energy Inc 2374110 150,708
ChasnpionX Corg 5,136 698 148313
Range Resources Comp 5814 458 147 840
EQT Corp 4 2557768 143973
Choed Energy Corp 1018474 139,337
OT Midstream Inc 7492 835 137,757
FBF Energy Inc. Class A 3,054 455 124 561
Hedmench & Payna inc 2444 020 121,150
EM Energy Co 3,163 388 110,21
3 Denbury Inc. 1,219,033 106,040
Magnolia Od & Gas Corp. Class A 4,347 837 101,857
Patterson-UT Energy Inc 5586 518 %4073
Antero Madstream Caorp 8013784 86 464
Catfornia Resources Comp 1,603 039 82,366
Cattusine, Class A 1,554 531 78633
Peabody Energy Corp 2688 207 78367
Transocean Ltd 16,740 542 76,339
Crvitas Resaurces inc 1315828 18,2726
Equitrans Midstream Corp. 11,181 488 14,715
O Resources Corp 4417 533 74,334
Array Technologies Inc. 3683559 11205
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Wew Fortress Energy Inc. 1 ET6 B 684877
Arcasa inc. 1.245 884 B7.702
Linerty Energy Inc. Class A 4,224 132 67630
5 ChargeFaint Holdings Inc 70054873 66,767
Arch Resoures Ing 465906 86,527
: Calion Petroleurn Co, 1587423 58877
' Shoals Technologe s Group Inc. Class & 2232193 55,058
Alpka Metallurgical Resources Ing 30,185 51,117
Nobée Corp. ple 1,380,114 50913
NexTier Ciffield Solutions inc $3TT 06 40 546
Delek LIS Holdng s Inc 1,785,722 48484
Amemesco Inc. Class A B30,145 47434
Weatherfond Intemabonal plc 810,169 46,346
Waenar Met Coal Inc 1330914 48,103
Ciceanaenng Internabional Inc 258317 45,182
Permian Resources Corp. Class A 4 461 250 41938
Wibeld Fuel Services Corp 1,515,760 41428
Erneiva Inc. Tr4.621 41,032
SunPower Corp 2,243 957 40,454
: HNOWInC 2845 832 36,142
Archrock Inc. 4,008 552 36,006
" Stem Inc. 3781 57 33807
Comstock Resources Inc 2408303 33,030
: FuelCell Enrgy Inc 10,450,703 29,053
Sitio Royalties Comp 843,151 27,210
ProPetno Holding Corp, 2,506 580 25884
: MRC Global Inc 2,154,512 24,849
CVREnergy Inc 777,085 24334
Core Laboratories MY 1,184 888 Pl
2 Dt Cuip Inc, 830312 22580
RPCInC. .30 19849
L Fluente Energy tht. Class A 1,030,483 17807
3 Finetik Holdings Inc. Class A 444 054 14 5449
ProFrac Holding Comp. Class & 5B 067 143
Helx Energy Salutions Group Inc. 1 B58. 283 13,7114
Crescent Energy Co. Class A Ba5 324 11,83
Tellurian Ine 549 200 11003
~ Bvgo Inc. Class A 1,TEB 416 7845
g OPAL Fuelzinc. Class A 47574 110
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: Denbury Inc. Wamrants Exp. 918723 2 =
6,780,796

Financials {14.9%)
First Harizon Corp. 13,831,338 338888
Amencan Financal Group Inc 1,664,768 255845
Reinsurance Group of Armenca Inc 1,722,130 244 597
EastWest Bancorp Inc. 3631 817 23930
Comerica Inc 3374118 275,560
Whbster Fmancial Corp, 4483579 212,153
Irvesco Lid 11,718,023 210,807
LPL Financi & Holdings Inc. 874,192 210591
RenaissanceRe Holdings Lid 1,026 058 207454
CullenFrost Bankers Inc. 1481 087 199,358
First Citizens BancShares Inc. Class A 60859 197824
Commence Bancshares Inc. 7808 094 197 818
Cartyle Group Inc 6,558 093 195 693
Zmans Bancom WA, IBSS B 189,513
Signature Bank 1,621 355 186813
SE| Imvestrments Co 3,176 639 182,383
Liniem Group 4,361 023 178,933
Qi Repubhic International Conp 7056629 170418
Agzurant Ing 1,361 394 170,243
Ercnen & Erown Ing 2819022 166,297
Erie Indermnity Co. Class & 54,540 162,797
Prospenty Bancehares Inc. M 162448
Western Alliance Eancom 1665970 158,785
Vigya Financial Inc 2,503 539 153,952
Affiliated Managers Group Inc BT0575 153,768
' AGNC Imaestment Corp 14,728 558 152451
Stifel Financial Carp 2 B0t 558 151,853
SouthState Corp 1,850.429 148,535
Kinsale Capital Group Inc BEd4 934 147,757
Ll Carp 1,110,813 145816
News Yok Commuznity Bancorp Inc 16,651 283 143,107
Momingstaring 656,236 142,134
Jeffenes Financial Group Inc, 4,130 044 141578
Glacier Bancorp Inc 2854 063 141048
United Bankshares Inc. 3480 848 140 488
Staswood Property Trust Ing 1577674 138893
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Salective Insurance Group Inc 1,553,128 137823
Pinrace Financial Partners Inc. 1871473 137 368
Giobe Life Inc e 135858
i Nabanal Bancorp 756,767 135691
Frimenca inc 850,742 134 834
Synovus Finanoal Comp 3580477 133898
First Armencan Finanaal Comp 2534 503 132 856
Winitrust Financial Corp. 1 565 664 132330
Robinhood Markets Inc, Class A 15,642 003 12758
Valley Mational Bancomp 11,083 982 125424
Papular Inc 18737 12418
Lincofn Mational Comp 3825,240 120,533
First Financial Bankshares fnc. 3481 524 120,112
! Blue Ol Capital Inc. Class A 11,301 328 119,794
FNEB Corp. 9038418 117851
Cadence Bank 4,701,425 1154937
Bank OZK 2.BT7 598 115,278
Horree Banc Shane s Inc. 4982815 113,786
Houlthan Lokey Inc. Class & 1,284 497 111857
Hamewer Insurance Group Inc B24,706 111443
SM Comp B446.443 107,011
Hxis Capital Holdings Ltd. 1,863,331 108,357
Essent Group Lid 2536 407 102,504
Hancock Whitney Comp, 2067 590 101,502
Amencan Equity Irrestrment Life Hofding Co 2,208 403 100,747
Umpqua Heddings Corp 5,592 935 99835
Rithrn Capital Corp 12205427 4g,M18
MEC Investment Comp TR53.05 99490
Independant Bank Com 1,176 106 99299
Lazard Ltd Class A 2,760,195 95 845
DOneMain Holdings Inc 2834 008 344
Assured Guaranty Lid 1,468 500 91.429
BEnghthouse Finantis Inc 1,781 202 930
Ryan Speciaky Holdings Inc. Class A 2171473 90,138
White Mountains Insurance Group Lid 63017 83127
Blackstone Monmgage Trust Inc. Class & 4,163,103 88,556
" SoF Technologies Ing. 19,177 848 88,1739
CVB Finanoal Com 347219 8.1
Unied Community Banks Inc. 2,586 802 87840
Bvercore nc. Class A B00.523 8731
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Community Bank Systemine, 1,384 525 87,156
SerwsFirst Bancshares Inc. 1,258,758 86810
First Hawanan e 3,289 808 85667
Assocated Banc-Conp 3 6E0 481 B4, 982
Ally Financial Inc, 3464 593 84T
UMB Financial Corp 405900 83,178
FrstCash Haldings Inc. 854,764 824749
Femmper Carp 19817 80239
Janus Henderson Graup pic 3414 G55 A0.313
Amens Bancom 1,687 577 80,024
Banik of Hawaa Carp. 1,030,970 79,962
Federated Henmes Inc. ClassB 2178121 79,088
W Credt Acceptance Comp. 166,490 78943
First Imerstate BancSystem Inc. Class A 2018360 78,008
Texas Capital Bancshares Inc 1,285,770 17545
Pacific Premier Bancarp Inc 2448 149 17,2784
Radkan Group Inc 4,045 8486 FEAL
Cathay General Bancorp 1821442 4,797
Fuiton Financial Corp 4,315 849 12832
WEFS Financial Corp 1,586 821 71848
Easztarn Bankshares Inc 4,087 169 T06TE
PacWest Bancorp 335 471 69584
Germworth Finanoial Inc, Class & 12,768,622 67857
Atlantic Union Bankshares Comp 1,825,125 67 849
BankUnited Inc 1,560 931 67634
CNO Financial Growp Inc. 2847 B49 B7.354
Simrrans First National Cop. Class A 3008 043 87072
Jackson Financial Inc, Class A 1825507 66 288
Internatsinal Bancshames Comp 1 440 388 B54811
2 Mr Cooper Group Inc. 1,638.308 55 B85
Watker & Dunlop Inc EDB.OT 63417
Moeks & Co. Class A 18 N2 63,242
First Merchants Corp. 1,554,730 63,093
BO#¥ Financial Corp G0E 447 62843
Enstar Group Ltd. 267,791 61870
Columbia Banking System Inc 202841 61,036
First Bancorp 4 T56 625 60504
Fiper Sandier Cos. 436,558 56,835
Washington Federal Inc 1 B82 162 56457
First Fnancial Bancom 2321 488 56,250
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D Fexos Financial Inc. 1 488701 56,134
Banner Corp. BBED A 55874

Arbor Realty Trust o 4,158 336 563
Towne Bank 1,780,178 34,901
Independent Bank Group Inc. 402,158 54,702
‘WesBanco Inc, 1447 583 53 546

Park National Carp. arT a3 3076
Hamilton Lane Inc. Class A B29.535 5249
Renasant Comp 1,368 654 51,485
Artisan Parners Asset Management Inc. Class A 1,662 248 49370
Trustriark Corp 1413548 43,347

Wirte Finandial Inc. Class A 2380 578 48,580

Focus Financial Parners Inc Clags A 1,272 807 47 441
Northwe st Bancshanes nc. 3272166 45,745

MET Bancorp Inc. 1,048 800 45,530
Trupanion Inc. 848,080 45 081

' Claros Morbgage Trust Inc. 3,030,533 44 530
TPG Inc. Class A 1,554 805 43,765
Navient Comp. 2520 547 43,108

PJT Partniers Inc. Class A SEE, 104 41,718
BancFirst Corp 465801 41074
Mational Bank Holdings Corp. Class & BED 826 40,754
Cohen & Steers Inc B27479 40510

) ERF Group Inc. Class A 1582410 39,794
" Cannae Haldngs Inc 1 B0 956 39,441
Horace Mann Educaters Corp 1,053 821 34,3481
Preradent Financial Serdces Inc 1 B42 675 38,350

Apollo Commerncial Real Estate Finance Inc 3672392 w|an
Westamerica Bancorp B58.727 38EM

Hope Bancorp inc 2524 103 37 488

Eagle Bancorp Inc B22.4%33 36,248

Twa Harbors Ime strent Carp 2775 836 »B N7
Hiltop Haldings Inc 1,165 044 953
StepStone Group Inc. Class A 1,358,133 34,194

Wirbus Irvestrment Partners Inc. 177,028 33840

City Halding Co 363599 3347

CF G Bancorp 1,225 542 33,776
Berkshire Hills Bancorp Inc, 1,002,129 32854
Penmybac Financaal Services Inc. 580629 32,894

1 Chamera Imvestment Corp 5872181 2847
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E&T Bancaorp Inc. B54 132 2833
: PRA Group Inc 854 095 2.9
First Camrareseath Favancial Conp 2285747 ngaz
BGC Partners Inc. Class A 8,371,147 31,559
Erookling Bancorp Inc 2180 066 30848
Safety Insurance Group Inc. 360808 30,402
Employers Haldings Inc 700853 30,14
Blucors Inc. 1,172 082 9903
Ladder Capital Comp, Class A 2934 807 29485
Captol Federal Financaal Inc. 3365770 m|n4
' Compass Diversified Holdngs 1,581 375 28,824
PenmyMac Mortgage Imvestment Trust 2,281 259 28,399
HednetInc. Class A 306,591 17813
Encaore Capital Group Inc 572425 7442
' Frankliin BSP Realty Trust Inc 2.125.189 TA15
MFA Financial Inc. 2523.108 15538
Mercury General Comp. Maan 24.4M
ProAssurance Corp 1,380,537 24,793
LendingClub Corp 2,707 827 1381
" Upstart Heldings Inc 1,763 346 23,708
Tompkins Finandal Corp. 288 807 23,188
Heartland Financial LSA Inc. 484 815 1 ET0
Coturnbia Financial Inc 888,213 .385
Argo Growup Intermational Holdings Lid e1ama 107
TFS Financial Corp 1444 472 20,822
Enact Holdings Inc, 38,142 20,240
: Armbac Financial Group Inc 1,158,737 20,208
Fedwood Trust Inc 280050 18,743
' ARMOUR Residental REIT Inc. 3405 841 18,174
WisdomTree Inc 3,700 014 17 484
Nonthfield Bancarp lnc. 1107313 17427
KKR Feal Estate Finance Trust Inc 1.248.15 17397
g Lemonade Inc 1,247 555 17,068
Unéed Fire Group Inc G16.882 16877
Gaosehead Insurance Inc. Class A 480428 16841
Cpen Lendng Corp. Class A 7440735 16475
Starlne. 2172405 16,194
Kearrry Financial Coep, 1,567 028 15,905
Trumph Financial Inc 2908 548 14 544
BrightSpire Capital Inc. Class & 2,325 923 14,490
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D Palomar Holdings Inc 308852 13,848
Natonal Western LLife Group Inc. Class A 48842 13688
SirugPeant Lid 233N 13 562
Central Paciic Finangal Cop BEG,518 1347
B2 Silvergate Captal Com. Class A 775730 13498
" Riot Blockchain Inc. 3878873 13,153
' Assethark Financal Holdings Inc. 570816 13129
Clearwater Anahtics Holdings Inc. Class A 686802 12878
Leve Oak Bancshares inc 425011 12835
' Irvesco Morigage Capaal inc, 811,094 11,588
Broadrark Realty Cagital Inc 3,254 035 11534
Fi1linc. Class A 1,054 206 11,248
TRG RE Finance TrugtInc. 1585878 10,837
it MWarathon Digital Holdings Inc 2860177 9,182
Victory Capital Hofdings Inc. Class A 208800 8.238
GCM Grosvenar Inc. Class A | DEB 435 8,383
Crscar Health Inc. Class A 3,240,102 1872
' L Holdings Corp. Class A 2,146,598 7105
\Wheld Acceptance Cam 104,778 6000
L Hagerty Inc. Class A 531838 4471
i LendingTrea Inc 140,008 2948
loanDiepot Inc. Class A 1,300,428 2,148
iy Bakkt Holdings Inc 1547417 1841
Azzaciated Capital Groug Inc. Class A 42312 1,714
Gaoldman Sachs Group fnc 1 —_
16,767 878

Health Care (11.5%)
Bio-Techne Corp 444 488 335107
United Therapeutics Corp 1,174 346 326574
Newngonne Buosoiences Inc T4TTN7T 295 855
Sarepta Therapeutcs inc, 2,148 595 278438
2 Jazz Pharmaceuticats plc 1,541 322 245548
: Repligen Corp 1430671 242,727
i Exact Sciences Carp 4579614 226,737
Penumbra Inc 429 505 206 800
Novocwne Lid 3,704 393 138 387
) HaloTyme Therapeutics Inc 3483813 198,29
Chemed Comp. 83,102 195547
Acadia Healthcare Co_ Inc 2349112 192 967
Shackwave Medical Inc g31an 191,487

206/317



EDINETOOOO
O00000000000000000O(E14945)
Oooooooooooobooooooad

Small-Cap Indes Fund

Masket

Walue-

Shares ($000)

D Masimo Caorp 1,288 726 190,371
: Inzpire Medical Systems Inc. T44.433 187 508
Organon & Co 6553911 183 051

Eruker Comp 652,760 181,318
DENTSPLY SIRCMA Inc 5538 129 176,366
Encompass Health Comp. 25T 077 153,776

' Blanco Animal Heaith Inc. 12,282 331 149,357
Giobus Medical Inc. Clags & 1,984 356 148,121
Charles Faver Laboratonies International inc 655436 142 520
Ervvista Holdings Corp 4,201 074 141450

i Karuna Therapeutics Inc 708269 139,175
Tenet Heatthcane Corp. 2,785,849 135922
HeathEquty Inc 778,049 134,255
Exelods Inc ganm 133,309

lonis Prarmaceuticals Inc 3477112 13133
Enzign Group Inc 1,358,078 128,488
Medpace Holdings Inc EDOD. 928 127843
Apellis Pharmaceuticas Inc 741 7188 125,131

LHC Group Inc. 758,590 122818

: Option Care Health Inc. 3963 885 119875
Parrigo Co. pic 3468 108 118,785
Intra-Cellutar Therapies Inc. 2,196,167 18,71
Azenta inc 1832817 112538

: Alkerrres pht 4,233 591 110824
Unnversal Health Services Inc. Class B TE5,159 110861
Quidel Crtha Corp 1,276,344 109,344

: Natera Inc. 2 BE8 805 107.210
Fremer Inc. Class & 3,080 098 107 042
Cytokinetics inc 1318378 106,136

4 Arrowheasd Phammaceuticals Inc 2580311 105,087
' Mt Medical Systerms Inc. 1 465 559 103,568
Integra LifeScences Heldings Corp. 1,829,198 102 563
Haemonet:s Corp. 1,303,970 102,537
Syneos Health Inc. 2B51 449 97 155
Madrigal Pharmaceuticals Inc 330550 85842

1CL Meical Inc SB6.397 32440
Lanthews Holdings Ing. 1,773,550 90,380
Teladoc Heakh Inc, 3 755 094 94 808
Amicus Therapeutscs Inc. 1,238,730 88,385

J Vacoyte Inc, 1,831 607 47 826
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D agilon health nc 5,307 462 85 582
: 10X Genamics Inc, Class A 2.340 004 85270
iy Decierity Ine. Class A 2485359 83,442
Nengen Corp $,269 694 80,562

: Prestige Consurner Healthcare Inc 1,176 085 19883
: Aeonics Inc 1,276,310 79,808
' Litragerr: Pharraceutical Ing. 1,115,999 79,502
ILife Healthcare Inc 4,738 922 79,187
Tandem Dhabetes Care inc 1 E56. 703 74 469

Cak Strest Heath Inc 3447 BEG 74,052

i Denali Therapeutics Inc 2524 BI8 280
Irteilia Therapeudics Inc 2,086 354 12,09

FTC Therapeutics inc 1 B52 066 70,693

Inan Medical Inc 1,005 844 10284
Amedisys Inc B3T. N2 63841
Inzmed Inc F491 913 £49,768
CONMED Corp TE5.459 65,623

ik focsorme Therapeutcs Inc B8S5.155 69,043
iFvythmn Technalogies Inc. T37.010 59 036

: Guardant Health Inc 2507397 68,201
i Blueprint Medicnes Coep. 1541 598 67537
Baam Therapeutics Inc. 1,724 882 67 480
Evolent Health Inc, Class & #6615 65 895

J Vir Biatechnalogy Inc 2572345 65,108
Select Medical Holdings Corp TEIT 437 B 901
Enovis Corp. 1,185 956 63472
Patterson Cos Inc. 2,245 953 £2.982

Mirat Therapeuncs Inc. 1.335.398 60,507
STAAR Surgical Co 122104 60,242

4 Pragyry Inc 1014874 £0842
' Irteger Holdings Comp 53,668 58,442
Crrwncell Ing 1,150 51 58,009
Huvasve Inc 1,343,270 55,396
Signify Health Inc. Class & 1,838 360 52,718
Glaukos Corp 1,167 638 51,002
Cerevel Therapeutics Holdngs Inc 1611,108 0814
ApvCure Ine 1,138,332 5050

e Ginkgo Bioworks Holdings Inc. Class A THETD 122 50,144
ACADIA Pharmaceuticals Inc ER ] 49817

J Sage Therapeutics Inc 1,202 908 49893
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D Certara Inc 3,085 857 49 547
: Silk Rpad Medical Inc B32.884 49,303
REVOLUTION Medicings Ing 2059 063 49,047
Corcept Therapeutics Inc, 2,357 gA0 47 B85

: Davita Inc 638.737 47§45
2 Arroyghy Pharmaceuticals Inc, 1,278,176 47 66
' Supemus Pharmaceuticals Inc. 1,373,288 47.1m
Felzy Therapeutics Ing. 2,958 530 44 M7
Surgery Parners Inc 1578475 44 4
Weracyte inc. 1,848 805 438712

i Pacira BioStences Inc. 1,113,118 43,384
Pacific Biosoences of Califprsa Inc 5,043,452 4280
Harmony Boosoences Holdings inc Td 2049 42103
Irerwond Pharrraceuticals Inc, Class A 33597072 4162
Maravai LifeSoences Holdngs Inc. Class A 2 BE0 334 41,226
¥ancor nc. 1,543 875 40,305
Anvinas Inc 1,165,787 35 882

TG Therageutcs Inc 3370355 s

Agios Pharrmaceuticals fnc. 1415.739 39,754

L FPROCEFT BioRabotics Corp. a31.:3 38,795
Embecta Comp. 1 480,736 37 688
Mendian Biosoence Inc 1,178,248 37,502
IVERIC bio Inc 1,728,252 37,002

) AdaptHealth Comp. Class A 1,805 457 36,700
" Oveens & Minor Inc. 1 BES 063 36,444
FibroGen inc 2,178,192 3504

: Newrn Corp BET. 236 LR
Prrva Health Group Inc tAT1 567 a[ag

Twist Biostience Conp 1378735 32852

2 Fovanos Medical Inc 1,158,135 2412
' Cor'vel Com. 122425 32325
Cutset Medical Inc 1,244 114 32,139
Spnngoks Therapewics Inc 1,205,730 .35

Apollo Medcal Haldings Inc 1,023,138 30275
Pediatri: Medical Group Inc 2033284 3015

Fi RCM Inc. 2682331 29372
Myriad Genetics Ine. 1,863.449 28,740
NeoG.enpmics inc. 3,091 705 28,587

g ‘Warlry Patker Inc. Class A 2,101 339 28,347
J Ligand Pharmaceuticals Inc 41351 1T EM
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D BioCryst Phamaceuticals Inc 2401 546 TS50
: Reata Pharmaceuticals inc. Class A B84 9496 2640
HextGen Healthoare Ing 1,363,534 mm
Alignrrent Heathcase Inc, 2,471,207 5533
: Adaptve Biotechnologies Corp. 3316438 5338
2 Kymera Therapeutics Inc, it ) 24,101
' Iervance: Biatherapeutics Inc 3863 603 24584
Irreringrvant Ine. 1,331,570 13635
Heathcare Serdces Group Inc. 1,509 053 2508
REGENREIO Inc 1,003 873 2770
¥ Movavax lnc. 2,203,252 12644
Zentalis Pharmaceuticals Inc. 1,002 854 22,12
Fate Therapeutics Inc 7178089 nAn
Innesiva Ine, 1618204 440
Treace Medical Concepts Inc. 2849 21,364
Cytek: Binsriences Inc. 2/084, 788 21736
‘Satera Health Co Z.544 157 21,1493
Warex Imaging Corp 1033 294 0475
Phreesia Inc. B42.998 20,807
: Eridgebio Pharmma Inc 2558 078 20544
Mational HealthCare Com 336,083 19,957
" ‘arve Therapeutics Inc. 1,031,700 18,963
Recursion Pharmaceuticals Inc. Class A 2515097 18854
i Hins & Hers Health Inc 3,082 059 19,756
e EQRx Inc. 7551, 735 18577
2 Thermvance Biophanma Inc. 1 AT5 474 16,555
: Erihabit Inc 1,214,518 15583
Amencan Well Corp, Class A SEI3A22 15814
Carel Inc 1378 403 15,734
2 Editas Medicine Inc, Class & 1,771,722 15,115
! HeathStream Inc §30,189 15654
M 23andMe Halding Co. 7013293 15,162
Alector ing 1,508 242 14,752
Anapty=Bia Inc 475558 14,738
Heaith Catalyst Inc 1,340,241 14,247
i Agili Inc B38.942 14,009
Focket Pharmaceuticats Ine. 708,550 13,866
OPFD Heath Inc 10,851 184 13889
Emengant BioSolutons fnc 1,158 830 13662
} Deary Oinee Binphammaceubcals Inc B15833 13,255
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0 Arcus Biosciences Inc. B0B_ 305 12,538
: Brookdale Sersor Living Inc 4572 898 12484
Lyedl Imrrunapharms 1ne 351 083 12729
Kiniksa Pharmaceuticals Lid, Classa B00 586 11834
: Allogene Therapeulics Inc 1,857 08 11688
" Irvitas Corp, 6,258,118 1181
' Inogen Inc 561,133 11,060
Huvalent Inc, Class A 3612334 10,758
B Irrevusnety Bio Inc 2062678 10,454
Muhiplan Comp 9,057 560 10418
i Mektar Therapeutics Class A 4601 037 10,398
" Sana Bistechnalogy Inc 2453878 9693
LifeStance Health Group Inc 1,937 584 8572
Cullinan Oncology Inc B35.49 B.704
GaoodRx Holdngs Inc, Class A 1,806,013 BA16
g Butterfiy Mebaork Inc. 3,365 510 8.7
“ Clover Health Imvestments Corp. Class A B.Be5 877 8,769
Phibira Anirnal Health Conp. Class A 527058 7.068
Amneal Pharrmaceuticals Inc 3512890 6291
L Erazcainc. 1,576,393 6,734
3 Accolade Inc. 834,307 £.439
Cano Health Inc 4411.728 6044
NGM Biopharmaceubicals Inc, 1,158 434 5815
) Sangamo Tharapeutics inc 1,704 12 £ B35
3 Atea Phanmaceuticals |nc 865 585 4 544
i Frime Medicine Inc. 249,149 4529
: MY Pharmace uicals Inc 520,238 4604
ol Gossamer Bio Ing 2083 853 4520
Ot Inc 1078510 38483
" Innowvage Holding Conp, 27774 3,189
! Seering. Class A 541,370 3720
Dezign Therapeutics [nd 360832 3
Pulmon: Corp 433828 4558
Muvation Bio Inc. 1,818 558 351
ALY Oncology Holdings Inc 236,725 2588
Stoke Therapeutics inc. 2782248 2517
Al Ine 478 892 2481
~ Fa Health Fartners Inc. ERQ 338 1084
g Smilelire ciClub Inc. Class A 1412358 447
} In=td Bio Inc 82337 474
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Masket
e
Shares (3000}
a Zogenix Inc. CVR 215480 43
" Synergy Phammaceuticals LLC 2,001,188 —
= el Inc (Eamaut Shares) 219,380 =
13398261
Industrials {20.6%)
ICEX Carp. 1843785 443,710
Farr Isaac Corp £3,559 385,112
Howrmet Asraspace Inc 9,503 813 a7a,0a2
Booz Allen Hamilton Holding Corp, Class A, J 406 934 356093
RFM Intermabonal Inc 3,376 388 324,157
Nordson Comp 1,306,703 3157584
Carksle Cog. Inc 1,352 565 31404
Tom Co 21684 932 303534
AECOM 3572508 303413
Graco Inc 4,342 368 292068
Axon Enterpase Ing 1,742 M6 289,053
Builders FirgSource Ing, 3,782 46 246,008
: WitScot Mobile Mini Holdngs Conp, 5,382,322 243,115
Allegion ple 2263456 238151
Huntingten Ingalls Indwstries lnc 1,078 208 237 187
AGCO Corp. 1633 808 226593
Genpact Lid 4,721 489 218710
Lncoln Becnc Holdings Inc 1 487 B82 214 852
Whtsco Inc. B57.059 213,751
Paylocity Holding Corp. 1,075,859 208,939
Knight-Seaft Transportabien Holdings Inc. Class & 3933 602 206,160
Oweens Coming 2407 843 205338
Regal Rexnord Carp. 1,704 529 204,509
Cogree Corp. 4,237 950 199414
Tetra Tech Inc. 1,265,148 198,706
Lennax Intemational Inc B21.843 186 803
Ruobert Half Intemational Inc 2655 813 196079
Barry Global Group Inc, 3,197 560 193,729
Pentair ple 4,738 504 190 8648
A0 Smith Com 3,268 974 187,116
Sealed & Comp 3727 183 185912
i Middietry Comp, 1,368 364 185902
Donaldson Co. Inc. 3,155,403 185,733
AptanGroup Inc 1 GEZ.118 184,939
WEH It 1,123,178 193 804
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EMCOR Growp inc. 1,227 B84 181882
‘Valmont Industries Inc. 8,708 181,772
Graphic Packagng Holding Co Tanan 176 067
ITTIng 2130853 172812
nvernt Blectnc pic d 2873 363 165,127
Jack Henry & Associates Inc 939 852 165,000
Cuntiss Whght Comp 987 056 164,829
WESCO Internatan 3l Inc. 1,310,072 16401
Hubdell Inc, Class B 681804 162378
Zensata Technologies Holding plc 3841193 159,148
MDOU Resources Group |nc. 5,238 577 158,969
Advanced Dranage Systerms Inc. 1821 409 157,499
Sonoco Products Co 1512847 152,53
Landstar Systeminc. 925,139 150,803
‘Woodward Inc. 1,538 834 148,763
Crshiosh Comp. 1,684 244 148 586
MHKS Instruments Inc. 1, 713813 145,184
Acxcalta Coating Systerrs Ltd 5,684 306 144,779
Saia Inc, EB1819 142 984
: Mohawk Industries Inc 1,281 501 142,133
Littelfuse Inc. G378 140452
M54 Safety Inc 858,493 138,350
MasTec Inc 1612146 137616
Acuity Brands Inc E28.570 137,18
" ExlSerice Holdings Inc B03 385 137,134
‘estern Linion Co. 9,850 307 137018
B Technologies Inc. 2350414 136,512
Erungwick Com 1 e g 134 651
FTI Consufting inc B42 561 133,799
" G¥O Logistics Inc 3,056 856 130,501
Exponens Int 1,304,792 129,292
TopBuld Corp. B3y 128919
Fluor Carp 3661 096 126 834
Chast Industries Inc 1,085 579 126,359
Eagle Materials Inc. 84842 126.120
Applied Industria! Technologies Inc. 533877 125271
Crane Holdings Co. 1,229,720 123525
Trex Co. Inc. 2 B2T 530 119,689
Abkore Inc. 1013282 116,061
Mzarmus Inc 1 /565 932 114,830
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Shares (3000}

0 AMM Healthcare Services Inc 1,118 558 114 804
: Euronet Worldwide Inc. 1,213,870 114514
Silgan Holdings Inc 2127 155 110,272
Aerajet Rocketéyne Holdings Inc 1871298 110,255
ManpowerGroup Inc 1,302 657 108,334
Conmfort Systems LSA Inc. 21459 106 042
Insperty Inc 928 544 105,483

Air Lease Corp. Class A 714 547 104,297

Trton Intematonal Lid 1515537 104,739
Flowserve Comp 3367523 103,316

Wakts Water Technalogies Inc. Class A 703,080 102 503

Ryder System Inc 1,230,118 102.8M
Altra | nousrial Maobon Carp 1,678,240 100,335

ATl Ine 33360 285N

ASGM Inc 1,221 397 83519

¥irby Carp. 1543470 293212
Allison Transrmssion Holdings Inc. 2383011 89,133
Lowsiana-Facific Corp 1 562 508 38420

HE Fulier Cio. 1,313,111 98,385
Simpson Manufactunng Co. Inc 1,087 821 47315

GATH Corp B07 057 96 456
Fortune Brands Innavations |nc. 1 BE2 016 84818

MSC Industnal Diredt Co. Inc. Class A 1,156 033 24 448

Mzear Technolagies Inc 1825113 34 431

3 HPOInc, 2817789 93804
APl Group Coep. 4821422 40691

: Surrirrt Materials nc. Class A 3,051 402 86,629
Herc Holdings inc E4083 84314

AAOHN Inc 1,006 583 82,585
Badger Meter inc 754 163 82,117

' Generac Haldings Inc B1B.GT5 82,307
Frankhin Electric Co. Int 1,014,489 80905
Arrrstmng Viodd Industnes inc 1,176 596 80,703
A0TInc. 8852 353 80,79

Spirt AeroSysterms Holdings Inc. Class A 2.741 859 80,274

Bloom Energy Corp. Class & 4,158,524 79,530
Belden ine. 1,102 809 79.299
Albarey Intermational Corp. Class A B01.3383 7491008
Vontier Corp. 4,070 882 768690
EnerSys 1,052 080 77584
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Zum Elkay Water Solutions Corp 3 B4 804 17513

: Margeta Inc. Class A 12 632 367 17,184
ABM Industres Ine 1,704 497 75,714
LiniFirst Corp 388,496 74976

John Bean Technologies Corp 820835 74987

: Atias Ar Woddwide Holdings Inc. 130,893 T3 BTS
' SP¥ Technalogies Ing 1,106 045 72812
Shiftd Payrrents Inc. Class A 1,247 520 72570
Fanward & Corp 6E5.198 11870

Temx Comp 1,652 253 70,584

Kom Ferry 137539 69622

Esab Corp 1470536 68,9939
Hillenbe and Inc 1,597,283 68,156
Oycorn industnes fnc. T35 57,113
Beacon Roofing Supply Inc. 1,257 482 68,382

O Glass Inc. 3887 ,151 68,733

g TrMet Group Inc 862,101 65,230
Moo Inc. Class A 739,769 54,8922

Hub Group Inc. Class A 149 a5 63,535

: Mercury Systems Inc. 1419297 63494
Cater Tail Corp. 1072843 B2.975

ACH Worldwide Inc. 2,710 575 682,573
McGrath RentCorp 628,375 62 046

Trenvity Industnies Inc 2007 481 621022

" Residen Technologies Inc. 3757 889 61817
Encore Wire Corp. 4485924 61,754

Brink's Co 1,135 891 61,052
Matson Inc 873406 60848

Alight Inc. Clasg & 1178 A% E0014
\Wemer Enterprises inc. 1 485 857 53015

! Irom Inc 1,164 056 50,953
ESCO Technologes In EBG,128 58313

EnPro industries inc 536,016 58,760
Fiywire Corp 2286 507 55,951

AZEK Co. Inc Class & 274401 55,760

GMS Inc 1.062.782 AN
EVERTEC In:. 1)660,125 4402

‘erra Mobility Corp. Class A 3BE1 859 53410

EBrady Corp. Class A 1,130 838 53,765

} Aeravironment nc. E11.851 52,384
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D RO Inc 2,888 205 510148
Bames Group Inc 1,237 844 50 566
Instaied Builging Products ing 588,630 50472
Kennametal Inc 20781 49,853

1 Affirmn Holdings Inc. Class A 5,038 668 48,724
2 Air Transport Services Growg Inc 1,874 054 48 8484
Bread Financial Holdings Inc, 1,284 511 48,375
Griffan Corp 1323303 47 361
Masanite Intemnational Corp 573430 46,764
Lindsay Corp 283557 46,177

Hehos Technaolagies Inc. B38.852 45 Ji57
Muebsr Water Products Inc. Class A 4,016,909 43,122

Evo Payments inc. Class A 1,244 450 42112

Greif Inc. Class A B27.555 43084
ArcBest Carp 507 754 41887
Granite Ciongtruction Inc. 1,176,788 39518

AAR Corp. BB 832 38914
Enerpac Tool Group Com. Class A 1465315 i

FTAl Asiation Ltd 2T A2 37,285

: Hurcn Consudting Growg Inc 513556 37,384
Federal Signad Corp. TB1.659 36324

HEE Equprment Services Inc. TE5 304 36,107
Enovix Comp 2833512 35,144

' Payoneer Global Inc 8,315 397 34,545
3 Core & Main Inc. Class A 1,775 561 34,786
CoreCivic Inc 2862 822 3.8

d Fratos Defense & Security Solubons Inc 3,245 608 33485
Standex Internanonal Corp 308839 1 530

Vicor Corp. 582 855 31318

4 Ol Systems Inc, 40808 31,085
' foaidehange Holdings Inc. 3072046 30,538
Primons Seraces Com. 1.368.489 005
Trivas Corp. 1081234 19,993
Tennant Co 478330 29 508

Gates Industrial Carp. ple 2547 335 23,085
Krorce Inc. 08,027 27 835
Greenbrier Cog. Ine 802,507 26908
‘Wabash Mational Corp, 1,173 610 26,524
Apoges Enterprises Inc 572,215 25441

J Hilrran Solutions Corp. 3,507 897 25292
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W alue-

Shares ($000)

D Rocket Lab LISA inc. 6,707 288 25,188
: Remitly Global Inc. 2,183 336 25,131
AZZ Ine £:08 500 24 486

Aster Industnes Inc 585,249 23,7198

] Hayward Holdings Inc 2448711 3027
Schneider Wational Inc. Class B 478333 22918

TTEC Holdngs Inc 486,768 243

¥ Jobry Avaaton Ine 6408 602 1489
Intermabonal Seaways inc £69.014 21085

Mincn Technologies Inc 3,083 865 20450
Ouane:x Building Products Corp 853542 014
JELDHWEN Halding Inc 2064 517 19823
LEgeal o o oo | ne T481.789 19,709

Dedese Com. 1,011 448 18,872
Heartland Express Inc 1,220,778 18,727

n Mikola Carp 8537 823 18,858
Froterra Inc 4,939 366 18,623

ik PureCycle Technaloges inc 2738423 18512
W ‘irgin Galactic Holdings Inc 5,306 37 18,466
: Gibraltar i ndustries Inc. 359044 18,308
i Green Dat Corp. Class A 1,151 345 18.214
Conduent Inc 4451 477 18024

Proto Labs inc 688,801 17,840

: First Advantage Corp 1.3MN5 17813
" Themnon Group Holdings Inc BE3.0497 1731
IpRecruter Inc. Class & 1,078 878 16,891

g Leanardo DRS Inc. 1314 899 16,804
Wiving Saveart Home Inc 1,374,453 16,356

Janus International Group Inc 1.700.367 16.187

Kaman Carp 722,008 16,101

’ TrueBiue Inc. B00.934 16682
Fitniey Bt e 4 035093 16,333
Gorman-Rupp Co ET1,647 14 546

Kelly Senvicesinc. Class A B4E. 795 14311

FARC Technolagies Inc 483474 14,734
TagklSInc. Class A 09672 11,893

il Aurora lnnmeatbon Inc 547827 11,853
Cimpeess pic 405 508 11,1498
Fomester Research Inc. W38T 10,507

J Amencan Woodmark Corp a4 10,485
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e

Shares (3000}

D CryoPort Inc, 00,129 10412
Pactr Evergreen inc. BE214 10,404
REV Group Ing TE4.A1 9547
Hational Fresto Industries Inc 136,298 83
Greif Inc. Class B 112840 8812
" Desktop Metal Inc, Class A B, 165 801 8,348
" Hyluan Holdings Corp 3473 564 8,128
Trurrgh Group Ine. 7535682 1829
Stering Check Corp &02,785 1978
Brightview Holengs Inc 1,078 502 743
1 Micravast Haoldings Inc. 3,568,318 BT
TuZmple Holdng s Inc. Class A 3,585,768 5896
Kronos Wordwde Inc 595,056 5594
Hyster-¥ale Materials Handling | ne. 220267 5575
Ahvantage Solutions Inc. 2063 541 41492
CS Disca Inc. E03,253 3813
Ranpak Holdings Corp. Class A 563,348 3,185
ik Payrmentus Holdings Inc. Class A 400520 3.4
L Global Business Travel Group | 38518 2359
L MEP Recovery Inc 1,131,442 1810
23,158,192

Real Estate {3.1%)
¥imco Realty Com. 15935 357 337511
Garming & Leisee Properties Inc. 5,203,420 378,345
Enquity LiteStyle Properties Inc 4315797 278800
Rexcfond [ndustrial Resity Inc 478,110 258,344
CubeSmart 5,TB8 362 232 801
Amencan Homes 4 Rent Class A T.773413 218.x¥1
Life: Storage Inc 2,180,078 215,132
Lamar Advertising Co._ Class A 2,248 450 212,054
Federal Realty Imvestrent Trust 2082 408 2117
Wational Retail Propartes Inc. 4 B05 278 210,735
STORE Capital Carp. 6,555,362 210,185
Armencold Reaty Trugting, 5,941 403 198511
Jones Lang LaSale Inc 1,222 961 184,903
Heatthcare Realty Trust Inc. Class A 805 002 188,962
Ertanar Property Group Inc 7,727 505 175,183
Medical Properties Trust Inc 15408, 104 171648
Orega Healtthcare Irnestors Inc 6,033 992 168,850
EastGroup Properties Inc 1 166,237
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First Industrial Realty Trust Inc 3404 554 184 304
Agree Reaky Corp 228231 161,884
STAG Industral Ing 4617740 149,199
Host Hotels & Resorts Inc 9,211,706 147 848
Spirit Realty Capital Inc 3,568 51 143689
Regency Centers Corp 2,204 570 137,786
Apartrent Income FEIT Cop. Class A 3900518 133827
Fayoner ing 3,772,756 124,350
Kite Realty Group Trust 58453M 118835
Filroy Reaity Comp 30011 543 116456
Ryrnan Hospitality Properties Inc. 1.350.295 110427
Temena Realty Comp 1,861,997 105,892
Cousing Propemies Inc 3801 983 98,581
Independence Realy Trust Inc 5773595 97,345
Fhilips Edison & Co. Inc 3017238 96,053
Varmnado Realty Trust 4,448 147 82568
PatiatchDeltic Carp 2081 344 91,5549
Essental Propemes Realty Trust Inc 3 668,553 86,101
Phrysicians Reaty Trst 5881 531 85,108
Apple Hospitality REIT Inc 5,304 541 83,707
National Storage Affiliates Trurst 21175 80,337
Highwioods Propeties Inc 2,710 508 75840
Conporate Office Propenies Trust TEE TN 75,141
Sabra Health Care REIT Inc 5851 550 13478
Innowvative Industia Properties Inc. 720716 73,045
EFR Properties 1,932,831 72810
LHP Industrial Trust 7004 262 71185
Erpadstone Met Lease Inc 4 23T BEG 68695
Diousglas Emrrett Inc 4303018 B7.4T1
Equity Commomsealth 2 E78 585 66 884
' Huowvard Hughes Corp 671925 66,633
Hannan Armstrong Sustainable Infrastructure Capaal Inc 2201854 66.441
Park Haotels & Resarts Inc 3503 960 B 882
SITE Centers Corp. 4 554,298 63,578
Dutfrant Media Inc. 3B 588 63,113
Macench Co. 3534403 62317
1 SL Green Realty Corp. 1 B5T 248 §5882
JEG SMITH Properties 20837 004 55844
National Health Irvestars Inc. 1,062 055 55481
Sunstone Hotel Irvestars Inc 5421104 52,368
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A Cushrman & Wakefield plc 4072248 50,740
Kennady-‘Wilson Holdings Inc 3,018 080 4T ATS
CaneTrust REIT Int 250019 46,450
Retail Cpportunity Irvestrents Comp 3030009 45,842
Tanger Factory Outlat Cenfers inc 355,106 4581
Pebblebrook Hatel Trust 3,387 587 45361
DagetalBrdge Group Inc 415,726 451026
FLJ Lodgng Trust 4175583 4418
DramondRock Haspitality Co 5,304 T47 44,183
Urban Edge Praperties 2874 550 40,503
HBme Caormrmunitie s 2,255,108 40,141
Irrven Trust Properties Comp. 1,650,555 39,069
Menia Hotets & Resons inc 7933 408 38662
LT Properties Inc. 14351 37080
Getty Realty Carp. 1,083.724 36,684
‘aris Residential Inc. 2,79, 118 35520
Hudson Pacfic Propertes Inc 3521 507 35,335
Acadia Realty Trust 7446 350 35.114
Alexander & Baldwan Inc 1,869,288 35012
Liniti Group Inc. 8111493 33,797
Global Met Lease Inc. 2674549 33614
GED Group Inc 3033 938 33278
Amencan Assels Trust inc, 1,247 711 33 066
£ Joe Co B26.704 31,852
Senvice Properties Trst 4,763 753 31078
Piedmont Cffice Realty Trustinc. Class A 3,179 886 29,158
Pararmaunt Group Inc 4 814 805 850
Empire State Realty Trust Inc. Oass A 4133116 27 851
Erancywine Reatty Truss 4431175 27190
Apartment lmvestrment & Management Co. Class A 3,711 402 26475
Newrmark Group Inc. Class A 3,287 32 26,780
Cemlerspace 388,352 12,785
Marcus & Mdlichap Inc 659,460 nne
RFT Realty 2,156 535 12054
1 &p World Holdings Inc 1,857 551 1 800
Hecessty Retail RET Inc. Class & 3458015 0512
Satehold Inc. 40983 18,345
Armpwhere Real Estate Inc. 2BED.143 17,128
Compass Inc. Class A 1,283,184 16,995
Cffice Properfies Incorme Trust 1,251 598 18,704
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Universal Health Realty Incame Trust 320,070 15,377
" Opendoor Technologies Inc 13,074 432 15,166
Saul Centers Inc 238577 13,173
Alexander's Inc 5260 11,582
FMR Group Inc, Class & 400310 11304
" Redfin Comp, 2 BE2 304 11,788
i ViWiark Inc. 7287911 104386
Surmrrit Hotel Propertes Ing 1,208 459 9447
Eridge Imvestrnent Group Holdings Inc. Class A T15867 8526
Urstadt Bhddie Properies Inc, Class A 415896 7881
! Forestar Groug Inc. 448,973 B.818
" Seritage Growth Properties Class A 469,353 5,553
Industrial Logistics Properties Trust B44 357 2,763
o Spirt MTA REIT 528410 —
Diosghas Eliman Inc 57 —
9,114,562

Technolagy (10.9%)

: FTC Inc: 273102 327,00
Entegns Inc 3.B40.035 251,894
Cendian HZW Holding Inc. 3,759 698 241,184
Lattice Semiconductar Corp 3531 495 229123
Jabd Ine 3,205 5693 224,785
Wbl speed Inc 3,200 468 220860
Dynatace Inc 5,181 834 198,847
Pure Storage Inc. Class A 7,316,935 195,80
Marihattan AsSociates Inc 1 BT 747 185,180
FBR Inc 3535041 186850
Leidos Holdings Inc 1,760,936 185233
CACH International Inc. Class A BO5A11 181,980
Arriner Electrorecs Inc. 1.584 817 163,724
Science Applications intemabonal Con, 1430476 157,513

! Coupa Software Inc. 1,858 480 154 805

: Nutanix Inc, Class A 5978 514 154,438

i Aspen Technology [ne. 748341 153,709
e Techmlogy Co 571 a7 153,115
Concentre: Corp 90544 132 856

J Guidesware Software Inc 2,100 563 131981

) Smartshest Inc. Class A 3,196,955 125829
National Instruments Comp. 3364724 124,140
Feveline 1816 544 123207
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D Fabrinet 842 885 120871
: PS5 Commerce inc 878634 118,784
Novants Ine 873,540 118,70
Untversal Display Corp 1,085 439 118,351

2 FSinc TT7 595 111807
2 Tenable Holdings Inc. 2,550 075 110,800
' Silicon Laborstanes |nc B14.73 110,535
Doty Laboratore s inc. Class A 1,542 B55 108819

Boex Inc. Class A 3483 581 108,447
Coherant Corp, 3037 628 106621

Vertre Holdings Co. Class A 1,777,250 108,237

Pawer Integrations Inc 1473747 105697

Cirrus Logas Ine 1418723 105 556

TO SYNNEX Comp 1,007 815 104,51
Hastic NV 1,258 300 100935
Whrivalnc. Class A 1,181 052 1003
Rambus Inc. 2,768 343 99,188
Cuuatys Ine. BB0.361 28,870
Awnetinc, 2358018 98 046

: Synaptics Inc 1,027 308 47,758
i Syper Micra Caomgputer Inc. 1,159 097 95,182
BlacHine Inc. 1,386,181 93,248

Ziff Dawis Inc 1,155 337 91,3487

J IAC Inc 2034 082 20313
" Insight Enteprises Inc. BA7 512 89 00
Teradata Comp. 2513148 88,795

: Ervestnet Inc 1425593 87854
Onto Inncvation Ine 1,275,824 86871

W Gitialy I Class & 1805724 85 595
2 MACOM Technology Solutons Holdings Inc 1,365 525 46,007
’ Duodlers Ine. 1,113,003 84,744
Fracoie Technologes ne 1,778.047 83893
Achvanced Energy Industnes inc 863151 g2

Dun & Bradstreet Holdings Inc B, 736,355 82,588
Sanmina Corp. 1405722 80,534
Blackbaud Inc 1,268 207 80,533

MNew Rehe Ine 1,408,742 19513

NCR Corp. 3363314 78,735
FingCentral Inc. Class A 2,217 881 78,505

} Ambarelia Inc 840,332 1733
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D Dropba Inc. Class A 3431 887 76,808
: Alteryx Inc. Class A 1,458, 137 75914
SentinetOne Inc. Class A 5035 5a9 73485
Plesus Corp Ti1,895 73,175

3 Commvaul Systems Inc 1,147 462 72,107
Vishay Intestechnology Inc, 3,338,489 72011

: IPG Photoncs Corp. 733,082 .8
Conflyert Inc. Class A 3,169 066 70,480

Toast inc. Class A 3ETLIN B985
Sprout Social Inc, Class A 1217 B 68,762
Arnkar Technaladgy Inc 2.840.381 88,112
Varams Systernsinc. Class B 2,697 956 4,589
Perficient inc BA2. M6 62,308
MaxLinear Inc. Class A 1B 860 E1 856

Altair Engineenng Inc. Class A 1,350,155 61,392

Alarmm com Holdings Inc L 60450
¥yndryl Haldngs Inc. 5,258 360 59,484

o Frestoworks Inc. Class A 3843725 582
erint Systams Inc, 1,508 170 57,809

: Rogers Corp. 484,741 57,843
3 MetScout Systems Inc 1,768.437 57482
Clear Secure Inc. Class A 2,085 347 57482
Progress Software Corp 1,107 805 55894

i PagerDuty Inc 06T B32 54916
' KnowEed Inc. Class A 2,215 809 54410
Allegro MicroSystems Inc 1725734 51,792

: Applali Ine. Class A 473,191 49 Ba5
UiPath Inc. Class A 3514 793 49,751
Rapad 7 Inc, 1 450,010 493

d nCing Inc 1,858 487 449,085
' Allscnpts Healthcare Solutions Ing 2674375 47 176
Sermitech Corp. 1638 666 46 956

Yelp Ing, Class A 1,706 529 48 559
DoubleVerify Holdings Inc. 2,174,099 46 545
Burnbile Inc. Class A 2,171 9683 45,720
HashiCorp Inc. Class A 1513371 44,184
FormFactor Inc 1,584 653 44,119

£5G Systems Intemational Inc 771278 43117
Parzans Corp 833317 43,1849

! DigitalOcean Haldings Inc. 1,613,084 41088
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¥enxe Holdngs Corp. 2,743 052 40,774
Methode Electronics Inc. B85 250 39722

SiTirre Comp. 386,729 3999

oo Paycar HCM Inc 1585955 38804
3 LeveRamp Holdings Inc. 1627 293 38,144
2 €12 Haldings Inc. 1 407 850 1832
' Cagetal Turbunse Inc 42388 35939
Jarri Holding Carp 1,740,279 IBBA7
Pegasystems Inc 1,058 840 38,258

JFrog Ld 1678774 35830

i TTM Technologies Inc. 2,370,152 35,742
Cargurus Inc. Class A 2520022 35,308

COC Intelligent Solutions Holdings Inc 3988 575 34,788
Magrite Inc, 3,265 091 e Er

o MicroStrategy Inc. Jass A 41018 M1
g ¥ometry Inc. Class A 1,038,247 33463
Appian Corp_ Class A 1,004 870 2114
EZopen Parent Haldngs inc 5451 994 32003
Upwaork Inc. 3045858 31,799
Shutterstock Inc EB00.083 31,836

: Irrginj Inc. 783418 30433
Bvertndge Inc. 1,028,756 3043
Samsara Ing. Class & 2425357 30,147

: Cualtrics international Inc. Class A 2 BOT 445 29,141
' Zeta Global Holdings Corp. Class & 3385731 27 4949
Credo Technology Group Holding Lbd, 2084 878 74

u Clailnc. Class A 434 B52 27044
PROS Holdings Inc 1,051 025 25498
Squarespace Inc, Class A 1.148.3T4 BA15

2 Schmodinger inc 1,350 552 25410
' FomgeRock Inc. Ciass A 1,105,539 25173
Thiaughtwedks Halding Inc 2434 p47 24 803
Consensus Cloud Solutions Ing 454,788 24,718

‘Veeco Instruments Inc. 1335113 24 EN

Adeia Inc 2588 517 24549

Asana Inc. Class A 1,777 075 24470

" Eraze Inc. Class A 877,692 ek L]
AppLovin Corp. Class A 2,268 431 23888

30 Systems Caorp 3,210 864 23,759

} Fastly Inc. Class A 2 B52 480 23382
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Masket
e
Shares (3000}

Banchmark Electronacs Inc, BE1,103 22883

: Komentrve Global Inc 3,256,085 22,7193
Duick Creek Techrologies lne 1,881,220 22659

Flanet Labs PEC 4§09 M8 090

: Zuora Inc. Class & 3,180 300 20290
: Sprinkdr Inc. Class A TAED BT 20,788
' Surno Logic Ing 1443 840 18,785
ScanSource Inc 650,541 18,009
Cerence Inc 1,014 316 18 8s
LevePerson Inc 1843847 165498

J M-able Inc 1 628,580 16.752
Vet Ing. 2544345 16615

Cin nc. Class A 2,593 590 16,210

1 Informatica Inc. Class A 933,756 15048
FAvePointinc 3,607 858 14828
CEVAInC. BET 837 14520

Alkami Technalogy Inc. 843902 13,757

Viertex Inc. Class A 841,862 13,568

PubM atic Inc. Class A 1,054 545 13,509

L lonG Inc. 3864 310 13332
i BigCommerce Haldings Inc 1,518 340 13,276
Amplitude Inc. Class A 1,062,034 12829

Ehbix Ing E37 056 12,16

! Eventhrite inc. Class A 2,088 311 12,43
* Wirneo Inc. 3441,103 11,803
Bandwadth Inc: Class A 511,606 11,741

: Solatinds Corp. 1,250 335 11,704
EngageSma Inc 42,124 11,301

nLight Inc 1,108,162 11247

d Definitive Healthcare Corp, Class & 047747 10418
' Intapp Inc. 406,013 10,126
W Cvent Holgng Corp. Class A 1874 348 1011
Expensity Inc. Class & 1,055 350 9319

2, Matterport Inc 3148383 8815
" SmartRent Inc. Class A 3578058 B.J685
i Nendwallet Inc. Class A EBO.318 8451
Couthbage Ine. E77,059 7852

" ESEMrush Holdings Inc, Class & 787 318 6,409
MedizAlpha Inc. Class A B0E 841 6068

} MerndianLink Inc. 417,088 513
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e
Shares (3000}

D Mewxtdoor Holdings inc 2T AT 5817
: BverCommence Inc 746908 5557
u Entusion I Class A 533451 5,159
oo Rackspace Technalogy Inc 1620 870 4810
Bl Fumbile Inc T18652 a6
2 Uinisys Comp B29.663 4,40
' Blend Labs Inc. Class A& 1753848 3,966
Telos Corp. 605,963 1084
Aesva Technologies inc. 1 686 550 2
SecureWbrks Corp. Class A 208,352 1318
! Skillz Inc. Class A 2030 484 1,033
12,222 8944

Telecommunications (1.3%)
' Ciena Corp 3Ip17.0N 194,592
’ Frontier Conmunscatans Parent Inc 6312837 180,851
Irshrians CorPrPrRR At s (R 2913535 149,756
Juriper Nebworks Inc 4,181 0as 1336M
Cabie One Inc 148.8M 106,545
? Calixlne. 143314 88,075
Lusmentum Haldings Inc 1.668.318 87 044
Lurren Techrologies ing. 13,335 464 BIE16
Cogent Communications Holdings Inc 1,113,358 63,551
Viaw Solutions [nc 5032 301 61,296
Viasat Inc. 1850184 58,558
InterCigital Inc 64,296 Tmi
CommScope Holdng Co. Inc. 5058 500 37 484
ADOTRAN Holdings Inc 1,600 861 33833
: Infinera Caorp 4817 844 32412
Telephane & Diata Systems |nc. 2 580 330 17,087
Altice US4 Inc. Class A 3572579 25634
Globalstar Ing 18,561 873 24587
Ehenandoah Telecommunications Co 1,226 331 189474
: Echottar Corp, Class A BET 834 14476
ATH Internabonal ne. 2419 12883
NETGEAR Inc. 707 382 1281
VideOperivivest Inc 1,355,333 12347
J Gogo Inc 810734 12,100
' 848 Inc 2,734,039 1181
Mper Inc. 1 066 674 9184
A fubeTV Inc 4,787 847 8322
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Masket
Walue-
Shares (3000}
' United States Celular Carp 336,432 7015
1523178
Utilities (3.8%)
Atmos Energy Corp 3530512 406872
E=sential Litdities Inc. 5,082 385 290311
Pirnache West Capital Carp 2815133 271 567
OGE Energy Comp 5,158 303 204011
UGH Corp 5402 924 200,788
NRG Energy Inc 5536 029 188,884
Clean Harbors Inc 1,373 807 151,050
National Fuel Gas Co 2357198 149,211
IDACCRP Ing 1302779 140,505
Sunrun Inc. 5.216.330 125298
' BEvogua Water Technologies Corp 3,138 B95 124,792
Mew Jersey Resources Corp. TAE3 514 123,132
Stericycle inc 2375796 118,503
Hawaiian Elednc Indusiries Inc 280,753 118,043
Black Hills Corp 1676 765 117544
Partiand General Bectnc Co. 2,759,484 112675
South: Jersey Industnes Inc. 315541 112,112
PHM Resources Inc 221 Boa 107 804
Crenat Technologies Inc 1,227 556 108,158
OME Gas Inc 1,355 000 1056249
Casella Waste Systems Inc. Class A 1,206,108 103,587
Southwest Gas Holdings Inc. 1,636,385 101,258
ALLETE Ine. 1472832 95.m32
Spire Inc, 1,265,150 48,495
HorthWestern Corp 1 468,770 88,344
Amenican States VWater Co. 852332 84,138
Cakfarnia Water Serace Group 1412 847 85 563
fodista Coap 180087 84789
Clearway Energy inc, Class © 2118242 B7.508
MGE Energy Inc. 931,788 65,5898
i Sunnirea Energy | termationsl nc. 1516732 453
Northwe st hatural Holding Co G404 395 43,040
Cleanway Enengy Inc, Class A B91.374 6570
Excaleratz Energy Inc. Class A 526 a8 13,184
' Harsco Carp 247 800 12891
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M arket
Walkee-
Shares (§000]
" HNuScale Power Conp 1,002 818 10,284
_ 4243876
Total Commen Stocks
(Cost $97,591,174) 111,883,747
Temporary Cash Investments (1.9%)
Money Market Fund (1.6%)
o Wanguard Market Liquiddy Fund, & 334%
(Cost 52,012,495 20,132,780 2013077
Total Investments (104.3%)
(Cost $29,603,669) 113,896,824
Othar Assets and Liabilities—Net (-1.3%) {1,426 527)
Met Assets (100%) 112,470,297

“Tomizm 000

See Note A n Notes o Financial Statérments
" NOR-RCOME-H0 G sy

Includes parhal secunty posibans on loan to broker-dealers, The total value of secuntes on loan s £1,357 522 000

Security value determmed using sigrificant unobsarcable inputs

Rate shown is the T-day yield

1
2
3 Affiliated money market fund available onfy to Vanguand funds and ceain tnests and accounts managed by Vanguard
4

Collateral of $1 483,849 000 was recered for secunties on loan, of which $1.475,911.000 is held in Vanguard Market

Liquidity Fund and $8 038 000 k2 held in cash

CvR—Contingent Value Rights
REIT—Real Estate Imvestment Tust
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Derhvative Financial instruments Outsta mding as of Pesiod End

Futures Cortracts

{Smom)
Pl L il and
of Long Unrealiged
[Ehart) MNatiaral Appredation
Expiration  Contracts Amount  [Depreckation)
Long Futures Contracts
E-mini Rugsal 2000 Index MAarch 2023 2,597 265,370 {4,018y
E-rnind 587 200 index MAarch 2023 160 30,088 (863)
E-rnin 547 Mad-Cap 400 bndex March 2023 1,274 311,187 (5, 544)
{10,217)
Crer-tha-Counter Total Return Swaps
Flomting
Inkera s
Rate ‘alue grd e and
Motionsl Receved Unreafized Unrealized
Termination Amaurtt (Faid)* spprecigtion  [Deprecistion)
Refarence Entity Date  Counterpsty (S00m) (3} (3000} {So00y
A0 Wineldwade ind. FTEITFE] BOaMa, 1150 (4515} 111 -
A1 Wordwide Int. 831113 BN L10s [4.515) m? =
a0 Wiortdwide ind. 83128 BT, Laddn [4515) 136 -
O Technology Co, -TE D BoaMNA, 4,451 [4.515) i | (253}
Ollie's Bargain Outlet Holdings bne. 1/31/23 G5 15,228 (4329 - [1,198)
“rtu Financlal Inc. Class & #3123 BIOANA 1,057 {4515] - {72
drtus Financial Inc. Class & 8731/ BN L] [4.515) —_ ()
54 (1,788}

1 Based on USD Cheemight Bank Funding Rate as of the modt recent payment date. Floating intesest pagment racebad fpakd monthl y,
BOAMA-Bark of Amarica, M.A.
G =-Galdman Sachs International

See pccompamying Moles, which are an integral part of the Fnancis! Sistements.
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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 M-

PORT reports are available on the SEC’s website at www, sec.gov.

Market
Walue
Shiares (£000)

Common Stocks (39.3%)

Basic Materials (4.1%)

Mosaic Co 8,345,573 36T, 168
Steel Dynamics Inc 4 755 B43 285183
Alcoa Corp 4,718,390 281,181
Reliance Steel & Alummem Co 1,580,803 156438
Cleveland-Cliffs inc 11,353 548 24T 87
Cin Corp 3518540 208,139
CF Industries Holdings Inc 2,705,329 181 483
Royal Gold inc 1555,303 174,163
Huntsman Comp 4 951 646 17213
Vatvoling Inc 4541220 168,342
Scofts Miracle-Gro Co 473,934 156,803
REC Beanngs Inc T27.850 147,024
United States Steel Comp B.134,357 145,058
Ashland Global Holtngs Inc 1,291,377 138,030
Cherrgurs Co 4108910 137 BAS
Balichern Comp 816,791 137,™M1
UFP Industries Inc 1,483,060 135 456
Bwent Corp 2306545 178,051
Elgment Solutions Inc 3./306,466 128841
Univar Solutions Inc 4310182 172,184
Timken Co 1,720,734 118,230
Commercial Metals Co 3064 842 111,223
Hexcel Corp 2112944 109430
Senment Technologies Corp 1)058,778 108,041
gL MP Matenals Corp 2,342,150 101,838
: Lrvent Com 4074711 o 3
Mueter Industnes Ing 1373838 B1.551
Cabot Com 1428394 B0276
Arconic Corp 2412361 79,632
Cuaker Chemical Corp 33r.470 77,887
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Market
Value.
Ehares [£000)
D Ingevity Corp 4BRATT T BES
Heda Mining Co. 135567407 10,770
Boize Cascade Co 980,910 0553
Tronge: Holdings plc Olass A 2808,367 ez
Mewhdarket Corp 200,891 68 884
Stepan Co 535,251 656528
Minerls Technalogies Inc. 836,063 61,158
GrafTech Intermational Lid. 4975108 58 856
Innospec inc 518,791 55,002
Materion Corp. 514,757 4733
Corrpass Minerals Internatanal Inc 854,750 43 BB
Worthington Industnes Inc 175927 42472
GCP Applied Technologes Inc 1,282,573 40 973
Westiake Cherrscal Corp 402427 39 ,0e8
Fakser Alurminum Conp 386,368 37,235
Kraton Corp TEB, 721 35607
Campenter Technalogy Corp. 1,202,638 35,105
Schrazer Steel Industnesine. Class A 614,857 .93
Coeur Mining Inc, 5830875 8037
: AmyTis Inc 540,881 25,158
Schweitrer-Mauduit International Inc. 811,134 24253
Century Aluminum Co. 1,275,072 21,115
Glatfefer Corp 1,145,140 13 686
3 Koppers Holdings Inc 523,641 16,380
Ecovyst Inc. 1,584,780 16,331
0 Iymergen [nC 1,152,584 7T
Amenican Vangeard Comp s &
Tredegar Corp 429 3
Hycroft Mining Halding Comp. Warrants Exp, 1052322 19 -
5818041

Consumer Discretionary (15.3%)
Flooe & Decor Holdings Inc. Class A 2,530,486 378 9EB
VAdlEams-Sonoma Inc 1,840,697 312830
: Liberty Media Coep -Liberty Formula One Jlass C 4916,052 Ji0em
: Frve Below Inc. 1412821 297318
Tapestry Inc. B.841.723 281 B34
Serice Corp. Intemational 34853564 280663
2 Skelne Landscape Supply Inc 1,127,786 273,240
Pool Corp 480,696 272074
g Deckers Outdoor Cop. §92,535 153 BE2
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Market
Value.
Ehares [£000)
' Capri Haldings Led. 3,794,581 248 307
: B.J's Whpdesale Club Hoddings Inc. 3665255 245 462
Arznnark 6A5E 641 23800
FH 432,197 231 632
Tempur Sealy Intematonal Inc 4 857,015 218425
Lithaa Mofors Inc. Class A T3, 744 276,70
' Fenn Mational Gaming inc. 4775520 271 GEG
Bath & Body Warks Inc. 3168408 mas
Toll Brothers Inc 2318,180 211,247
Hewell Brands Inc 9)558,602 210,866
Wyndham Hatels & Resons Inc 2381222 210,787
Churchill Downs Inc. BEB,462 209,212
Gentex Corp 5867944 207983
Macy's Inc. 7548623 187 523
Morwegian Cruise Line Holdings Ltd 9327451 183 451
Mew ok Times Co. Class A 4002875 193,338
Avwas Budget Graup Inc. 925,528 191 827
Bnght Honzons Farmly Solutons Inc 1,522,063 191,587
PVH Corp. 1,781 850 191 079
: Mattel Inc. B.836,535 190,516
i Flanet Fitne=s Inc. Class & 2,101,846 180,385
Kohl's Corp. 3,785,355 18T 453
Interpublic Group of Cos: Inc 4 865,193 185 846
Miglsen Holdings plc 9054 008 185,700
: Crocs Inc 1410488 180,853
Fox Factory Holding Corp, 1061639 160 585
d ¥ET Holdings Inc 2,100,643 173,866
Marmiolt Vacations Worldwide Corp 1020617 172484
L&, Inc 3.390.708 172,003
J Zynga Inc. Class A 26837 171,762
Val Resons Inc. 10474 167,364
Alpska Aif Group |ne 2.160,578 164,663
¥ Dick’s Sporting Goods Inc 1428,146 164,222
AMERCD 222,708 161,736
Puolans Inc. 1,454,081 158,816
Scientific Games Corp 2311766 154 485
Gondyesr Tire & Rubber Co. 7.091,805 151,187
Texas Roadhouse Inc. Class A 1868204 148,027
Helen of Troy Lid B0B.555 148,773
MNewxetar Media Group Inc, Class A 978,004 147 B0
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Market
Value.
Ehares [£000)
D Skechers USA Inc, Class A 3402347 147 6B
Hanesbrands Inc B.806.402 147,243
Amencan Arines Graup Inc 8,161,395 146 578
Harey.Davidson Inc. 387e 830 146,183
: Ao ation Inc 1,238,527 144 B39
Choice Hotels Intermational Inc. 12,757 142381
' Terminix Global Holdings Inc 053,134 138,083
Thar Industnes nc 1320877 138,008
Lear Carp 751,525 137 481
Leggett & Pla inc 3,185,315 131519
Ralph Laurén Corp 1,105,841 131 452
Boyd Garmng Corp 1,864,198 130,104
Wingstop Int 782,210 123,982
Gap Inc 7.011.768 125523
Vectona's Secret & Co. 2,228,018 173,744
Murphy LISA Inc. §13,844 172302
“ GameZtop Corp. Class A 820,133 121,700
Trave| + Leisure Co. 2,174,958 170,210
Hiltan Grand Vacatons Inc 2365534 118,057
: Hyatt Hotets Corp. Class A 1,204,618 115,513
i Mertage Homes Corp. 941,308 114 B96
Foot Locker Inc. 2817388 114,187
JetBlue direays Corp 8003868 113875
Sigruzt Jewelars Lid 127115 110660
Papa John's International Inc B25,758 110,214
Shyline Charrgion Corp. 1,361 608 107 540
d Chegg Inc 3470213 106,530
Wendy's Co 4454 646 108,243
HER Block Inc 4428403 104,333
d Academy Sports & Outdoors Inc, 2357 851 103,501
TEGMA InE. 5,574,056 103454
Talor Mormzon Harme Carp. Class A 2943583 102,908
Caner's Inc 1012048 102439
Natonal Vision Holdings Inc 21085187 1100, DER
Asbury Automotive Growp Inc 570,185 B8 488
Under Armowr Inc. Class © 5.383.354 arie
1 Armerican Eagle Outhtters Inc. 3825277 96 BEG
Under Arrrowr Inc. Class A 4 556,778 0§ 558
Callaway Golf Co. 3512381 Gh 360
g Sonos Inc 3.207.207 &5 5TH
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Value.
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LGl Industries 805,605 84 365
¥ Lurminar Technologes |nc. Class A 5571,353 84 212
Legie's Inc 3976587 B4 0B
KE Hame 2098,235 93,765
Steven M adden Lid 1.846,186 80439
Colurrbia Sportswear Co, 908,260 &8,200
' Coty Ing. Class A 8.261,024 BT
Grand Camyon Education Ing 1008,379 &6 500
LiGI Homes Inc 550,605 85,057
Group 1 Automotive Inc 433,246 B4.5T8
Cana Int 3J628,250 B2 a7
SeaWorld Entertamment Inc. 1,264,770 203
MDC Holdings Inc 1423471 Ta472
S Flags Entertainrnent Comp 1838477 78,282
Visteon Corp 104,334 78,280
Tri Painte Homes Inc. 2803,250 18,183
Frantdaar Inc. 2,132,185 8,145
Dorman Products Inc 676,158 T6412
Cracker Barrel Old Country Store Inc. 582423 L
Millertined Inc 1808184 T4, TE2
Pendhe Automative Group Inc. BA0.678 74,055
Red Rock Resorts Inc. Class A 1.333.577 73,360
Madison Square Garden Spons Codp 414,635 2814
: Gentherm Inc 836,558 T2 607
3 Alegiant Travel Co 3a7.32r T2A46
Rent-A-Center Inc 1.500,785 T2,088
: Sabre Comp 8,144,159 63,859
Tripddvisor Inc 2528304 68818
L Figs Inc, Class & 2487 261 68,540
d Shake Shack Inc. Class A 937,102 BT 5N
Qurate Retal Inc. Class A 8816632 67,006
Kontoos Brands Ine 1,288,273 65,568
Rush Enferprises Inc, Class & 1,183,282 63,828
Coursera Inc 1 856,T61 4,831
" PROG Holdings Inc 1.428,380 B4 480
Clle's Bargan Outhet Holdings Inc 1,257,580 B4.376
Mondstrom Ine. 2810497 63573
Owerstock, com Inc 1)030,960 B0,837
Johin Wiey & Sons Inc. Class A 1)061,066 B0, TET
Graham Haldings Co. Class B 85,147 58 976
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Market

Value.

Ehares [£000)

Wobverine World VWide Inc 2073963 54,751
Spanit Airines Inc 2,126,738 s 5Ta
Fisker Ing 2.713,043 58,4085
Lev Srauss & Co, Class A 210,200 57824
Revatve Group Inc. Class A 1001518 36,125
World Wiestling Entertainment Inc, Class A 1123714 E5 a4
Frovdes Corp 2.333.008 51476
Sally Besuty Holdngs inc 1848 B35 52 586
Apercrombie & Fitch Co. Class A 1.486,023 51,758
iHeartMedia Inc. Clags A 2414397 50,789
Candiytacs Inc. TE2,500 48,733
Shylviest Inc. 1,264,856 48,713
Ceritral Ganden & Pet Co. Class A 11026552 48,120
Madisan Square Garden Entertsnment Corp, BAT.5534 48,065
Cheesecake Factory inc. 1,244 B55 48,728
KAR Auction Services lnc. 3071361 47875
Eloomin' Brands Inc. 2,243 486 47 DEB
Irer Parturrs Inc 438,478 46,873
Monno Inc, 801,638 48,711
COP Corp. 1,167,130 45 B45
Boot Bam Hoddings Inc 3rz387 45813
PrceSmart Inc 517446 45178
IRobot Corp 677,115 44 B8
ACV Auctions Inc, Class A 2340993 44 272
Acushnet Holdngs Corp 833,272 44 230
Lions Gate Entertainment Corp. Class B 2864 834 44 081
Jack in the Box Inc 501,465 43 BE8
HNI Comp 1037802 43,540
Urban Qutfitters Inc 14771493 43370
Criven Brands Holdings Inc 1,261,734 42419
Sheep Murmber Carp 549,654 42,103
Ennker Intematianal |ne, 1,142,818 41 816
elf Beauty Inc 1,246,101 41 383
Cinerrark Holdings Inc 2554 538 41,182
Carmping Whrld Holdings Inc. Class A 1017.022 41 OEE
Cretord Industnes Inc 403,718 40,885
La-Z-Boyinc 1,102,598 40,035
Petco Health & Wellness Co. Inc. Class A 1883,303 FA4T
Bag Lots InC. 833,515 37550
Saitch Foe Inc. Class A 1)883,132 arsEn
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Market
Value.
Ehares [£000)
D Dave & Buster's Entertainment Inc BET ABE 38T
: W inc 1828552 36,718
" ContestLogic Inc, Class A 11,601,192 26 080
Cilland's Inc, Class A 146,517 33,500
E2 Bed Bath & Beyond Inc 2413425 35,188
: Adtalemn Global BEducation Inc, 1,183,287 34978
' Caveo Industries Inc 108,308 T
Liberty Media Conp -Libery Fonruls One Class A 578,024 34,3200
Saride s 1022537 34,081
GoProinc, Class A 3254 487 335
i WVista Dutdoor [nc. 718,568 3
Saclair Broadcast Group Inc. Class A 1,228,937 2,507
Strategic Education Inc 553,855 32035
Cine Brands Global Inc 420,20 3 BES
Buckle Inc. 146,513 31,670
Sturm Ruger & Co. Inc 452 981 el
Clear Channel Outdaor Holdngs Inc. 8,085 877 0,074
G-Il Apparel Group Lid 1.J058,808 18,283
EW Scripps Co. Class A 1,500,156 008
: Selectquate Inc, 3,147,314 515
3 Mister Car Wash Inc 1527 605 1Bl
Matthmers International Comp. Class A 745425 27,335
Cars.cominc 16ET 566 WA
e Dwitch Bros Inc. Class A 518,383 T6.442
" Amenican fAxle & Manufactunng Holdings Inc 2780460 25842
g Canoo Inc. 3354 8544 25888
: AMC Mebworks Inc. Class A 148,228 25,760
Zumez Inc 535,370 5682
Sonic Autarnotve Inc. Class & S11.440 25,201
Interface Inc. Class A 1523502 4,300
' Lions Gate Enterdainment Corp. Class A 1458,762 24,274
Tenneco Inc. Class A 21040 23pag
Guess? Inc 1.005,156 T3 B0
RealReal Inc 1,988,578 13,203
Steelcase Inc. Class A 1875628 31
Hawaiian Haldings Inc. 1,255,588 23,063
Sun Counbry Airlines Holdings lnt a80e.192 21,960
WA International Inc 1,346,164 21,714
De=zgner Brands Inc. Class A 1471352 20,808
g Rush Street Interactive nc. 1,263,375 ‘208G
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Market

Value.

Ehares [£000)

b Corsair Gaming Inc 65,175 0,278
: B.J's Restawrants Inc 571,543 19,747
iy Postilly's Inc. Class A 520,493 19,539
Aaron's Co. Inc 791,342 19,507

G Vino Holding Corp. Class &, 472049 18 BET
: Latham Group Inc 751,888 18,820
Scholashe Com. 4568414 18318

Life Turre Graup Holdings inc 988 628 17,014

B ThredUp Inc. Class A 1,308,574 16,710
PowerSchool Holdings inc, Class & 990,806 16,319

' Frispy Krerme Inc 857,886 16,231
Quatrert Techmology Irc 2177385 16,156
Laureate Education Inc. Class A 1,294,162 15,841
Angiinc. Class A 1.707.238 15,724
Poshimark Inc. Class A 806,702 1510
Children's Place Inc. 178,811 14,257

Integral Ad Soence Halding Corp 3897 623 13273
Duolnga Inc. Class A 118,724 12,588
Ganesco Inc. 182,628 11 rig

G Swestgreen Inc. Class A 357 460 11,438
i Frontier Growp Holdings Inc 837,696 11,368
Janus International Group Inc 808,016 11,368
Central Gamen & Pet Co 1,878 11,151

¥ Cricut Inc. Clags A 500,314 11,052
Sonith & Wesson Brands Inc 618,348 11,017

g Lordstowan Motors Comp. 3127113 10, 7ER
Caleresinc 466,124 10572

il XL Fleet Cop 1 866,865 9480
Cream Finders Homes Inc. Class A 485,893 8451

Global Industrial Co 218,705 8,845

’ Seiplay Corp. Class A 593,891 8184
M Albirds Inc. Class & 518,064 Taz
" Traeger Inc B06,463 7375
Udermy Inc 352,088 B.BED

Ruzh Enterprises Inc. Class B 124,869 6,738

i Weber Inc. Class A 471,589 6,088
. Sofo Brands |ne. Class A 319,258 4,950
Aurhaws Inc. Class & 367,883 4875

Lands' End Inc 186,356 3687

e Builliant Earth Growp Inc. Class A 203,508 3ETS
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Market
Value.
Shares [E:D00}
' Bl Pollz Loco Haldings Inc, 216,346 3070
b Revion Inc. Class A 202,084 2282
Instructure Holdings Inc 19478 467
Tornd Holding s Inc 13,798 136
215841372
Censumer Staples (3.0%)
Bunge Lid
: Carding Inaredi | 3,369,183 314 547
I redients Inc.
S 4081,718 B2 872
Casey's 5 | Stores |
2k i 935,248 184 571
Perfarmance Food Group Co
3886461 1TB 48T
UtS Foods Holding Comp
51053,795 176,024
3 Post Holdings Inc,
1419.572 160,08
Ingredaon Inc
1,595,072 154,148
Flowers Foods Inc
4.7588.838 131 852
Boston Beer Co. Inc. Class A
231,450 116,905
Larriy VWeston Holdings Ing
1840573 116 656
m Brands Haldings Inc.
S g 1,037,800 105,565
Molson Coors Beverage Co. Clazss B
2275087 105 487
Sandersan Fams Inc
536,241 102 465
Freshpet Inc
1.038,206 8918
Heralife Mutriton Lbd,
2403449 98 3713
? Hain Celestial Group |
: = e 2263813 85 461
% Beyond Meat Inc
- 1437651 SIETT
: Savply Good Foods Co.
2173518 B0 353
Wheal Co
345,267 B A5G
Sprouts Farmers Market inc.
2835742 83 868
Lancaster Coforry Corp,
7 s 485 466 B0.303
Coca-Cola Consoldated Inc.
116,954 2417
: United Matuesl Foods Ine
1462 544 T, T2
' Hostess Brands inc. Class A
3486464 71184
: Celsiuz Haldings Inc
— 943,563 70,362
Energjmer i FiC
i 1864,732 &7 558
Beauty Health Co
y 2)838.604 B3, 748
My Skin Enterprises Inc. Class A
- . _—— 1,254,805 63 68t
dgewell Personal Care
1370478 B2 65
' Grocery Outlet Holding Corp.
2175448 61 522
Medifast inc.
278266 58277
TreeHouse Foads Inc
1,288,830 58,735
' B&G Foodszing
1,628,930 S0,0B8
J & J Snack Foads Comp
el 1 45 368
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Market
Value.
Shares [E:D00}
Reynalds Consurner Products Inc
1317484 41 368
Vetor Group Lid
3,285,504 3rma
Cal-Maine Foods Inc
Pl Pride Cori 905,347 Gae
lliil
1,226,727 34,584
Unnersal Corp
600,120 32830
USANA Health Saiences Ing
286,038 et L
Angarsons Inc
768,361 9,782
BellRing Brands Inc, Class &
1.018,170 T8 g
Weis Markets Inc
414 Bi8 T e
Habanal Beverage Corp.
e 588 467 AT
Unz Brands Inc
1J673,701 ‘26 B
Fresh Del Monte Produce Int
916,793 25,303
Hydrofarm Holdings Group Inc.
! 847,950 23,986
Seaboard Corp
5020 133
Duckhom Portfolio Inc.
802,065 mmeN
Fite Aid Com.
1,343,578 19,737
ACCO Brands
G 2336805 18,302
Tootsze Rall Industnes Inc
358,989 13,005
Honest Co. Inc
1,250,512 10,117
Sovos Brands Inc
631,848 8500
Vial Farms Inc
486575 8408
AppHarvest Inc,
815,840 3174
4 201531
Enargy (4.2°%)
DCiamandback Energy Inc
4570819 492 863
Coterra Enengy Inc
20522476 3ea 27
Marathon il Corp.
19,840,987 372 505
Targa Resources Comp.
5777037 301,782
ARA Comp.
g9.162.521 248 380
Qwintee Inc
B.585,1899 221821
First Solarinc
2413833 210,380
EQT Corp.
9,532,010 207 gaz
Tewas Pachc Land )
il 156,346 195 256
Chesapeake Energy Comp
ud 2580910 167,746
MOV Inc
4 844 565 133 204
HollyFrontier ;
s 3,667,500 120676
FDC Eni Ine
i 2455833 119,785
Southwe stern Energy Co
25,580,068 118,250
Antero Resources Corp
6,728,088 117,758
DT Midstream Inc.
2440308 117 0BG
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Shares [E:D00}
Range Resources
? rom 6,222,982 110,858
ChargePoint Holdngs Inc
. o 5684.041 1B471
Equitrans Midstrearn Conp,
10,363,228 107156
Charrpion: Corp
5087558 102 820
Matador Resowces Co
al 2658,175 87T
Mu Carp.
TR G 3505982 25,502
Denbury Inc,
1,188,511 a1 87
SM Energy Co
3063626 a0 36
California Resources Corp.
2027 808 B 608
Antero Midstream Corp.
7827820 75,714
M i3 Ol & Gas Corp. Class A
g n 3,805,598 73,688
Stern lne
3A4680,191 B3,640
Arcosa Inc
1.114,873 54,024
Shoals Technologies Group Inc. Class A
252830 G3gn
Whiting Petrodeum Corp
386,552 E3810
Ameresco Inc. Class &
162,152 62,070
CHX Resouwrces Corp
4513,792 B2 0%
Continental Resources Inc
1,381,808 61,830
Dazis Petroleurn inc.
472,722 58 558
Helmench & Payne Inc
2443586 sT813
Cactus Inc. Class A
1484303 S58TR
Renewable Energy Group Inc
1,266,530 53,751
Civitas Resgurces Inc,
. e 1,053,560 51,583
Array Technodogies Inc
3,234,954 £0, 758
FueiCell Energy Inc
8,786,525 45 EB0
SunPover Corp
2,176,199 45417
Mew Fortress Energy Inc. Class A
1826468 44 04t
Wirld Fusl Senvices Comp
1,507 886 30,014
Patterson-UTI Energy Inc.
4524172 3807
Tranzocesn Lid
14.020,747 28,67
Asch Resources Inc
393,265 328913
Warmor Met Coal Inc
1,322,003 34,004
PEF Energy Inc. Class A
2468370 32013
Liberty Cilfield Seraces inc. Class A
2988372 4,084
Archrock Inc
3.857.084 T8 .BE1
Cceaneenng Indemational Inc.
2.480,695 28170
Celek U5 Holdings Inc.
1854 468 27.Ta8
Fluence Energy Inc, Class A
140,922 76 BEY
Core Laboratones My
1,188,644 8541
NOW Ing
2844 993 ‘24,286
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Market
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Shares [E:D00}
FroFet Halding Lorp
27357320 18,284
MexTier Catfield Solubions Inc
514847 18,2681
Dnl-Cusp Inc.
910,854 17936
* MR Global Inc
20212 13,906
OVR Eni Int.
Eay 772,939 12,993
RPC Inc.
1.848,338 BB4S
o EVgo Inc,
02,820 5982
Hel Energy Solutsons Group Inc
1,753 6BE SATE
Devan Energy Corp.
o 8,924 437
Denbury Inc. Warants Exp. 1823 2
5949 439
Financizls (14.7%)
Erown & Brown Inc
BOE3A14 43037
ture Bank
o 1,276,080 412774
LPL Financzal Holdings Inc
- e 189211681 307 558
fiyle Group Inc
539811 285 393
Ares Management Corp. Class A
g sl 2,594,456 292,122
Cormenca inc
33N 672 288,115
East West Bancarp Int
3,582,595 281 BT
Western Alhance Bancorp
2498375 268 950
American Financial Group Inc
1810347 249833
Zions Bancorp MA
385155 248583
s SoFi Technologees Inc.
15,264 808 241 337
Irvescn Lid.
10473488 241100
Agzurant Inc
1,439,366 224,340
First H ;
et ozon Corp 19,661,605 273,084
? =start Holdings Inc.
. st 1447 261 21881
First Amencan Financial .
o 2833418 206012
Momangstar inc
588,082 204 538
AGNC Irvestment Corp
13,274,893 188 654
RenaissanceRe Holdings Lid
1,161,222 146 620
SH Investments Co.
3,168,423 143,084
People's United Fanano sl Inc
10,808,660 192610
Cormmerce Bancshares ing
i o 2774 530 190,722
insurance Group of Amenca inc
1,705,186 188,701
‘Wiya Fmancial Inc
2803138 185876
CullenFrost Bankers Inc
1448262 182,708
Old Republic Intermational Corp
& 7,369,555 181,144
Janus Henderson Growp pic
4.304,168 180,517
Jefferies Fi ial Inc.
NES Financa; M M ‘d‘ﬁ‘g.uy 1mlm
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Starmood Fropety Trus Ing
7.304 B0B 177502
Sufel Finanoal Corp,
24584 484 175 EBD
Panacle Financial Parners Inc
1835138 174,301
First Financial Bankshares Inc,
416,152 173677
s Fancial Corp.
- 3480508 167,043
Affliated Managers Group | ne
474 065 160,243
Prospenty Bancehares inc
211,820 158822
Glaoer Bancom Inc
2,792 465 158 333
Pogular Inc.
1877081 153 986
Prmenca Inc.
645,197 152626
Bl Owd Capital Inc. Class A
10,211,817 152 255
Lincoln Mationad Corp
2,166,287 147871
Cnebain Holdings Inc.
2540251 147,120
S1M Corp.
7395864 145477
Cadence Bank
4850 850 144775
Bank OZK
3,110,039 144,710
Valley Mabional Banc
i e 10,276,992 141,308
SouthState Corp
1,760,936 141 068
Pac\West Bancorp
2858023 133,650
Houlihan Lokey Inc. Class A
1,286,897 133,220
Mew York Comrmunuty Bancorp Inc
10,798,716 131 B52
Winitrust Financial Comp,
1.438.090 120.ED7
Hinsale Capital Group Inc
546,596 130,030
QT Group Inc
2,501,861 178448
Webister Financial Corp
2.385,154 127 G603
Cremt Acceptance Corp
183,332 176,074
MNew Ragdentisl irvestment Corp
s 11,763,744 125900
iy HanCorp
4859,199 125318
Selective Insurance Grow Inc.
1515807 124 205
Ene Indemrity Co. Class A
640,795 123458
Blackstone Motgage Trust Ing. Class A
4002,750 172564
RLI Corp
1.083,184 121 423
: Trupanaon Inc.
1611 120,954
Essant Group Ltd,
2)548.282 120576
First Coizens BancShares Inc. Class A
144 640 170,028
MGIC Investment Corp
8,226,033 118,618
United Banksharas Inc
3,265,367 118468
Lazand Ltd. Class A&
2,700,057 117,803
Unum Group
4838908 113878
Evercore tnc, Class A
837,245 113,740
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_ Shares [E:D00}
UME Financial Corp.
1036847 110,020
Aleghamy Corp,
Ry 164,542 108 847
Walker & Dunlop Inc
137437 108,754
Globe Life Inc,
1,148 861 107 671
Hanover Insurance Group Inc
o 807,132 105,783
Ui Holdings
b 5 ABE 525 105,176
Aag Capital Holdings Lid
192257 104,722
ServasFirst Bancshares Inc
. 1231241 104 582
Brghthouse Fi ial |
kel 2,008,234 104,078
Hancack Whitney C
. e 2,076,957 103888
rrevunety’ Bank System Inc.
1,360,178 101 306
Sivergate Capital Corp. Class A
678,585 100,566
Jackson Financial Inc. Class A
2348970 98,257
FNB Corp.
B.040,026 a7 536
Moeks & Co. Class A
1537304 86101
Radian Group Inc
4 526,763 05 E50
United Corrmrunity Banks |
Gl 2660 BT 85 625
Pacific Prerreer Bancorp | nc
2,376,350 85125
Banklinited Inc.
224540 a5 007
Independent Bank Coep.
o el 1,133,946 F2A51
Home BancShares Inc
3.714.084 Bl 438
Chirrera irvestment Comp
5.971.,280 B0,047
Hemper Comp
1,522,358 B3480
First Hawaiian Inc
3,246,836 B8 7238
Federated Hermes Inc. Class B
2317534 87,083
Eastern Bankshares Inc
4,138,338 BS 48T
Irvestors Bancom Inc
5614253 85056
Bank of Hawaii Comp
1014232 84,852
Assured Guaranty Lid
1673842 B.027
WEFS Financial Corp.
1852,883 B2 843
Ameng Bancorp
1.666,702 82802
Harmlton Lane Inc. Class A
796,718 82 556
Manient
P 2863917 81,892
Amencan Equity Ervestrment Life Haldng Cao.
2)0896.915 B1EIZ2
Wirtu Fewancial Inc. Class A
2828,588 Bl B8
Snmons Frst Nabonal Corp, Class A
2,748,159 81,320
Asszociated Banc-Corp
! 3595823 81,225
e Marathon Digital Holdings |
h it 2AB0DATT 80851
Ca General Banco
tha = 1847372 8418
Tewas Capital Bancshares Ing
1,274,085 T8, TE4
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Shares [E:D00}
Fmer Sandier Cos,
: b 427 8BE 18,382
C1d Matonal Bancorp
4,183,085 15,787
BAxog Financial I
_— . 1348 476 75,303
Inancial BIM Inc
3,125,608 74,514
Astigan Patners Asset Management Inc. Class A
Group 1,562,308 T4 428
White Mountaing Insurance Lid.
it 72,304 73,300
EOH Financial Corp
683,207 73126
FirstCash Holdings Inc
968,359 72443
First Bancom
5,181,726 Tt 404
VB Fnancial .
i 3,247,706 62,533
Focus Finanaal Partners [ne. Class &
1.158.413 B3,240
Fuhon Financial Carp
4 059,290 8,008
Enstar Group Lid
274 968 58,078
Atlantic Linion Bankshares Corp
1807020 67,384
Cannae Holdings Inc
1,808,163 E7,002
Independent Bank Group Inc
918,355 58,331
Santander Consumer USA Holdings Inc
1552348 65,230
Colurbia Ban berm [nC.
i 1.876,722 B 678
Flagstar Bancorp Inc
1,332,257 B3 BEE
8 Fiot Blockchain Inc
2,776,025 &1 862
LendingClub Co
" I'D 2518354 EDSIB
Irternational Bancshanes Cop
1433364 B0, TED
First Midwest Bancorp Inc
28649,758 58,773
Goosehead Insurance Inc, Class A
448,733 La3n
F 3 S I
Penmdac Fnancial Serices Inc i T i
First Merchams
I o 1,355 841 56, TEB
Cohen & SteersIng
; Ay o i i g07.0549 55,158
an Special roup ings Inc, Class A
1,263,929 53842
Washington Federal Inc.
" 1642 630 54 831
rt Financial Bancorp
i A 2,238,452 54,513
Wi Irvesstment Parners Inc.
- o Class A 181439 53,906
e Lending Corp k5
2,386,337 53845
StepStone Group Inc. Class A
1,280,211 53218
WiesBanco Inc.
1,508,730 52,780
PRA Group Ing
1042202 5231
Hilltop Holdings Inc
1488858 52318
Towne Bank
1644 592 51,953
0 Germwmoth Financial Inc. Class A
12,768 456 51,712
MFA Financial Inc
11068470 04T
Renasant Comp
1.328,513 04T
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= Shares [E:D00}
‘ark Mational
onal Conp 366,025 0,250
Two Harbors Investment Corp
BE3E274 48831
Banner Corp
817,003 49 568
' ERF Group Inc, Class A
1,363,248 48,227
Group Intermational Holdings Lid
A 832,609 48 383
Great Western Bancon |t
13686414 47 0E3
Eagle Bancorp Inc
788,608 46,548
Appila Cormencial Real Estate Fmance Ing
3492734 45 9E4
Trustmark Carp.
1,406,883 45 765
! Star Inc.
16870482 43578
Corrpass Drversfied Heldings
1.408,339 43,068
Mortwest Bancshares inc.
306,736 42,717
Provident Financial Services Inc.
1,745,874 42,285
Hope Ba |
e A 2,866,274 42,192
PenmryMac Mortgage Investment Truest
2427 983 42077
Melnetine. Class A
417 802 40,781
First Interstate BancSystem inc, Class &
I e 985 455 40 485
Horace Mann Educators Corp.
1037537 40,153
HET Bancomp Inc
1028075 34 601
First Commormeealth Financial Corp.
2432708 0,142
T Lemonate Inc
928,113 mi1m
Redwond Trust Inc
2910300 38287
BGC Panners Inc. Class A
8,110,584 37T
Capitol Federal Financial Inc.
& 324,022 37,208
M erd
ercury General Corp 085,000 /AT
Westamenca Bancorp
837,620 3E810
B Encore Capital Group Inc
; e : 582,281 36,787
riurmph Bancorp nc
301,462 35,898
d LendingTree Inc.
260 544 3BEN
Mr C Group |
f Cooper it R .
Lrve Oak Bancshares Inc
407 618 33,581
Frafssurance Comp
1,350,864 M
Ladder Capttal Corp.
2800787 33,581
COF G Ban
= 1.247.001 B0
Habanal Bank Holdings Comp. Class A
718,883 N EI2
Berkshire Hills Bantormp Inc
1,096,365 31170
Safiety | G I
N 365,681 31,004
Broadmark R ital |
N Ee 3335895 30514
SET Banl Inc
o 952,388 303aH
Erookiing Bancarp inc
1837.701 8752
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City Holdng Co.
by g 350,043 0,284
BancFirst Corp
406,263 I8 BET
Emplovers Holdings (e BE1,650 A
Tormpkins Financial Corp : I
321,408 TEET
: World Acce Corp.
ptance 108,332 R
TFS Financal Codp, 1448105 5 ETE
Heartiand Financial US4 Ing., 489,869 4,182
“ Cscar Health Inc. Class A 1 1“54.113[] :'-uIUEG
Capital Inc. Class A ' I
BnghtSpire Capital 2336621 3474
State Auto Financial Corp. 453 854 TIAGT
Keamy Financia Corp. I
1J584,132 2447
ARMOUR Resident sl REIT Inc
2,266,584 I1.230
Invesco Morgage Capital inc 7.931 661 22050
PUT Patnersinc. Class A 153.351 erUSI
Bhucora Inc. : I
1.182.20 H0F48
Pafarnar Holdings Ing.
308,646 0,056
Colurrbia Financial inc 850,818 ooz
TPG RE Finance Tewst Inc mEEIgm IHI543
Central Pacific Financial Corp. BQl.SHE |gl¢ﬁ?
WisdomTree Imnvestments Inc : |
3,165,205 18372
ambac Financial Gooup Ing 1,187,122 19,053
SariusPoint Lid " I
2.784,888 18657
d Clearwater Analytics Holdings Inc. Class A 770,776 17,7112
KKR Real Estate Finance Trust Inc 329:'325 |?I25n
Morhiield Bancorp Inc. I
orp 1,038,183 16,777
United Fire Groug Inc, 644,313 14,842
AzsetM ark Financial Holdings Inc 4?2.733 mlam
: Frankiin BSP Realty Trust Inc ?‘.'4ra?u ITIS??
Mational Western Life Group Inc. Class A ﬂ:ms mld.w
GCMW Grasvenar Inc. Class A 975,276 n.rs?
kL Rormeo Power Inc. : I
2418,703 8878
gh Root Inc, Class A
2816433 87
Granite Paoint Mortgage Trust Inc.
704,950 8255
P10Inc. ClassA 468161 6,964
eHealth Inc. ; I
763,327 B.T15
GoHeath inc, Class A 1,540,993 3840
A Hagerty Inc. Class & 32D.?25 4I5‘13
d Baldt Holdings Inc - I
ngs 313,173 2 BBS
- MetroMile Inc.
1027118 2248
laanDiepat Inc. Class A 452,588 2172
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B dC l Inc. Class A
ssocisted Capdal Growp Inc. Class e 5145
o Agset Management Inc
AP y EREN) 276
Anmencan National Group Inc
303 74
2 Athene Heodding Ltd. Class A
548 46
"2 Erartier Financial Corp :
207121
Health Care (11.7%)
Bap-Techne
oy g1 41 512,867
' Mokna Heathcare Inc,
1472716 488 441
Mazmo
Com 1,253,773 JET 0BD
: Repligan Corp
1,324,733 350842
3 Movavar Inc,
1,807,268 2T2 BTG
Syniecs Health Inc
2815275 268 536
Penurrbiea Inc.
854,953 257138
Guardant Health Inc
2435426 243 561
Tandem Diabetes Care Ing
1602211 241185
d Chardes River Laboratories Intemational Inc
536,515 230826
Tenet Heatthcare Comp
2,700,783 15T
Usited Therapeutcs Carp.
106,01 218540
Brgker Comp,
248,725 208 681
Chermed Corp.
388,036 205 287
? Meurocrine Bioscienoes Inc
2392,702 203, TS
Natera Inc.
2,146,714 200482
Crnnicell Inc.
1.108,043 198 935
Intellia Therapeutics |nc.
1,688,383 198,753
&Co.
e 6,392,040 194,638
* Sarepta The utics |
= U 21085671 187 815
Jarz Pharmaceuticals plc
1471,758 187 502
7 Mirati Therapeutics Inc
peus 1,253,748 183812
. Emvista Haoldin
- i fom 4 106B.312 183318
: Armrwhead Phamaceuticals Inc
—— 2503912 165,008
EI'HIGT{:IEEE B orp.
i 25054928 183537
Bleprirt Medcanes Corp
1483121 158 857
Medpace Holdings ing
724 969 157,782
Shochwave Medical Inc
i 845 674 150 808
Inspire Medical Bs [nC
* e 655,203 150,736
Exelngs Ine
7875804 145,780
Globus Medical Ine. Class A
1.892,113 143,831
Arena Pharmaceuicals Inc
1545279 143618
Hal Therapeutics Inc.
it s 4540543 142 687
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Acadis Healthcare Co. Inc
2,764 846 137 482
i Phamaceutical Inc
ragerne: 1832.021 137,237
Anedisys e
821,547 152 862
Periga Co. pic
. 3,370,542 131,114
MNeogen Comp.
! 2,708,678 173,001
Integrs LifeSoences Holdngs Comp
1813408 121 480
1E0U Medical Inc
508422 120 669
Cuigel Corp
883 267 120,582
Premier Inc. Class A
2916068 120,054
Fate Therapeubcs Inc.
2046077 118,716
Marava LfeSciences Holdings Inc. Class A
& 2817184 118,040
Ensign Group Inc
1,221,592 110861
STAAR Surgical Co.
1,198,988 108,558
* Pacic Biosciences of Califomia Inc.
5,284 404 108,118
CONMED :
o 136,383 104,360
: LHC Group Inc
157 .67H 103976
Cpbon Care Health Inc
3624 515 103,084
: Beam Therapeutics Inc
1,288,353 102 668
: MeoGenamics Inc
284E 948 100,550
Apelhs Pharmaceuticals Inc.
2084,120 58 537
Initr3-Cediular Therapies inc
1.847.041 88 ET4
' Cenal Therapeutics Inc
2,154,148 85,075
' ARErmes plc
4073941 84,760
g HealthEquity Inc.
2101324 020958
g Ianis Phanmaceuticals Inc.
022813 O 864
tive Blotechnologies Co
o g " 3.188.,328 B T45
Rl RCM Ing
3454 855 049,064
g Arvinas Inc,
) 1065238 BT 458
Twist Bioscoence .
o 1,126,574 87,108
Progymy Inc
1,708,567 88077
Mer Medical Systerms inc.
1,350,855 B4058
Movocure Lid
1,111,187 £3428
" iRhythm Technalogies Inc
b 705,164 62,901
Vi Biotechnodogy Inc
1878463 B2 B3B8
Irvitae Corp.
5418653 B2 743
Insmed Inc
2881.598 B1.218
" Amicus Therageutics Inc
71015974 81,034
Sefect Medical Holdings Corp
2888285 T8 330
Owwens & Minor Inc
1805635 8,545
Prestige Congumer Heahcare Inc
1,260,015 18420
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Shares (000}
T
rE e 1098681 8,381
Inan Medical Inc 822 586 75078
Wer Int ‘ I
3oyt 1,780,846 13,742
' #anna Therapeutics Inc. 5508917 73,257
: Cenaralnc ; I
2575121 13202
1 Waartry Parker Inc. Class A 1547 g1 12058
Zertalis Pharraceuticals Inc 355;335 Tflﬂ?ﬁ
Integer Holdings Carp 829,882 71,020
* ACADIA Pharmaceuticals Inc . I
A036.2a7 70867
PTC Therapeubcs Inc.
1,775,850 0,732
MuVasHve Int
1,301,578 £8,307
Haermnetcs Corp
1,286,987 8262
Mevro Comp.
m 834,461 &7 650
! 1Life Healthcare Inc
3844823 67 554
Apollo Medical Holdings Inc. ape.287 B8 814
Hodak Sciences Inc. l I
780,303 65154
Iovance Biotherapeutics Inc
338140 B4, 742
Patterson Cos. Inc
2203422 670
. Padira BioSciences Inc
1063 555 &4,000
Crtho Chnical Diagnostcs Holdings
Diiag gs plc 2,884,268 B3
e ktar Bubcs
Therap 43T A4 62556
Ligand Pharmaceuticals Inc, 388,352 1 EB4
: TG Therapeuwsics Inc l I
’ e 3241693 1,582
e nC:
' 1,330,813 EDSI5
b I
Encos nc 1,469,294 8 8ae
Sptera Heakh Co
2486970 58604
Do Ine Class &
. irrity 1,164,832 Gl
Magellan Health Inc 590,883 6,083
. MEDMAX Inc l |
2061877 56,104
Evalent Health Inc. Class A
2022 877 5473
ry Pariners Inc
Surge 1024315 .o
Sage Therapeutics Inc 1258117 53563
' Emergent BioSalutions Inc. o |
1,220,558 e
1ad Genebcs Inc.
Wyri 1,808 600 S1.T0S
Outset Medical Inc
1,133,708 52253
ChermaC Imc
Eniryx 1411950 31409
; Corvel Corp.
Carp 244 767 sz
' Relay Th utics: |
ay Therapeutics Inc 1)633,691 “@an
. Spring'Works Therapeutics Inc. 804,775 49 BED
Glaukos Co ; |
i 1,118,635 48,715
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Shares (000}
Kyrrera Therapeutics Inc 777,810 43,368
* Corcept Therapeuics Inc
24722 582 47 BE8
Global Blgad Therapeutics Inc
1523747 47 527
' Turning Point Therapeutics inc. 906,739 4750
: okiretics Inc. I I
oyt 1,003,408 45,735
Edtas Medicine Inc.
1,710,636 45 656
AdaptHealth Corp. Class &
) SR 1855593 45388
: alth Inc
8.412,503 45,274
* Dak Street Health Inc.
1,363,501 45,187
Agas Pharmaceuticals Inc.
1,364,791 44 BE1
REVOLUTION Medicmes Ine
; 1,760,518 44,312
Health Ca e
tatyst 1,112,843 44,085
bio Phamna |
Ernidgebio Phama Inc 2,590,081 43.202
' Cerevel Th utics Holdings Ine.
revel Therapeutics Holdings Ine 1,308,705 42,266
Avanos Medical Inc.
1,210,554 41870
y Irorwoad Pharmaceuticals Inc. Class A
349251 40,723
& Mutipian Corp
8,923,556 mE
. mus Phamaceuticals Inc.
Supe 1,264,805 0 BEZ
. Accolade Inc
1,365 876 26,004
Sk Road Medical Inc
800,890 3,130
Healthcar Seraces Group Inc
1,866 662 33,208
* Sana Biotechnology |
gy lnc 2,133,362 33024
: Varex Imaging C
@ing Corp 1012 868 31856
iy Recursion Phamaceuticals Inc. Class A
0 FEGENXEOD oo G
KEID |
e 832,857 504
FibroGen Inc
i 2,141,180 30,180
Alactor Ing
1.430,057 msEn
* Trty Health Inc
‘ 1087 646 BT
Cano Health Inc.
3.163.992 |10
Hammaory Biosoences Holdings Inc. BE0.432 A
" Cigrver Health Invesrments Corp, Class A : I
7474434 7 803
g Seer Inc, Class A
1217302 7,768
" Innowiva Inc.
1505.342 742
Prnvia Health Group Inc.
1.0B5,072 27 583
Arrerican VWil Corp. Class A
4553073 27508
i #usome Therzpeutics Inc 725277 wn4m
] Al Thi ics knc, . |
gene Therapeusics Inc 1833514 27 356
o Afgnrment Healthcare Inc
1.827,185 21,086
- Aspmacs InG.
473,596 W50
Muvation Bio Inc
3008,885 25,558
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Madngal Pharraceubicals Inc
208,024 25,255
Arcus Bagsoences ing
B16.928 4 BET
ManaStang Technologies Inc
584,853 24 608
d Hesten Healthcare fnc
i 1,366,300 4 662
Brookdale Senior Living Inc
A TES.054 M 608
L Butterfly Meteork Inc
3BER RS 4 544
Heron Therapeutscs Inc
26538,3209 24,087
Fhaeessa InC
. 573,282 13863
Berkeley Lights Inc
1,281,734 23484
Mendian Bioscience | nc.
1113978 22,725
Instl Bio ine.
1,284,158 2143
Enda Intermatsonal ple
5,722,757 21,518
Mabtonal HeakhCare .
A 36,261 21 487
"1 Hims & Hers Health Inc.
3.251.584 21,268
Pulmon: i
ol 658,662 PAR -
; Wantyte Inc.
874,810 B2
iti I
Agl 836,174 19 366
: In tnc
ki 338,962 18325
: Pravis Precision Madicines Inc
924,540 18,213
Feata Phamrmaceuticals Inc. Class A
BBE518 18,103
Gossarmer Bio Inc
1.558,780 17 62D
' Edyshird Bio Inc.
1,783,776 17,520
: PV Phamaceuticals | nc.
156,725 1T 480
g Definitive Healthcare Corp. Class A
636,374 17,362
g a e
AnaptysS 486,155 17241
HealthStream Inc
B46.919 17083
B Dy One Biopharraceticals ing
. = 2 | 1007215 16872
eravance Biopharma Inc
s 1,508,630 16,681
Atara Biotherapéutics Inc
1044 574 16463
Peanant Group Inc
B55 582 15,131
Crthofix Medical Inc
480,226 14,930
Atea Pharmaceutcals inc
1650,140 14,752
" Amneal Pharmaceuticals Inc.
A066,710 14 EG0
MGM Biopharmaceuticals inc
174404 13,715
o Virne Thérapeutics Ing
368,698 13631
EinAtla Inc
583,018 13 408
! Kronos Bio Inc
940,161 12,777
' Stoke Therapeutics inc
521,357 12,507
: RFocket Pharmaceuticals Inc.
571,881 12 484
Treace Medical Concepts inc
BE3. 21 12,362
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- TrrevirityEeo Inc.
2)0086,908 12,202
o Desgn Therapeutcs Inc.
S56,075 11,806
Zogenix Inc
716,718 11 547
2 Forma Therapeutics Holdings inc
. 782,139 11264
rma Therapeubcs Inc
g 1,497 888 11,234
Phathien Pharmaceutcals Ing
S44.180 10,704
Phebro sl Health Corp, Class A
522,532 10,670
Matus Madical Inc
435,140 10,326
' Cullinan Oncalogy Inc
GEE 828 10,322
Precgen Inc
2147 745 10,154
ALX Ontology Haldings Inc.
46E, 748 10,030
Hnnate Biopharra Inc
S61,242 9945
Adovir fnc
757 64T 9,804
* ABakosInc
954,793 a7
i LifeStance Health Group Inc.
970674 8.1
Sagnify Health Inc. Class A
636,900 ansT
Hiniksa Phammaceuticals Lid. Class A
754 B3R 8.BE2
: Irmmunovant inc
1.038,705 8,850
: Aveanna Healthcare Holdings Inc
1,173,320 B8 EE3
Radius Health Inc.
1,214,258 8403
Singular Genomics Systems Inc
Bys T1B,773 8,308
n FandMte Holdng Co
1,227,058 8172
: ZTseventy bio Ing,
283,743 1528
o Erasca Inc
" 452,072 7043
i SrrieDirectClub Inc, Class &
2804 Bas 6BIE
Generation Bio Co.
950,293 6,728
B Monte Rosa Therapeutics Inc
286 567 6,056
! Rubius Therapeutics inc
: 577.838 3583
Cytek Bigscences Inc.
342 802 5563
1 F3 Health Partners Inc
1734802 SA448
Deophera Pharmaceutcals ing
\ 506,698 4 850
B Lyell Inrrunopharrra Inc
520,600 4 B3
e G1 Therapeutics Inc.
435,734 4445
PROCEPT BioRabotcs Corp
162,672 4 DEB
o Muvalent lne. Class A
211307 4023
Aene Pharmaceuticals inc,
S5T4AN 3813
o Clema Pharmaceuticals Inc
! 401.m7 3,754
e in Therapeutics Inc.
oo R 418,638 3047
¥ Albrsci Corp
364 365 2 BEB
Innovage Holding C
b sh i 515,391 2ETT
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E .
PTyTE INC 1,001,631 2,504
Mkarta InC
161,272 2476
“ Prelude Therapeutics Inc {75 540 1186
4 Vior BigPharma | : I
or mC. 182,164 FARE)
e Alder Bispharmaceuticals Inc. CVR Exp 12031/24 1.782.708 1578
" Siverback Therapeubes Inc -133.152 I I553
E Ine : |
g 260,561 143
" Enght Hesth Group Inc 164,948 567
“ Cue Health Inc 34-129 438
PerkinElmer | nc. |r5qu 330
Asaror Ine. I
7,293 an7
Irterce pt Phamaceuticals Inc. 400
L Clvis Oncology Inc 1.744 5
fAES Synergy Pharmaceuticals LLT z_umlmg
=z Wright Medical Group NV B.TE?
16 409,045
Industrials {19.29%)
IDEX Corp
o 1820315 453 608
ders FirstSource Inc
e 4,832,143 414,162
ama Senaces Ing.
3585716 412,285
Trex Co. |
rec Co. Ing 2804 475 362,185
G I
raco Inc 4704 D4B 346,186
Nond=an Col
sl 1,320,748 337047
RPM Intermisticnsl [nc.
3.274 267 33,70
Cadisle Cos. Inc
1,319,658 317433
Howmet Aerospace Inc 9697 825 308 GBS
Pentar pl : |
plc 4,176,856 305,055
Allagion
gion pic 2,263,188 28737
Robert Half Intermational Ing 2ET0410 297 p0g
Regal Resnord : I
gal Rexnord Conp 1,708, 766 2890 868
A O Smith Col
P 3,361,027 288,544
Booz Allen Hamidton Holding Comp. 3378837 285401
Fair |saac Conp, o |
o 655,540 284 331
AECTM
s 3587560 277 448
eby Corp
1,403,830 768
Lenno International knc. #a0.a08 269514
Toro Ca . I
288709 268 467
GO LogsticsInc. 2801454 262 632
Whatsto Inc I |
833475 260,778
Aaxon E ise |
niterprnize Inc 15840870 257817
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ﬁm‘y Global G 1
" s 3421724 252 455
Sealed Air Corp
3,738,774 2523713
Gengpact Lid
. s i 4,748,242 252 03y
Sensata Technologies Holding pic
3897 982 248 534
MKS Instrments Inc
1388121 243 B85
Tetra Tech Int
1,350 648 230 BEB
WillScat Molile Mini Holdngs Corp
SrikT ; 5630478 728948
Knghit ransportabon Holgngs Inc. Class A
3,764,608 1070
Dweenis Corning
2535473 2728 460
P Haolding Ca
AcRy HkSoe e 471,599 228453
TopBuld ]
o 830,788 229212
Saea ing.
54,463 273844
ITT Inc
2,161,878 220912
Lincoln Electic Holding s Inc.
1,491,005 207 850
AptarGroup Inc
1J661,398 203 488
Bruvewick Corp,
1844 811 185 801
Litelfuse Inc
821,31 185514
Cshkosh ;
Cﬂm 1.703.015 191,847
: XPO Logestics Inc.
2465515 1£0,805
Auala Coati erns Lid
dot 5,761,572 190823
Hurin Irsgalls InEusInes [nc.
gton Inga 1011.045 188,803
Acuity Brands Inc,
882,856 168818
Donaldson Co, Inc,
. I 3120436 184,817
2 na nc
A ge Systems 1247 p42 183482
AGCO Comp.
1,510,088 175,202
Loutsiang-Facfc
- Comp 2,217 665 173,784
Landstar Systen lm:
951,918 172,203
EMCOR Graup Inc
1,346,023 171470
Eagle Matenals Inc
1026811 170923
WESCO Internatonal Inc
1,270,987 167 248
Waodward Inc
1,511,038 165,388
Coherent Inc
518,199 165,041
Cognex Carp
2118818 164,758
Colfax Corp.
3516.292 161 B44
nvent Electne ple
4744 282 161,263
WEX Inc
1,130,072 158 651
MDU Resources Group Inc
5132164 158,276
Jack Henry & Associates |nc.
935 056 158,145
: ASGM Inc.
1,248,580 184,075
Exponent Inc
1314 427 153433
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son Manulactunng Co Inc
o ¢ 1)085,087 152284
Graphic Packaging Helding Co
G o h T.148.534 151116
Evronet Worldeade Inc
1,266,170 150,889
2 Chart industries inc
i 917,756 148,373
AMN Healthcare Seraces Inc
1,191,588 145768
Senaca Products Co
2483 467 143, TBB
Hubbel Inc. Class B
687,366 143158
MEa Safety Inc.
938,298 141,796
‘World Industries Inc.
Antsining 1,186,762 138,870
Curtiss-Viaght )
. 9g0.867 137 265
Watts Water Technologies Inc. Class A
B85 544 135,054
airmond | ndustnes Inc.
535201 134075
Ma riGrowp Inc
: g 1.268,052 133,153
? FTI Consuling Inc.
864,826 132682
‘Vontier
= 4264081 131,035
; MasTec Inc.
1,408,048 128 E58
Atkore Inc
1,160,523 128,038
Crane Co
1.258.817 128,038
: AZBE Co.Inc. Class A
2,733,908 13418
Maarmus Inc
1,563,390 124 555
Mohawi Industnes Inc
683,556 124 530
' AP Group Corp
4812452 124007
Johin Bean Technologies Corp
800,905 122 987
Air Lease Comp. Class A
2,728,123 120,601
g Surrenit Matenals Inc. Class A
24880382 130,034
EdSerice Holdings Inc
TaT EAT 115483
Sprit AeroSystemns Holdings Inc. Class A
2545 884 114,011
Bw Techrnologes Inc
2325874 111,363
Insperity Enc.
¥ 922287 108 831
HE Fuller Co
1,325,288 107 348
T Sy stem |ne
e 1,285,868 105,984
Zum Wiater Sglutans Corp
280940 105,903
Hom Ferry
1,373,415 104 008
ACH Worldwade Inc.
\ 218E61,552 102, T6E
ks TuSirgle Holdings Inc. Class A
i i 2857728 102 448
Tritan Intermational Ltd,
1683,754 101 413
Flowsene Comp
3282460 100443
Her Holdings Inc.
B35,942 o0 557
ed Industnal Technolo, Inc
Aopt e BET.B20 &0 365
Matson [ne
1J061,148 55 535
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Alizon Transmission Holdings Ine
2825 740 G5 448
TrMet Group Inc
05 566 B4 838
Resden Technologies Inc
3837.004 1671
MEC Industrial Cerect Co. Inc. Class A
1,121,334 84 259
Frankin Elednc Co. Inc.
—_— 984,532 44 043
o 883,113 3053
SPX FLOWInG
1.058.973 91 560
EVERTEL Inc
1814193 GHET3
Western Unian Co
50722m a0 488
jet Rocks & Holdings in
Aerajet tdym ngs inc 1,827 847 5,151
Firtry Coorp.
Sig 1,516,733 5124
an Holdings Inc
9 2087535 E3430
Fl
ver o 3564515 £8.293
Corrfort Systems USA Inc.
s 863,110 85,396
Hillenbrand Inc
138,847 B5 208
Alra Industral Motion Comp.
1)536,248 84,330
AAOM Inc
1,055,820 B3 BE4
Installed Building Products inc
599,249 B3I TIT
5
g 1054 844 83,398
Forward Air Corp
B78,083 82,230
Bnnk’s Co
1,237,632 B1.152
' Beacon Roofing Supply |
e ine 1411240 B0 835
UniFirst Corp
. o - 303,535 B0 G686
ance Dala S','EIE'HPS
> 1,182,151 70,361
g M I
Brcury Systerms Inc 1476 552 78,662
er Meter Inc
Hirlo 736819 8515
Itran Inc
1,138,675 78,081
Helios Technalogies Inc
T34, 707 7268
d Velbat Inc.
3330407 Tro0
Kennarretal Inc
o “ 2,106,045 15628
Shitd Payments Inc. Class A
1,298,744 173,236
Oter Taill Corp
1045131 74643
Belden Inc
1,130,768 74,325
Bloarm Energy Corp Class A
3,352,630 13523
Terex Corp
1J6E8.954 73,365
ArcBest Com
127 173,366
Alany International Corp. Class A
i i 816,085 72253
' W .
oy ) LE4 545 71 BEE
: Masonite Intemational Comp.
587,723 T0.501
Encone Wire Corp
485493 3474
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AEM Industres Inc
1,891,818 88,111
Atlas A Warldwate Holdings Inc
132,854 58 8E0
Hub Group Inc, Class &
o 1 813,186 68,503
mer Enterprizes Inc
i 1,431,092 68,206
Dycom Industries Inc
722384 B7.731
Alghit Ine. Class A
B.185.4984 BB.8TD
o Vingin Galacti ¢ Holgngs Inc
b e 4 876,238 55,244
SFY Comp
1086 448 54 B30
Trirty Induwstries Inc
2083488 B2 A
Erady Comp. Class A
Al o 115281 62137
GMS Inc.
" i - 1028518 B1,8B4
- &
i 1615,612 61 480
H rd Holdings Inc
s " 2337758 61,318
? Kratos Defense & Sscunty Salutions lnc.
3117438 B04TE
Moog Inc. Class A
133,768 58415
; JELDYWWEN Holding Inc.
2,184 618 57 587
‘Verra Mobility Corp. Class A
Ry 3,728,309 ST 543
Mueler Water Products inc. Class A
3.870.678 ETREI:
EnPrmo Industries Inc.
518,455 57,068
Bames Group Inc
1,210,556 56400
ESCO0 Technologes Inc
623,586 8117
Maxar Technologes Inc
1,736,743 51,266
: Aleghemny Technologies Inc
3,193,436 508
" Mikala Corp
5125817 £ 502
ManTech International Corp. Class A
BH3,186 £0 554
MGrath RentCorp
608,968 48 856
Ol Glass Inc
. 38346011 47353
Green Dot Corp, Class &
y 1,304,788 47 286
Ferra Com
2081024 45 847
Granite Construction inc.
1,152,564 44 Bl
Ax Tranggort Seraces Group ng,
1481307 43,815
Mentor fng
1,758,048 43 580
TTEC Holdings Inc
472,348 4277
Lindsay Co
wam 74,485 41,712
Gate s Industnal Corp. plc
2568,524 40 BES
o5l ems Ing
o 428462 man
TriMas .
oo 1,075,399 20,790
Greif Inc. Class A
840,245 38 652
Astec ndusines Inc
542,821 37601
TaskUS Inc Class A
BB3,734 36 B84
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Aprolironrrent Inc
581,785 36, T0B
Griffon Conp,
1,280,118 36 458
Kiorce Ing
484 309 36420
Greenbaer Cos, Inc
781,801 36,336
Tennant Co
440,475 35686
Prota Labs Inc
692 826 35,582
Schnesder Matonal Inc. Class B
1307513 35,185
ZipRecnater Inc. Class &
1408296 35,148
HEE Equiprment Services Inc
TBE 348 34,800
CryoPart Inc
5S87.550 3,765
Standex | nternational Com
ey M58
Dl Corp
1 06T, 974 3,283
AAR Corp.
243,750 32932
AZZ Inc.
580,761 32685
ADT Inc.
3,852,785 32 402
FARD Tedhnologes Inc
455,351 31,864
Primons Sendces Corp
1313464 31 487
: Evo Payments Inc. (lass A
1,218,036 .12
Enerpac Tool Growp Corp. Class A
i 1531238 31,054
Haman
Y T15.408 F0BTD
CoreCivic Inc
3081379 ;man
Apogee Enterpnises Inc
600,486 8813
Finey BowesInc
. - e 4,285 948 8482
£z
e 381428 78,020
g Gibraltar Industries Inc
418,852 ‘28,005
Humn Consuling Group Inc
4 548,167 IT 403
B Desktop Metal inc. Class A
5433786 36 gar
! TrueBiue Inc
; 915,058 25,320
Core &Main Inc. Class A
&801.033 4 303
GormanRupp Co
536476 33 800
Wabash Matonal Corp
147307 T2 B4
Firgt Achvantage Comp,
1,176,263 2,306
Conduent Inc.
4,100,660 21 Bog
Cuanex Building Products Comp
BE4.552 14
Minon Technologies e,
2)010,001 21,045
Heartland Express Inc.
1.224. 914 T0ED3
" Ranpak Holdings Corp. Class A
542,194 20,376
' ETRS Haldings Inc. Class A
: 2569436 0083
" PureCyde Technologies Inc.
\ g 2040307 19,576
" ion Holdings Co
e b £ 3.108.891 19,281
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Enghtview HoWings | ne
1,350,254 19,138
o Latch Inc
2.526,141 19123
=1 Danimer Scientific Inc
. 2,151,554 1830
Formester Research inc 205,972 17,262
: Advaniage Solutions Inc. ; I
o ge 2,042,368 16,380
Carp.
i 547,188 14,927
Loyalty Ventures Inc 493,062 14826
Kelly Services Inc. Class & aaa.u:a '4lm
Triumph Groug Inc TAT 368 14,580
Therman Growp Holdings Inc 553;975 I4I54?
CIRCOR Imemational Inc. 510074 14I|31
Asnerican VWoodrrark Corp. -213.454 ialﬂ'zﬂ
CS Disco Inc I I
371,043 13.265
? Tutar Perni C
orp 1,044 807 12022
Hillman Salubions Corp
1161810 12468
= riGlobal Inc.
Fyonee 1654,113 12452
t Paymentus Holdings Inc. Class A& 352,208 12320
FEV Group Inc : I
up 830,278 11,748
n Velodyne Lidar Inc
2507126 11 633
Pactiv Evergreen Inc 910,308 11,543
Mabonal Presto Industnes Inc i 35I1;|'5 I1.II'|"l]
Asadichange Holdngs Inc. TEE.EIH 11-IIZIE°4
Hyster- ale Matenals Handling Inc ?55.415 mIEEl.'I
' ‘Wit Smart Home Inc . I
) 1060 525 104E0
. Wiaew Inc.
2515276 9835
Greif Inc. Class B 161 841 9663
Kronos Worldwide Inc l I
508477 8963
Irternational Seaways Inc. 593,737 are
. Serling Check Camp. . |
ing 361.270 T410
. Prroterra Inc
816,181 7,207
" VelindD Inc
918,025 TAT0
Anaation Inc
Jolyy 747 518 SA5T
IHS Halding Led. 40,438 BaT
" Legalzoom cominc. 2?'534 443
Bdl cam Hoddings Ine ;:mz 8
Remitly Glabal Inc, 2.?52 a7
Macquarie nfrastructure Holdings LLC 2.155 B
27 02T 245
Real Estate (39.4%)
Wi Properties Inc
15.878.081 478,069
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¥areo Feally Comp
15553,798 JE3 401
E Life Propemes Inc
iy Lilende Fro 417694 JE8,150
Medical Properties Trust Inc.
J e 15,047 541 355576
omes LangLa nc
1,273,235 3472 830
Life Starage nc.
2070525 317,163
CubeSrmart
5472 562 A 443
Rexford Industreal Realty Ing.
1827 6TE 310463
Amencan Homes 4 Rent Classa
B.743,931 284103
CymrsOne |
o 3,208,040 287377
Ga & Levsure arfies Inc.
ming rsure Prop nc 5 716,006 278,141
Federal Realty Irraestrent Trust
1.863,231 267 B28
Lamar Advedising Co. Class A
2,180,098 265559
EastGroup Properties Inc
1027412 234,096
Americold Realty Trust
6,720,842 THEN
First Industral Realty Trust Inc.
3,284,537 218,088
Apartrrent Income RET Comp.
3850 584 218470
STORE Capital Corp
6,184,820 213102
Hational Retail Propesties inc
4432547 213073
STAG Industrial Inc.
4420,100 211,688
American Campus Communiies Inc
3508371 201 052
Kiroy Reaity Co
g 2938910 185320
Vornado Realty Trust
4581358 192,184
Evrixrror Progerty Group Inc
Thy S TABT.T14 150,263
Healthcare Trust of America Inc. Class &
5574895 186,148
Ornega Heathcare imvestors Inc
6,025,804 178472
Regency Centers Co
HEney " 2162467 162,942
Terreno Reslty Corp
> 1888,182 161,128
Innoveatrve Industrial Properties Inc
BOaza7r 158,726
Host Hotels & Resorts Inc.
9006615 156 635
Couging Properies Inc
3,752,884 151,168
Spnit Realty Capital Inc
_ PR 3012404 148 987
Rwunler I
3510,692 145,727
Douglas Ermmett Inc.
4,202,822 140,785
MNabanal Storage Affiliates Trust
—— 2)023.070 138 886
Agree Pealty Canp.
4 1,761,485 125,700
PFyman Hospitality erties Inc
Fog 1317 463 121,154
51 Green Re.
S 1681497 120,563
Kie Reakty Group Trust
5517084 120,162
Healthcane Realty Trust Inc
3,720,327 117,
Highwoods Propenies Inc
g 2)630,618 117,268



EDINETOOOO
I o o = e 5
OJOooooooooooooooogoo
Small-Cap Indes Fund

Market
Value.
Shares [E:000}
Hannon Arrmsirong Sustanable Infrastructure Capital
Inc 2,134,575 113368
L¥P Industriad Trust
T.142874 111,572
: DigttalBridge Graup Inc
12943558 107 620
Fark Hotels & Resors | nc
5J858.505 106833
Howard Hughes Comp
1042111 108,066
Physicians Realty Trust
5,550,335 104 6EZ
Cutfmnt Media Inc,
3867011 o8 340
d Redfin Corp.
2524187 56,904
PotiatchDelbe Corp.
1807218 5 TEY
PS Business Parks Ing
520,900 95 834
Broadstone Net Lease Inc
agen.am 95 852
Hudson Paafc Properties Inc
3841115 G4 914
EPR Properties
1,884,203 B4R
JBG SMITH Propertes
3.099.751 58,884
Essential Propemies Realty Trust Inc.
3.062,704 88,208
2 Hospitality REIT Inc.
SRR 5,454,508 88,002
Macench Co
51087298 B8 08
Uit Group [ne
59840337 B3 350
Cushrran & Wakeheld pic
3)658,128 Bl13ma
Mewarark Group Inc. Class A
4336532 81,083
Comporate Office Properties Trust
®. i 2822056 78,958
Salbra Health Care REIT Inc
5,782 935 18437
Equity Commarnwealth
2884428 74 SEG
Fedblebrook Hotel Trust
3,308,592 4,003
SITE Centers
e 4 508,083 71,378
Hennady-\"ilzon Holdings Inc.
24881493 Ti,148
: Sunstone Hotel Irevestors Inc
5518938 B4, 73T
MNabtonal Heakh Iresiods Ine
1.083,825 B2 862
FLJ Lodging Trust
w 4,173,248 8133
Erandywine Reaky Trust
4,297 23 57 669
Fiedrnont Cffice Realty Trust Inc. Class A
3,113,860 57233
Retail Opport Irrvestrrents Co
i " 2883515 56,713
eXp World Holdng s Inc
. 5 o 1J671,939 58,330
- rrpass Inc. Class
6,144 826 55 856
CareTrust REIT Inc.
2438934 55681
Washington REIT
2127161 54 887
Urban Edge Properties
2,786,522 52844
Kema Hotels & Resots Inc
2865591 51 .B8G
DiamondRock Hospitality Co
5,288,793 50,8525
: Realogy Holdings C
R HOSem 293,159 48,306
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Small-Cap Indesx Fund
Market
Value.
Shares [E:000}
Acatia Fealty Trus
2,115,182 48 358
: Tanger Factoery Cullet Centers Inc
DerEAEmY 2482427 47 BE1
Amencan Assets Trusting
1,212,548 45 507
1 IrvenTust Properties Corp
1610262 43 586
Alexander & Baldvin nc
1,723,974 43,254
St Joe Co
812,11 43 302
Industnal Logisocs Properies Trust
a 1543461 41,169
Safehodd Inc
507216 40 501
Centerspace
361,836 40,128
Global Met Lease Inc
2611848 38,809
Pararmmmnt Group Inc.
i ¢ 3 4 J548 652 B.778
Empire State Reaty TrustInc. Class A
4,330,007 .537
Senice Properies Trust
4,137,863 36372
? Vems Residental Inc.
1,941,822 3560
LTC Progerties Inc
1.011,258 M5
Marcus & Milichap Inc.
BED,A5E 34,008
Getty Reaity Corp.
L P 978,186 Az
Cifice Propertes Income Trust
1,246,913 2973
American Finance Trust inc. Class A
3)0BB.E1D T8 150
Apartrrent Imvestment & Management Co. Class A
JB16537 27,820
RFT Realty
21083,324 2T BTS
GEO Group Inc.
2885771 BT
: Diouglas Ellean Inc
1/658,645 19,086
Universal Health Realy Income Trust
318,478 18,870
Drversfied Healthcare Tust
B,115512 18,887
Saul Centers Inc
333,703 17683
Franklin Street Propenies Corp
23m.0%e 14,108
L Phillips Edison & Co. Inc,
420,199 13 863
MR Group Inc. Class A
365822 13.727
Alexander's Inc
52,304 13615
Sunnrnit Hoted Propemes Inc.
Clase a 1,296,815 12,658
Brdge Irvesiment Groug Holdings Inc. Class
471,288 14,768
Sentage Growth Properties Class A
780,898 10,495
Forestar Group Inc
446,757 a7
Urstadt Esddle Progemes Inc. Class A
412,800 8ra3
" Crferpad Solutions Inc,
" 1,118,166 T.156
k Spirit MTA RBT
520410 142
Urstadt Biddle Proparties Inc
87 15
13181897

Technalogy (12.0%)
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Small-Cap Indes Fund
Market
Value.
Shares [E:000}
Ent Ine
5 3410,055 473813
Muance Cormumicabons Inc
B071.596 A48 5211
Cendizn HOM Holding Inc,
3436386 358 965
d Walfspeed Inc.
i 2531481 32T 652
FTCInc.
2876256 324 278
brace [he
oy 535,232 03 ETE
FPUCE InC
e 990,894 285,874
Lathce Semconductor Corp
345480 166229
' Avalara lnc.
2 1,802,715 257,278
Aspen Techno Inc.
B i 1,688,133 256,834
Manhattan Associmbes | nc.
1,506,448 248 232
Guigewire Software Inc
2,101,568 7385,
Armow Electronics 1nc
1,758,144 2356066
* Frve®inc,
1,716,204 235660
Smartshest Inc. Class A
3.018,100 233,752
Jabal [nec.
3,255,008 278860
Elastic MV
1857283 218 E13
: Pure Storage Inc. Class A
6,829,611 272304
* Sdicon Laboratones Inc.
1013452 208,300
O C Technology Co.
6,361,990 204,782
Azenta ing
1875387 18331
Vertiv Holdings Co, Class &
7.582,182 188,327
' F5 Inc
Concent Cor 12327 188,908
NCEnr A
1056, 044 188631
g 1141 Inc.
2BTT A58 182 851
Annbareda Inc.
B7B.4406 178,228
Unbversal Display Corp
v 1 0E8.67E 176529
' Mutanix Inc. Clags A
5320463 168,787
KER Inc.
3536604 168,560
an Inc
o 3502487 160,560
RapidT Inc
1352405 158,165
Zendesk Inc
1524,384 158978
CACH International Inc. {lass A
588,631 158465
Leidas Holdings Inc
1,770,574 157404
Dolby Laboratones Inc. Class A
1842,1684 158 367
Movanta inc
852,501 150,321
! Mew Ralic Inc
1319450 145087
' Semtech 3
el 1823420 144 371
: Asanalinc. Class A
1,818,588 143,105
Blackding lnc
1330434 137,763
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Small-Cap Indes Fund
Market
Value.
Shares [E:000}
CMT Matenals Inc
716,730 137,360
Fower Integrabons Inc
1445158 134,41
Cugital Turtane Irc
, NER Corp 2,193,286 133,768
{ 33270893 133,749
Whrkva Inc. Class A
1024 348 133 667
Cirrus Logiz Ine
1440757 132578
Varonis Systems Inc
2,704,868 131 843
Madlinear Inc, CRass A
1,741,350 131,280
MNatmnal | nstrurments Conp.
2883651 130,733
SPS Cormmerce nc.
- - 408,752 128,076
Ers
: o 472,687 128,48
Zif Davis Inc
1,184,337 127970
Tenabie Haldmgs Inc
2301295 126,732
? Change Healthcare Inc,
5880084 125908
Ornito Innovation Inc.
1,242 457 125,774
TD SYMNEX Corp.
1,080,096 124 BE3
COK Global Inc
2882905 124 506
Soence Applications International Cop
1.450,961 121,266
: Qualys Inic.
801,187 120818
Procore Technologes Inc.
1496608 119,684
Dipdes Inc
1077966 118,371
ems Inc
Pegesy 1.030,075 115,183
: Salpoint Technologes Holdings Inc,
2.350.238 113611
g Dun & Bradstrest Holdings Inc
5434131 111,345
g CogtalOcean Haldings Inc
1,376,636 110,585
Fabnnet
933418 110,582
Teradata Corp
2500027 110423
g 2 Holdings Inc
: 1,358,838 108,036
Peeficient |nc
831422 107 485
SiTwre Corp
362,538 108,174
Emestneting.
1308912 103,848
Svrieting
2503852 103,238
: Mandiant Corp
5,743,648 100,744
Upwark Inc.
2811074 03 447
MACOM Techndlogy Solutions Holdngs nc.
1,228,043 95,156
Alarm.com Hold Inc,
s 1,133,619 96,142
g Blackbaud Inc
1,213,855 95,870
0 Boxnc. Class A
382657 o5 057
: Alar Engineenng Inc. Class &
1,216,975 94 086
Insight Enterprsas inc
o 870,046 93,706

264/317



EDINETOOOO
O00000000000000000O(E14945)
Oooooooooooobooooooad

Small-Cap Indes Fund
Market
Value.
Shares [E:000}
Al Int. Class A
ki 503,347 0,952
FormF actar Inc
1860638 B0055
Bl Fasthy Inc, Class A
2515857 9,180
Agvanced Energy Indusinies Inc o i
s MicroStrateqy Inc. Class A ts?lmas& 95-'950
Switeh Inc. Class A '
2801112 &3 0BR
Camguryg ing. Class A
2433088 B1.849
Kyndrg Holdings inc
. ’ 4519518 B 803
Rambusinc.
= 2,766.424 #1011
wCino Inc.
e 1463503 80,288
"Ny PO ge e 163041 78178
Sprout Saczal Inc. Class A SEI.EH ?sllsa
‘Wernt | : !
1 Sysems e 1487509 78,108
% EZopen Parent Holdi Inc.
” e 6,800,851 %575
Herox Holding s Col
. L 3368262 8,257
IP5 Phatonics Corp.
437,351 5 2B6
Correnl i i
el 1,088,809 75,110
: Cerence Inc
ar211a 4,503
‘fichay Intertechnaology Inc
i 3,344 978 73,155
Plexss Corp.
i T04,405 BT 245
Momentve Global Inc,
3.181 542 BTE0
Shutterstock
g 587,776 66,281
' 30 Systems Col
. EESY_ | ® 0624 65,856
I:ﬂadge C.
G70,563 £S48
g Apgpian Corp.
St 489,911 85,204
Sanmng
o 1,540,490 B3 BER
Yelpine Class A
. P 1,741,139 3,058
pbals 1,550,365 62,730
Aumkor Technologqy Inc.
i 2463857 B1078
Bottormiine Technaloges OF nc.
1)081,558 &1,078
Afegro MicroSysterns Ing
v 1672,160 B0 458
VEned Ing
3338283 59,956
PagerDuty Inc.
1,723,089 Eaary
MoAfes Class A
O 2,306,182 BR451
MHetScout InE.
“Hfen 1,764,158 58358
LivePerson Inc
1616435 S7.73
b C3aiinc. Class A
1,772,804 55400
' Magnite |
s 3,158,984 £5 2E2
: Duck Creek Technaologies Inc
1831110 55,135
Alscrpts Healthcare Solutions Inc
2,865,048 Es
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Market
Value.
Shares [E:000}
Zuora Inc. Class A
2807418 5431
Progress Software Corp,
s 1.104,607 53318
Appiokn Inc. Class A
480 368 53,180
d Covetrus Inc
2802382 51,870
Kpeeni Holdi
o 'm:“ 2,620,247 49729
f Wi uter ine
I i 1081 ,835 47 817
orrrrerce Hollings Inc
e e 1,351,296 47785
SentinelOne Inc. Class A
. 946,141 47 778
ude inc. Class A
AIRe T Vi 860,378 47137
N Confluent lnc. Class A
612,285 46 681
Dbl Holdings Inc
e ¥ 1,386,917 45 488
Schrodnger Inc
1,318,048 45842
CSG Systems International |
5" s 781,920 45054
Methode Electronics Inc.
912,957 44 &80
ng Ide Halding Corp.
ERiany - 1881638 43,281
; & Holdings Corp
s d 2005 988 A|Tia
TTM Technol i
o 2,488,772 37,247
: W Instrements |
e " 1294742 35,861
: JFrog Ltd.
1235422 28 B2
Bumble Inc. Class A
1.058,767 35 850
FROS Holthngs Inc
98949 368 HA46R
' Eventbrite Inc. Class A
1.846,288 335843
: Bandwicth Inc. Class A
. A 465,558 33408
isys ;
1,508,874 31 BED
g Irfarrratca Inc, Class A
BE7.028 37,063
Sumo Logic Ing,
23544834 31916
Vg InC
2,754 207 T
g Yexting
2830.365 78,065
d Ol Inc. Class A
1,361,503 o k]
P HCM |
] iz 800,899 15,908
Parsong Corp
TET 479 13,876
o Shllzinc, Class A
3413563 25307
. nlight fnc.
1057 807 25,330
CEVA Inc
SE0 626 MM
Consensus Coud Solutions Ine
388,777 3B
ScanSource Inc.
B55,120 212882
! KnowEed Inc. Class A
985,168 22 E0D
Benchmark Bectromics Inc
832,078 2540
: PubMatic Inc. Class &
B5T BBO T2 3083
B Agva Technologies Inc
2854199 T2 334
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Small-Cap Indes Fund
Market
Value.
Shares (000}
& Thoughtworks Halding Enc. 767 458 10,576
'-1 Squarespace Inc. Class A 684,134 20ATT
" Sameara lnc, Class & ‘ I
04,477 19,8032
" Frestworks Inc. Class & 736,86 19,350
BE1T f
Ebie Inc.
: ‘ 534,772 18,287
#lns Corp
1,200,068 18,505
M-able Inc
; 1506,131 17628
Abcami Technalogy Inc
. ogy 863,506 1nrs
OM24 Inc.
| 855074 16,568
y Custer Inc.
1 312620 16,257
" Cittn Haldng Carp
- . 614,549 16,196
are Inc. Class &
208,170 15,831
W Graupon Inc. 645,158 14,842
' Viad SeatsInc Class A 1 35u.523 Mlﬂﬁﬂ
SolarWinds Corp i |
1014427 14,385
. SEM ush Holdings Inc. Class A 634 194 13213
t lonG Ing ; I
723,883 12,081
. Vertes Inc. Class A 750,076 11,804
n Clear Secure Inc. Class A 3”.333 nlgm
Expensify Inc. Class A ; |
. 258,014 1387
< Rackspace Technology Inc 804.017 10,820
. Enfusion Inc, Class A |
482,575 10,315
" Matterport Inc
456,360 9418
) Diebold Mocdorf Inc 855 Q14 8650
d Medadipha Inc, Class A 554,797 Blm
CCC Inteligent Solutions Holdings Inc nrlz'.rz BISH
“ Hometry Inc. Class A 153..23:' ¥IW?
' Mextdoor Holdings Inc I
. 1,003,534 718
" ForgeRnck Int. Class A 262,576 1542
" SemartRent Inc. Class A us-w ?Iﬂ?ﬁ
Sponkring. Class A : I
439,238 6A12
MengsanLink Inc 209661 6682
" Intapp Inc. : I
PR 231 851 3828
" Couchbase Inc 212,237 5287
i Zeta Global Holdings Corp. Class A 592l?53 4I9ﬂi
WM Technalogy Inc snalwa 4IB"33
1 BAwvePoint Inc ‘ I
64,000 4177
- Secure\Works Corp, Class A 260,031 4153
“ BuzzFesed Inc I
BA0,212 353
Vignt Technology Inc. Class A 315 8936 3,066
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Market
Value.
Shares [E:000}
HermdWallet Inc, Class A
168,754 2640
E eSmart [nc
i 21,874 578
Oh Sariconductor Conp,
6,320 478

2 UserTesting Inc

27,603 232

: EverComrmerce Inc

B.305 131
i Meda General Ine. CVR
2474410 08
18 307 035
Telecommunicatians (1.6%)

J Ciena Corp. 3808312 300,873
Cable One Inc. 144,815 255374
Lurmentum Holdings Inc 1,732,198 183,215

: Frontier Cormmunications Parent Ing 6163387 181,758
Junsper Metwarks Inc 4,101,758 148474

D ‘Vonage Holdings Corp 6048832 1257718

' i ComMmUnICAnonS | ne. 2397096 123,750
Via Solutans Inc. 5983954 105437
Cogent Carmrmunscapons Holdings Inc 1078937 78957

2 Viasat Inc 1,756,034 78303

’ CormmScope Holding Co. Inc 5,144 457 56,785
IrterCigaal inc 170474 55,189
Calix Ine 682,77 54 BOE
Telephone & Data Systers inc 25682,138 51 627

W fuboTV Inc 3,102,245 48147
BB Inc 2.742227 45 86D
Irfingra Corp 4,585,612 43,784
Amce USA Inc. Class A 2,702,950 43,734
Plantromics inc 1030541 |
Shenandoah Telecommunications Co. 1,184,403 30,202
WideDpenWWest Inc. 1,343,848 Barz
ADTRAM Inc 1.250.513 78548
ik Globalstar Inc 23,045,037 6,72

* EchoStar Corp. Class A& 938,239 24 458

: HNETGEAR Inc BE2.858 0,238

i United States Ceflular Corp. 417,749 13,167
ATH Intemational Inc 266,050 10,629

¥ Gogo Inc 635461 8,508
2201438

Utilities (3.1%])
Atrros Energy Corp 3.345 045 350 460
Essential Utilties Inc 5,748,580 308 B
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Small-Cap Indesx Fund
Market
Value.
Shares (£000}
MRS Enerngy Inc. 6,178,382 286,165
UG Cormp. 5,286,735 242714
Panacde West Capital Carp 28473 20097
CGE Energy Conp, 5057055 184,080
2 Sunrun Inc 4958725 170,118
Mabonal Fuel Gas Co 2302282 147 208
IDACORP Inc, 1,274,155 144 374
Evogqua Water Technologees Corp 041,368 142 185
: Stencycle Inc 2315353 128,068
Clean Harbors Inc 1,234,773 123,193
Postland General Electic Ca. 2,253,182 118,238
Black Hills Corp. 1608,772 113,531
Hawaiian Eldinic Industies Inc 2518268 108 658
d Casgella Waste Systerns Inc, Class A 1,268,633 108 452
OME Gasinc 1,348,861 104,743
Mew Jersey Resaurces Comp 2416240 @9 211
Southwe st Gas Holdngs Inc. 1414 554 58,088
FihiM Rezaurcesinc 2,170,342 28,968
American States Water Co 431,458 6 350
California VWater Serace Group 1325877 05 2B5
Crrmat Technalogies Inc 1,128,880 B8 521
ALLETE Inc. 1,323,735 BT.B30
Spre inc 1,237,178 B0 669
Monhkstern Corp. 1,361,848 Trp43
Avista Corp 1,783,093 T8, 189
MGE Energy Inc 908,656 74,818
Soath Jersey Industries Ine 2832575 730987
Clearway Energy Inc, Dlass © 2053274 734979
Sunnova Enengy Intemational Inc 2763488 B3.197
Montwest Matural Holding Co TBR528 37T AB0
! Harsco Corp 1887373 33,2089
Clearaay Energy Inc. Class A 885,843 29658
Archaea Energy Inc 604,535 11,051
— 4281215
Tetal Commen Stecks
(Cost $85,237,674) T
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Small-Cap Indesx Fund

Market
Value.
Shares [E000)
Temporary Cash Investm ents (1.5%)
Money Market Fund (1.5%)
b ‘Wanguard Market Liquidity Fund, 0.080%
(Cost $2.095,079) 20985 587 2,093,349
Total Investments (100.8%)
Cost $97,335,
': i _ 141,730,069
Dther Assets and Liabilities—Met (0 5%)
[1.979,858)
Mt Assats (100%)
_ 140 560,411
Castismn $000

L

See Mote A in Motes to Financial Statements

Nendncome-poducng secunty

Includes paria secunly poabans on loan to broker-dealers, The total value of securties on loanis $1,270,062 000
Secunity value debermined using significant uncbeencable inputs

Affliated money market fund dvalable onky to Vanguand lunds and cenain trusts and accounts rmanaged by Vanguard
Rate shown is the T-day yield

Coliateral of $1,372 627 000 was recesad for sacunties on loan, of which §1.343 283 000 is held in Vanguard Market
Liguidity Fund and $73 644 000 rs held in cash

CvR—Contingent ' ahee Fights

REIT—FR®al Estate [meestroent Trost.
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Derhvative Financial instruments Outsta mding as of Pesiod End

Futures Contracts

{Smom)
Tl et wiilue and
of Long Unraaliged
[Sheort) Matianal Sppretation
Expiraticn Contracts Amaunt [Deprectation]
Lorig Futures Contracts
E-mini Russal 2000 Index MAarch 2022 2506 281,023 3,247
E-mini 58P Mid-Cap 400 Index March 2027 La24 317,596 12,138
15,47
Croaf-the-Coirnter Total Retun Swaps
Floatirg
Interest
Rate Walue and “alpe and
Mationad Received Urnirealiped Urrealized
Termination Amaunt (Faid)  sppreciation (Cepreciztion)
Reference Entity Date  Counterpanty (S000) 3 (3000} {5000y
Ao dlark IR 83122 Bidaha 1257 {o.oTLy - [452)
Bandwidth Inc. Class & TE ) Boane £.306 {.oDoy & -
v Yark Cormmunity Banoorp nc. ETEITFT) Boaha 4153 {Le23y T —
Cllie's Bargain Outlet Holdings Inc. EETEF) G5 14,754 {0.109F Lk -
Popular irc 83122 BOans, 10,895 {o.avay 43 —
Shgnasture Bank [TETFE] BOAMNA TE. D65 {LEsg) 4,783 -
United Therapeutics Com. a731/22 BIOARA X740 {o.ow2y 3,188 —
9,302 [352)

1 B on LD Cropmdichit Berk Fundlineg Fste B of o most sacent payinant date. Floatieg interest payement recahnid (akd morthiy,

£ Baged on 1M LSD Lordon Interbank Cffered Rate [LBCR a3 of the most recent pagin ént dake. Floating interest payment receled/pald monthly

1 8= 1 =rnoen th,

BOAMA-Bankof Amarice, HA,

G =Goldman Sachs Internationsl

AtDecember 31, 2021 the counterpartes hed deposited in segregated acoounts securites with a value of 5465,000 and cash of 26,880,000 in
conrEchon with DT orver =the -coun ter SWaD Contradhs,

See pccompanying Motes, which ere an integral part of the Finsncisl Stetements.
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Armount

Aot

Irvestmends im Securiti e, at Waluel

Unaflili ated 1500ers (Cost 597 591,174}

111,883,247

Affiliated lsuers (Cost 32,012,.495)

2013077

Total Investments in Securities

113,596,828

Investment inVanguard

4,348

Cash

115713

Cash Collateral Pledged—Futures Contracts

42,119

Cash Collateral Pledged=—Cwer-the-Counter Swap Cortracts

1749

Recelvables for Investment Securities Sakd

52

Receivables for Acorued Income

133,852

Receivables for Capital Shares lssued

51,158

Unreslized Appracatisn—COver-the-Counter Swap Contracts

T

Total Assets

114,247,309

Liahditias

Payables for Investrment Secunti es Purchased

103,522

Collateral for Securities on laan

1483940

Payables for Capital Shares Redeemed

183,350

Payables to Vangpuard

2332

Variation Margin Payable —Futures Contracts

3080

Unreallzed Depredation—Cver-the-Counter Swap Contracts

1788

Tota Liabilities

1,777,012

Mot Asiots

112,470,297

2721317
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At Decermber 31, 2022, netassels comisted of:

(50008, except shares, footnotes, and per-share amountsh Aemount
Fald-in Capital 106,528,681
Total Distributabde Exrmings (Loish 531636
Met Aszets 113,470,297
Irvestar Shares—Nat Asets

Applicatie to 4,811,214 outstanding 5,001 parvalue shares of bensfidal interest

{wnlimited autharization) 423918
Mot Asset Value Per Share—inveitor Shares 8793
ETF Shardg=Nat Astat

Applicable to 221,196,272 cutstending 5.001 par valueshares of benefidal

Irterest (unlimited author zation} 40,593,993
Mt Astet Walue Pér Share—ETF Shares 218352
adrriral Shares—Net Aty

applicable to 511,098, 386 cutstnding 5. 001 par vahoe shares of banefical

irtarest junlimdted suthor Bation} 44,294,337
Mot Asset Value Per Share— Admiral Shares 5anBa
Institutional Shares—MNet Assets

Applicabde to 197 453,652 nLtstam:ir'g %001 par valug shares of henelicial

irtarest junlimited suthori Eation} 17,352,758
Met Aszet Value Per Share—insBituti onal Shares 537,93
Institutional Pius Shares—Net Asels

Applicabde to 36,036,311 outstanding 5.001 par value shares of benefidal

irnterest junlimited authori zation} 9146252
MNet Asset Value Fer Share—nstituti onal Flus Shares 5253,81

See sccompanying Moles, which are an integral part of the Financial Sistemanits
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Small Cap Index Furd

Statement of Assets and Liabilities

&5 of Decemnber 31, 2021

(50005, except shares and per-share amounts) Arraunt
Assals

Investments in Sequrities, at Value

Unafliliated ismers (Cost 595237 674) 135,631,720

Affiliated lowers | Cost 52,008,079) 4098,349
Tatal Investrnents in Securities 141,730,062
Irvastment inVanguard 4476
Cash 10,629
Cash Collateral Pledged—Futures Confracts 35,588
Recelvabiles For Investment Securities Sold 303,979
Receivables for Avcrued Income 136,302
Receivsbles for Capital Shares keswsd 247,408
Unrealized Appredation—COver-the-Counter Swap Contra s 8302
Totd Assats 142,470,635
Liabilithas
Payablesfor Imestment Securities Purchased 114,355
Coll ateral for Securities an Loan 1372627
Payablesfor Capital Shares Redsemed 325,008
Payablesto Vanguard LAGa
Variation Margin Payabde —Futures Contracts i3
Unrealized Depredation—Cverthe-Countir Swap Contrach 951
Total Liabilities 1,920,224
Met Assets 140,550,411
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At December 31, 2021, nat assets consisted of:

{S000s, except shares and per-share amaunts) Amourk
Fald-in Capital 100,627,703
Tots Distributabde Exrmings {Lossh 38,922,708
Met Assets 140,550, 41
Imves tor Shares—Met Assets

Applicable to 5,711,702 outstanding 5.001 par value shares of

beneficial interast [unlimited authorization) 618, 849
Mt Asset Value Per Share—Investor Shares 285
ETF Shares—Met Assets

Spplicable to 221,917,515 outstanding 5.001 par value shares of

beneficial interast [unlimited authorization) 50,187 261
Mat Aszet Value Por Share—ETF Shares 55%.105
Admiral Sharas—Net Assets

Applicabla to 509,983,209 outstanding 5001 parvalue shares of

benaeficial interest [unlimited authorization) 55,265,634
Mat Aszet Value Per Share—Admiral Sharas SI08.37
Imstitutional Shares-Nat Astets

Applicable to 201,548, 211 autstanding 5.001 par valus shares of

banefictal interast [unlimited authorization) 21,840,526
Met Asset Value Par Share—Institutional Sharas 50082
Institutional Plus Shares=Met Assats

applicable o 40,406,127 outstanding 5.001 par valus shares of

beralicfal interast (unllimited authorization) 12,638,141
MNet Asset Value Per Share=Institutional Flus Shares L3278

Soe accompanying Notes, which sre an integesl part of the Finencial Stetements
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Srrall-Cap Index Fund

Statement of Operations

fear Ended
Decermber 31, 2022
(5000}
Investment Income
Income
Dhvidendst 171876
Irterest* 12171
Sig rities Lending —Mst Bl
Tatal Incorme 1336211
Exponses
The Vanguard Group—MNate B
v estinent Advitary Serdses 2201
Menagerment and Adrminkstrative— hvestor Shares 7
Mznagerment and Adrri i Arative— ETF Shares 16845
Aanagerment and Administrative— Admiral Thares 18,930
AManagerment and Administrative—InsEtutional Shares 5118
Aanagement and Admind strative— Institutional Plus Shares 2AB0
Bsrketing and Dittribution— nwester Shanes Fi
Boarketing and Distributian—ETF Skares 1206
Ptarkating and Distribution— Admiral Shams 1968
Parkating and Distribution—institutional Shames 53
Parketing and Distribution—Institutional Flus Shares P
Curstodian Fees Jaz
Auciting Fess 37
Sharshalders’ Reporti— vestor Shares 2
Shareholders’ Reports— ETF Shares 1315
Shareholders” Reports—Admiral Shares 651
Shareholders’ Reports—Institutional Shares 238
Sharehalders’ Reports—Insttutional Plus Shares i
Trumbees' Fees and Expenses a4
Other Expanses ER
Total Expenses 56,704
Expenses Pald indrectly 1133}
Mt Expenses 56,571
Met Investment Incoma 1,779,540
Realired Net Gain (Loss)
Irvestrment Securities Soldtl IAIEEET
Futures Contracts (127457}
Swap Contracts (30,348}
Realived Net Gain (Losg) 3,570,352
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SmallCap Index Furd

Statement of Operations {continued)

'fear Ended
December 31, 2022

{5000
Change in Urrealined Appreciation (Depreciation]
Irvestrment Securities (30,100,161}
Futures Contracts {25,693}
Swap Contracts 18,784}
Change In Unrealiped Appreciation (Dep reciation) (30,136,638}
Met Increase (Decresse] in Net Asets Resulting from Operations (24,686,646}

1 Dividends are net of fareign withholding 1axes of $33,000.

1 Imeres income, realized net gein {loss), copital gain distrbutiong received, snd chang in unreslized &ppraci slion
[deprecition] from en affilisted company of the fund were $11,601 000, ($282,000], $2,000, and $312,000, respect vedy.
Purchases and sales sre for temporary cach investment purposes.

3 Includes $6,957,%48,000 of net gain (lxss) resulfing from in-kind redemplions,

See sccompanying Moles, which are an integral part of the Financial Ststemants
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SmallCap Index Furd

Statement of Operations

fear Ended
Decermber 31, 2021
(5000}
Investment Income
Imcorme
Dividendst 1736592
Irterest* 615
S rities Lending —Mst AL R
Tatal incorme L7B2,A30
Expsan;as
The Vanguard Group—MNate B
v estinent Advizary Serdses 4,133
Menagerment and Adrminkstrative— hvestor Shares L167
Managerment and Adrrm drative— ETF Shares 18074
hanagerment and Administrative— Admiral Shares 22430
hanagement and Administrative—insEtutional Shares 6,953
Aanagement and Admind strative— Institutional Plus Shares 1427
Bsrketing and Distribution— nwester Shanes 42
Brketing and Distributian—ETF Skares 2052
Btarkating and Distribution— Admiral Shares 1905
Markating and Distribuon—Institutional Shames 530
Pzrketing and Distribution—Institutional Flus Shares 181
Curstodian Fees T8
Auciting Fess EL
Sharshalders’ Reporti— vestor Shares z
Shareholders’ Reports— ETF Shares 1,233
Shareholders” Reports—Admiral Shares 53
Shareholders’ Reports—{nstitutional Shares 7
Sharehalders’ Reports—Insttutional Plus Shares 78
Trumbees' Fees and Expnses 42
Tota Expenges 63,536
Mt Imeestment Incoms 1,718,834
Raallzad Nt Gain [Loss)
Investment Securities Solda? 10, 350, 008
Futures Contracts 128976
Swap Contracts (23,405}
Realizad Nat Gain (Loss) 10,4%,579
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Srrall-Cap Index Fund

Statement of Operations {continued )

'fear Ended
December 31, 2021
{5000
Change in Unrealized Appreciation [Depreciation)
Irvestment Securities® B03,160
Futures Contracts 1778
Swap Contracts a3
Change In Unrealized Appreclation [Depreciation) B,206,881
Met Increase [ reate) in Met Adsets Resulting from Operations 20420,354

1 Dividends are net of foreign withholding taxes of $19,0000

2 Intergst income, reslized not gain lloss), cepial galn distributions recoived, and ehange in unreaBzed appeociation
[depreciation] from an effiisted company of the fund were3515,000, ($53,0001, $21,000, and ($14,000), respeciivehy.
Purchases and sales are for tlemporary cash investment purposes.

3 Includes $3,887,519,000 of net gain (lxss) resulfing from in-kind redemplions,

See accomganying Motes, which are an inegral par of the Finencial Statemants
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Srrall-Cap Index Fund

Statement of Changes in Net Assets

Year Erded December 31,
FLiFF] 2021
(5000} [H000]
Increase (Decease} in NetAsel
Oparations
Mt hvestment income Lrrosan 1LT1EA9L
Realized Met G ain | Loss) 1670,352 10,495,579
ChangeinUnrealized Appredation [Depreciation) (30,136,638} 205,881
Met Increase (Decreate] in Met Assets Resulting froen Operations (20,536,646} 20,820,354
Distnbutions
westor Shares (6214} {8073}
ETF Shares |624.3200} [596,413)
Admiral Shares 6BEA7 7} (684,429§
Ivstitutional Shares 267547} 275,247}
Institutianal Plus Shareg (147,092} (153,202}
Total Distibutiong {1.732529} 11,717,364}
Capital Share Trardaction
Investor Shares {85.166) (20, 758}
ETF Shares 14,438 BS 70,0491
Admiral Shares 58,508 134,027
Iratitutionnl Shareg [21E033} (197,135}
Irititutional Plus Sharsd (1,200,734} Ta2, 184
MNet Increase (Decrease) from Capital Share Transactions (1,560,935} 1208431
Total Increase | Decrease} (28,080,114} 25,507,421
Met Assets
Beginring of Period 140550411 114,642,590
End of Period 112470297 140,550,411

See sccompanying Moles, which are an integral part of the Financlal Statements
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Financial Highlights

Irvirstie Shares

Yar Encled Dicember 31,
For a Share Dutstanding iirk] 2021 020 Pl A
Throughaut Each Pariod
Mot Aret Value, Beginning of Period $108.35 $93.20 579,35 563,21 SI0LTE
Investment Operations
Met westment incomeat 1.256 1230 i A3 967
Met Realized and Unsealized Gain (Losston
I estments (2033 15.130 13897 16.31% (7.552}
Tkl fram kwasterd Dperations 119,183 16.360 14.825 17.151 (6535}
Distributions
Cividends from Netirve stment Income [1.237) {1.220) 1975 11011 [.565)
O stri buticerys from Reali zed Capital Gains - -_ - -— -
Totad Distributions [1.237) {1.220) 1875 11011 [.565)
MetAset Value, End of Perlod SR7A3 %108.35 93,20 579,35 x|
Tatal Retums =17.71% 17594 18 %% i a1 D.43%
Ration/Supplementsl Data
Met Amets, End of Period|Millions) s34 SE13 ) 5754 53332
Ratio ol Tatal Expentes to Average Met Assets 0174 0174 017% 074 0174
Ratio ol Net Ivestnentincoms to Average
Met Assets L L1 126% 114% 130%
Partfola Turnover Rake L 17 15% 16% 13

1 GCalculeled based on eversge shares oulstending.

2 Total returng do notinclude sccouwt service fees that may have & potied in the perods shown Fund prog pecluses
provide information sbout amy applicable sccount senice fees.

3 The ratio of expenses lo sverage nel assets for the period nel of reduction from custody fee offsel arrangemeants was
BLIT%.

4 Excludes the velue of portlolio securities received or delivered 85 & resull of in-kind purchazes or redemplions
ol the fund'z capital shares, inchuding ETF Craation Units.

See sccompanying Motes, which are an integral part of the Financisl Stetements.
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Financial Highlights

ETF Shares

Year Ended De-cember 31,
For 3 Share Dutstanding 022 01 1020 Fuial] ik ]
Throughaut Each Parod
MNet Amet Value, Beginning of Period 522615 5104,54 516564 513194 514771
Investment Operations
Mt nvestrment incomst 2E0] 2769 1.262 21298 2.239
Mot Realized and Unrealized Gain (Lots}an
Irweestmenits {42,700} 315637 2RB53 3m7 [15.B08}
Total fram isvestrivert Operations {30808} A0 L35 005 [13.565)
Distributions
Dividends from Net Ime stment Income (2821} [2.798) [2.225) [L.305) L201)
O atri butiens frorn Reali ned Capital Gair - - - - -
Total Distibutiong (2821} [2.796F (2.225] (2305} (2201}
et Asset Value, End of Periad 518352 522615 5103, 50 516564 513194
Totad Retum -17.60% 17754 19.08% i7.37 -3.30%
Ratics/Supplemental Data
Mot Awets, End ol Perod | Milliang) 40,593 550,187 537492 w7442 20,914
Ratioof Total Expenses o Average
Mot Asets D.054 DuoseE moEs noEi o5
Ratio of Net Investment Income to Average
Mot Amets 1AM 125% 1ATe Lats Lagta
Paortfokio Turnowver Rate? 14% 1754 284 184 154

1 Galculsted bazed on aversge shores oulstanding,

? The ratio of expenges lo sverage net sssels for the period net of reduction from custody fee offset armangements was
0.05%.

3 Bxcludes the velve of portolio securities received or deliversd ps » resull of in-kind purchases or rédemplions
ol tha fund's capiel shares, inchuding ETF Greation Units.

See sccompanying Motes, which are an integral part of the Financisl Stetements.
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Financial Highlights

Adrmiral Shares

Year Ercled Decambar 31,
For @ Share Dut®anding Fikrd 2021 20E0 2009 2018
Throughout Each Perdad
Mot &utet Value, Baginning of Period 10837 S0332 579,37 %63.23 SILTR
Investment Operations
Met hwvestment lncomeat 1333 1358 1029 1108 1067
Met Realized and Unsealized Galn (Loss}an
Investments {B0.a61) 15.131 13887 16.136 (7.563)
Tatal fram ivestrert Operations |19.078) 16489 14916 17.244 (BL29G)
Distribatan
Dividends from Netinwestment ncome [1.352} [1.339) | LDGE} {1104} (M
IO strd Bteeens fromm Reali ed Capital Galns - - - - -
Total Mistributicns [1.352) (1339 {1.066) {110 (1.054)
Met Azset Value, End of Perfod 58794 510437 9821 7957 563.23
Total Retum? =17.81% 1M 18 11% 1137 9,31%
Ratics/Supplementsl Data
Met Assets, End of Perod |[Millians) A, 50 555, 266 7,313 2,585 531,302
Ratio ol Total Expenses to Average Net Assets Duos 4 Duosts D05% [0 ook
Ratio of Net vestment Incoms to Average
Mt Asety 1a8% 1294 1A% 15084 1288
Portfolio Turnover Rated 145 14 1% 16% 1%

1 Calculeted bozed on svarsge sheres oustanding.

1 Total returng do notinglude sccownt 2enics foes that mey have apolied in the pertods shown Fund prospactuses
provide Informetion sbout any applicable sccount service foas.

3 The ratio of axpanses o aversge net sxsels for the period nel of reduction from custody fee oflset srangameants wis
D%

4 Excludes the valos of partlolio securities recaived or deliversd a5 & resull of in-kind purchazes or redemplions
of the fund’s capilal shares, including ETF Creation Units.

See sccompanying Motes, which are an integral part of the Financisl Stetements.
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Institutional Shares

Year Ercled Decamber 31,
For & Share Dut®anding i ird 2021 20E0 2009 2018
Throughout Each Perdod
Mot &utet Value, Baginning of Period 10836 S0332 579,37 563,22 SILTR
Investment Operations
Met hivestment lncomeat 1382 1367 1034 1101 1076
Met Realized and Unsealized Galn (Loss}on
Investments (B0.a61) 15133 13889 16.161 (7575}
Tatal fram vestre it Operations 19,069 16490 14823 17.262 (B}
Dictribatan
Dividends from Netimestment Income 1361} [2.3500 (L0 3 {1112} {1081}
IOH strd Barteeens froen Real ed Capital Galns - - - - -
Total Mistributions [1.361) [1350) {1073 {1112 {1061}
Met Azset Walue, End of Perfod 58793 510436 9821 7957 56322
Total Retumn 17605 173 181%% 27400 B33
Ratics/Supplementsl Data
Met Assets, End of Period [Millians) 517,363 521,841 18,957 17,337 sidand
Ratioof Total Expenses to Average Net Assets Duoate Dutadts D04% [l oLoals
Ratio of Net Ivestment Incoms to Average
Mt Asety 1498 1294 141% Laodg 1laFa
Portfolio Turnover Rate! 145 14 1% 16% 1%

1 Calculeted bosed on svarsge shores oulstanding.

? The ratio ol expanses 1o sverage nel s2sets lor the period net of raduction from custody fee ollset o ran garments was

[.04%.

3 Excludes the velon of portiolio securitios received or delivered 83 & rasull of in-kind purchezes or redemptions
ol the fund"z capital shares, including ETF Croation Unlts.

See sccompanying Motes, which are an integral part of the Financisl Stetements.
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Financial Highlights

Institutional Plus Shares

Year Encled Decomibssr 31,
For a Share Dutstanding 022 021 2010 Fibab) s
Throughout Each Period
MNet Awet Value, Beginning of Perod SILLTE SaEa.ny S219.09 518249 504,30
Investment Operations
Met nvestrment incomst 1993 4029 1988 3186 3,102
Mot Realized and Unreslized Gain (Lots}an
Irnestments {58013} 43607 40311 A6 BG4S (21835}
Totad from isvestrivert Operations 155,005} A7 E3E 43.099 48,531 (187323}
Distributions
Dividands from Net Irve strment Income [3355} 3926} {3.119) (3.231} (3.0}
D stri butiens from Reali ped Capital Gairs - - - - -
Total Distibutiong [3955) (3926} (3119 (3231} (3087}
et Asset Value, End of Periad 525381 531278 S2E9.07 5229.09 S1E2. 40
Totad Retum -17.60% 17.75% 19.13% 27400 -3.30%
Ratics/Supplementsl Data
Mot Awets, End ol Periad | Milliang) 9,145 12,633 ¥10172 SR RAG T EEE
Ratioof Total Expenses o Average
Mot Azets 0.3 D3t ooEs Wk noEs
Ratio ol Net InvestmentIncome to Average
Mot Amets LAB% 132% Lal% Lats LaBd
Paortfolio Turnowver Rate? 14% 174 21 18s 154

1 Galculsted bazed on aversge shores oustanding,

? The ratio of expenges lo sverage nel sssels for the period net of reduction from custody fee offset armangements wes
0.03%.

3 Bxcludes the valve of portlolio securities received or deliversd ps » resull of in-kind purchases or rédemplions
ol the fund'z capital shares, including ETF Crostion Units.

See sccompanying Motes, which are an integral part of the Financisl Stetements.
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SmallCap Index Furd

Notes to Financial Statements

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 Institutional Plus Shares, Each of the share classes has different
eligibility and rlnium purchase requirements, and |5 desipned Tor different types of investors. ETF
Shares are listed for trading on NYSE Arca; they can be purchased and sold through a braker.

Significant market disruptions, such as those caused by pandemics {e.g., COVID-19 pandemic), natural or
environmental disasters, war (e.g., Russia's invasion of Ukraine], acts of terrarism, or other events, can
adversely affect local and global markets and normal market cperations. Any such disruptions could have
an adverse impact on the value of the fund’s investments and fund performance.

A The following significant accounting policies conform to generally accepted accouming principles for
LS, investment companies. The fund consistently follows such policies in preparing its financial
statements.

1 Security Valuation: Securities are valued as of the close of trading on the New York Stock Exchange
{generally 4 p.m., Eastern time} on the valuation date. Equity securities are valued at the latest quoted sales
prices or official closing prices taken from the primary market in which 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 avallable, or whose values have been affected by
events occurring befare the fund®s pricing time but after the close of the securities’ primary markess, are
valued by methods deemed by the valuation designee to repressnt fair value and subject to oversight by
the board of trustess, Investments in Vanguard Market Liquidity Fund are valued at that fund's net asset
value.

2 Futures Contracts: The fund uses index futures contracts 1o 2 limited extent, with the objectives of
mizintaining full exposure 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 1o cash outflows, thereby simulating a fully invested position in the underlying index while
maintaining a cash balance for lgquidity, The primary risks assoclated with the use of futures contracts are
mperfect correlation between changes in market values of stocks held by the fund and the prices of futures
contracts, and the possibility of an liquid market, Counterparty risk involing futures ks mitigated because a
regulated cearinghouse is the counterparty instead of the clearing Broker, To further mitigate countenparty
risk, the fund rades futures contracts on an exchange, monitors the financial strength of its dearing
brokers and clearinghouse, and has entered into clearing agreements with its clearing brokers, The
dearnghouse imposes initial margin requirements 1o secure the fund’s performance and reguires daily
settlement of variation margin representing changes in the market value of each contract. Any securities
pledged as initial margin for open contracts are noted in the Schedule of Investments,

Futures contracts are valued at thelr quoted daily settlement prices. The notional amounts of the contracts
are not recorded in the Statement of Assets and Liabilities. Fluctuations in the value of the contracts are
recorded in the Statement of Assets and Liabilities as an asset {liability) and in the Statement of
Operations a5 unrealized appreciation (depreciation) until the contracts are closed, when they are
recorded as realized gains (losses) an futures contracts.
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During the vear ended December 31, 2022, the fund's average investments in long and short futures
contracts represented 1% and 0% of net assets, respectively, based on the average of the notional amounts
at each quarier-end during the perlod.

1 Swap Contracts: The fund has entered into equity swap contracts to earn the total return on selected
reference stocks in the fund’s Brget indes. Under the terms of the swaps, the fund recelves the total
return on the referenced stock (i.e., receiving the increase or paying the decrease invalue of the selected
reference stock and receiving the equivalent of any dividends in respect of the selected referenced stock)
ovier a specified period of time, applied to a notional amount that represents the value of 3 designated
number of shares of the selected reference stock at the beginning of the equity swap contract. The fund
ako pays a floating rate that is based on short-term interest rates, applied 1o the notional amount. At the
same time, the fund generally mvests an amcunt approxim ating the notional amount ef the swap in high-
quality temparary cash investments.

A risk associated with all types of swaps is the possibility that a counterparty may default on its obligation
1 pay net amounts due 1o the fund, The fund' s maximum amount subject 1o counterparty risk is the
unrealized appreciation on the swap contract. The fund mitigates its counterparty risk by entering into
swaps only with a diverse group of prequalified counterparties, monong thelr financial strength,
entening into master netling arrangements with its counterparties, and requiring i1s countenparties 1
transfer collateral as security for their performance. In the absence of a defaulr, the collateral pledged ar
recefved by the fund cannot be repledged, resold, or rehwpothecated. In the event of a counterpary’s
default {including bankruptcy), the fund may terminate any swap contracts with that counterparty,
detenmine the net amount owed by either party in accordance with its master netting amangements, and
sell or retain any collateral held up to the net amount cwed to the fund under the rmaster netting
arangements. The swap contracts contain provisions whereby a counterparty may terminate open
coentracts if the fund's net assets decline below a certain level, wiggering a payment by the fund if the fund
is in 3 niet liability position at the time of the termination. The payment amount would be reduced by any
collateral the fund has pledged. Any securities pledged as collateral for open contracts are noted in the
Schedule of Investments, The value of collateral recelved or pledged is compared daily 1o the value of the
swap contracts expasure with each counterparty, and any difference, if in excess of a specified minirmum
transfer amount, s adjusted and settled within two business days.

The notional armounts of swap contracts are not reconded In the Statement of Assets and Liabilities, Swaps
are valued daily based on market quotaticns received from independent pricing services or recognized
dealers and the change in value k recorded inthe Statement of Assets and Liabilities as an asset (llabilitg
and in the Statement of Operations as unrealized appredation (depreciation) until periodic payments are
miade or the termination of the swap, at which time realized gain (loss) i recorded.

During the year ended December 31, 2022, the fund’s average amounts of investments in total return
swaps represented less than 1% of net assets, based on the average of notional amounts at each quarter-
end during the period.

4 Federal Income Taxes: The fund intends to continue to qualify as a regulated investm ent company and
distribute virtwally all of its 1axable income, The fund's tax returns are open 1o examination by the
relevant 1ax authorities until exgiration of the applicable statute of imitaticns,
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which is generally three vears after the filing of the tax retum. Management has analyzed the fund's tak
positions taken for all open federzal and state income tax years, and has concluded that no provision for
Income tax is required in the fund's financial statements.

% Distributions: Distributions to shareholders are recorded on the ex-dividend date, Distributions are
detemined on a tax basis at the fiscal year-end and may d&iffer from net investrment income and realized
capital gains for financial reporting purposes.

6 Securities Lending: To eam additional income, the fund lends its securities 1o qualified instiutional
barrowers. Security loans are subject to termination by the fund at any time, and are required 1o be
sacured at all times by collateral in an amount at least equal to the market value of securities loaned. Daily
miarket fluctuations could cause the value of loaned securities 1o be maore or less than the value of the
collateral recelved. When this occurs, the collateral is adjusted and settled before the opening of the
maarket on the next business day. The fund further mitigates Its counterparty risk by enteringinto
securities lending transactions only with a diverse group of prequalified counterparties, monitoring their
financial strength, and entering inta master securities lending agreements with its counterparties, The
master securities lending agreements provide that, in the event of a counterparty’s default (including
bankruptoy), the fund may terminate any loans with that bormower, determine the net amount owed, and
s&ll or retain the collateral up to the net amount owed 1o the fund; however, such acticns may be subject
to legal proceedings. While collateral mitigates counterparty risk, in the event of a defauk, the fund may
experience delays and costs in recovering the securities loansd. The fund invests cash collateral received in
Vanguard iarket Liquidity Fund, and records a liability in the Statement of Assets and Liabilities for the
return of the collateral, during the period the securities are on loan. Collateral investments in Vanguard
tarket Ligquidity Fund are subject to markst appreciation or deprecation. Securitles lending income
represents fees charged to borrowers phis incorme eamed on invested cash collateral, less expenses
associated with the loan, During the term of the Ioan, the fund Is entitled to all distributions made on orin
respect of the loaned securities

7 Credit Facilities and tnterfund Lending Program: The fund and certain other funds managed by The
Vanguard Group ("Vanguard” ) participate in 2 54.4 bilion committed credit facility provided by a syndicate
of lenders pursuant 1o a credit agreement and 2n uncommmitied credin facility provided by Vanguard, Both
facilities may be renewed annually. Each fund s indiidually liable for its borowings, if any, under the
credit facilities, Borrowings may be utllized for temporary or emergency pumposes and are subject tothe
fund's regulatory and contractual barrowing restrictions. With respect 1o the committed credit facility, the
participating funds are charged adminktrative fees and an annwal commitment fee of 0. 10% of the undrawn
commbtted amount of the facility, which are allocated 1o the funds based on a method approved by the
fumt’s board of trustees and included in Management and Administrative expenses on the fund’s
Staternent of Operatiens. Any borrowings under elther facility bear Interest at an agreed-upon spread plus
the higher of the federal funds effective rate, the overnight bank funding rate, or the Daily Simple Secured
Ovemnight Financing Rate inclusive of an additional agreed-upon spread. However, borrowings under the
uncommitted credit facility may bear interest based upon an aliernate rate agreed to by the fund and
Vanguard.

Inaccordance with an exermptive order {the “Order”) from the SEC, the fund may participate in a joint lending
and bomowing program that allows reglstered open-end Vanguard funds to borrow money from and lend
money to each ather for termparary of emergency purposes ithe “Interfund Lending Program”), subject 1o
compliance with the terms and conditions of the Order, and to the extent permitted by the fund’s investment
ohjective and investment palicies. Interfund loans and
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barrowings normally extend overnight but can have a makimum duration of seven days. Loans may be called
on cne business day’s notice. The interest rate to be charged is govemned by the conditions of the Crder and
internal procedures adepted by the board of tustees. The board of trustees B responsible for overseeing the
Interfund Lending Program.

For the year ended December 31, 2022, the fund did not utilize the credit facilities or the Interfund Lending
Program.

& Other: Dividend income & recorded on the ex-dividend date, Non-cash dividends Included in income, if
any, are recorded at the fair value of the securities received. Interest income inchudes income distributions
recefved from Vanguard Market Liquidity Fund and k accrued daily, Security transactions are accounted for
on the date securities are bought or sold. Costs wsed 1o determine realized gains (losses) onthe sale of
investment securities are those of the specific securities sold,

Each class of shares has equal rights as 10 assets and earnings, except that each class separately bears certain
tlass-specific expenses related to maintenance of sharehelder accounts (ncduded in Management and
Administrative expenses) and sharehclder reporting. Marketing and distributhon expenses are allocated to
each class of shares based on a method approved by the board of trustees. Income, other non-class-specific
expenses, and gains and losses on investments are allocated to each class of shares based on its relative net
AHELS,

B. Inaccordance with the terms of a Funds’ Service Agreement (the “FSA") between Vanguard and the
fund, Vanguard fumishes to the fund investrment advisory, conporate management, adminisirative,
marketing, and distribution services at Vanguard's cost of operations {as defined by the FSA). These costs of
operations are allocated 1o the fund based on methods and guidelines approved by the board of trustees
and are generally settled twice a month.

Upan the request of Vanguard, the fund may invest up 10 0.40% of its net 2ssets as capital in Vanguard, At
December 31, 2023, the fund had contributed o Vanguard capital in the amount of

$4,348, 000, representing [25s than 0.01% of the fund's net assets and 1.74% of Vanguard s caphal received
pursuant 1o the F3A. The fund’s trustess and officers are ako direciors and employess, respectively, of
Vanguard.

L. The fund's custodian bank has agreed 1o reduce its fees when the fund maintains cash on depesit in
the non-interest-bearing custody account. For the yvear ended December 31, 2022, astodian fee offset
arangements reduced the fund’s expenses by 5133,000 (an annual rate of less than 0.01% of average
net assetsh

D, Various Inputs may be wsed to determing the value of the fund’s investments and derivatives, These
nputs are summanzed i three broad levels for financial statement purpases, The inputs of methodologies
used to value securities are not necessarily an indication of the risk associated with investing in those
securities.

Level 1—Quated pricesin active markets for identical securities.

Leved 2— Other significant cbservable inputs (including quoted prices for similar securities, interest rates,
prepayment speeds, credit risk, stc.).

Level 3—Significant unobservable inputs (incleding the fund’s own assumptions wsed to determine the fair
value of investments), AnyInvestments and derivatives valued with significant unobsenable inputs are
noted on the Schedule of lavestments.
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The fallowing table surmm arizes the mardet value of the fund's investments and derivatives as of December
31, 2022, based on the inputs used tovalue them:

Levall Lewel 2 Lawal 3 Tokal
(000} 15000} {3000} {5000}
Ireestmenits
Aot
Commaon Stods 111,583,316 - 31 111,833,747
Temporary Cash bwestments 2,013,077 - - 013077
Total 11%, 696, 395 - 431 113896824
Derrvative Financ al ivstruments
Azt
Swap Contracts — 358 = 354
Liahities
Futures Contractst 10,217 - - 10,217
Swap Comntracts - 1788 - 1,788
Tatal 10,217 1,788 = 120065

1 Inehides cumilative spprecistion (depraciation] on lulures comtracts and senlrally cleared swaps, If sy, oz raporad
In thie Schedule of Investments. Only current dey's variation margin ks reported within the Statement of Assets and
Lish@lies.

E. Permanent differences between book-basis and tax-basis components of net assets are reclassified
among capltal accouwnts in the financi 2l statements 1o reflect their tax character, These reclassifications
have no effect on net assets or net asset valoe per share. As of period end, permanent differences
primarily attributable to the accounting for applicable in-kind redemptions, and swap agreements were
reclassified betwesn the following accounts:

Aengarnt

{5001}

Paid-in Capital 5,961,897
Total Distributabie Earnings (Loss) (6961397}

Temporary differences between book-basis and tax-basis components of total distributable earnings (loss)
arisewhen certain items of income, gain, or loss are recognized in different periods far financial statememt
and tax purposes, these differences will reverse at some tie in the future, The differences are primarily
related to the deferral of losses from wash sales; the recognition of unrealized gaing or losses from certan
derivative contracts; the deferral of qualified late-year losses; and the classification of securities for tak
purposes. As of period end, the tax-basks companents of total distributable earnings (loss) are detailled in
the table as follows:

Amount
(5000}
Uredi stributed Ordinary income -
Uredi stribbuted Leng- Term Gaing -
Capita! Loss Carmyfareands (3,436,193}
Qualified Late-Year Losies {1492}
Met Unreall zed Galns (Losses) 13,7131
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The tax character of distributions paid was as Tollows:

YearEnded Decerrber 31,

2 i
Aot Armount

15000} {S000)

Ordinary Incoma® 1,732,529 1,717,364
Lang-Tern Captal Gaing - -
Total 1732529 1717364

® Includes shorl-tarm capital gains, il any.

As of December 31, 2022, gross unreallzed appreciation and depreciation for investments and derlvatives
based on cost for U.S. federal income tax purposes were as follows:

Amounkt

(5000}

Tax ot 100,117,503
Gross Unrealized Appredation 32, 71,530
Gross Unrealized Depredation 118,955,209
Met Unrealized Appred ation (Depreciaion) 13,779,321

F. During the vear ended December 31, 2022, the fund purchased $28,704,17 7,000 of investment
securities and sold $29,955,957,000 of investment securizies, ather than temporary cash investments.
Purchas=s and sales Include 512,017,822 000 and 512,879,086,000, respectively, In connection with in-kind
purchases and redem ptions of the fund’s capital shares.

The fund purchased securities from and sold securities 1o other Vanguard funds or accounts managed by
Vanguard ar its affiliates, in accordance with procedures adopted by the board of trustees in compliance
with Rule 17a-7 of the Investment Company Act af 1940, For the year ended December 31, 2022, such
purchases were 53,403,611,000 and sales were $776,426,000, resulting In net realized loss of
5311,718,000; these amounts, cther than tem porary cash investments, are included in the purchases and
sales of Investment securltles noted above,

G. Capital share transactions for each class of shares were

Year Ended December 31,

2022 031
Arnount Shares Amount Shares

{5000} {000F (5000 {000}

Invistar Sharss
logued 35,004 0y BiE2Z b in]
Issued in Liew of Cash Distributions 6214 n 8073 kL
Redeamed (127,364} [1,341) {393,651} 14771}
Metincrease [Decrease}—lvestor Shares (85, 166) [: i3 |01, 756) {1391}
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Year Ended December 31,
20322 Fiiral
Amounk Shares Amount Shares.
(5000} {000} [ 5000} {0004
ETF Shares
Izued 12,638,116 B5,E53 19,022,565 545
Issued in Lisw of Cash Distributions - - - -
Redeemed (12,523,630} (65575 [12AS5E7S (56,550}
Net norease | Decrease}—ETF Shares 14,486 |72} 6,5/, 091 19,156
Adrriral 3hares
Issued 5.970,913 63,599 8/639,333 B2,503
Bssued in Lisw of Cash Distributions B10, 188 6,862 609,812 5775
Redeemed 16,528,503} |63, 756) (2015123} (83,313}
Netinorease (Decrease}—Admiral Shares 58,508 1115 aner 2A65
Institutional Shares
Issued 1,808,736 30,008 A8a3, 740 A7 00
Issued in Lisw of Cash Distributions 52,104 2,838 260,008 2463
Redeemed 13,510,063} 36,9504 (5405883} (51365}
MNetincrease (Decreasel—institutional Shares (443,033} [4,084) 1197, 115} 11812)
Institutional Plus Shares
Issued 1,096, 507 4,082 302733 9,963
tzsued im Lisu of Caok Distributiong 147,006 572 153,202 500
Rateanmd (2,484,547} [9,024) [2,382,340) {7470)
MNet nrease | Decrease}—institutional Plus Shares (1,200, 734) [4, 370 799,184 2600

H. Management has determined that no events or transactions occurred subsequent to December 31,
2022, that would require recognition or discloswre in these financial statements.
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Notes to Financial Statements

Vanguard Small-Cap Index Fund is registered under the Investment Company Act of 1940 as an open-end
investment company. of mutual fund, The fund offers five classes of shares: Investor Shares, ETF Shares,
Admiral Shares, Institutional Shares, and Institutional Plus Shares. Each of the share dasses has different
eligibility and rrinkmum purchase requirements, and Is designed for different types of Investors, ETF Shares
are listed for trading on INYSE Arca; they can be purchased and sold through a broker.

Market disruptions asscciated with the COVID-19 pandemic have had a global impact, and sncertainty exlsts
asto the long-term im plications. Such disruptions can adversely affect assets of the fund and thus fund
performance,

A, The following significant accounting policies conform to generally accepted accounting principles for
1.5, investment companies, The fund consistently follows such policies in preparing its financial
statements.

1 Secwurity Valuation: Securities are valued as of the close of trading on the New York Stock Exchange
(generzlly 4 p.m., Eastern time} on the valuation date, Equity securities are valued at the latest quated sales
prices or official closing prices taken fram the primary market in which 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 materially
affected by events occurring before the fund’s pricing time but after the close of the securities” piimary
markets, are valued by methods deemed by the board of trustees to represent fair value, Investrments In
Vanguard Market Liquidity Fund are valued at that fund's net asset value, Temporary cash investrments are
valued using the latest bid prices ar using valuations based on a matrix system {which considers such factors
as security prices, yields, maturities, and ratings), both as furnished by independent pricing senvices.

2 Futures Contracts: The fund wses index futures contracts to a limited extent, with the objectives of
rraintaining full exposure 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 1o cash outflows, thereby simulating a fully invested position in the underlying index while
mzintaining a cash balance for liquidity. 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
centracts, and the possibility of an illiguid market. Counterparty risk invelving futures is mitigated because a
regulated clearinghouse is the counterparty instead of the clearing broker. To further mitigate counterparty
risk, the fund rades futures contracts on an exchange, monitors the financial strength of its dearing
brokers and dearinghouse, and has entered into clearing agreements with its clearing brokers. The
clearinghouse imposss initlal margin requirements 1o secure the fund’s performance and requires dally
settlernent of variation margin representing changes in the market value of each contract. Any securities
pledged as initial margin for open contracts are noted in the Schedule of Investments,

Futures contracts are valued at their quoted daily settlement prices. The notional amounts of the contracts
are not recorded in the Statement of Assets and Liabilities, Fluctuations In the value of the contracts are
recorded in the Staterment of Assets and Liabilities as an asset (liability) and in the Statement of
Operations as unrealized appreciation (depreciation) until the contracts are closed, when they are
recorded as realized gains (losses) on futures contracts.
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During the vear ended December 31, 2021, the fund's average investments in long and short futures
contracts represented 1% and 0% of net assets, respectively, based on the average of the notional amounts
at each quarier-end during the perlod.

3 Swap Contracts: The fund has entered into equity swap contracts to earn the total return on selected
reference stocks in the fund’s arget indes. Under the terms of the swaps, the fund recelves the tatal
return on the referenced stock (ie., receiving the increase or paying the decrease invalue of the selected
reference stock and receiving the equivalent of any dividends in respect of the selected referenced stock)
ovier a specified period of time, applied to a notional amount that represents the value of 3 designated
number of shares of the selected reference stock at the beginning of the equity swap contract. The fund
akio pays a floating rate that is based on short-term interest rates, applied to the notional amount. At the
same time, the fund generally Invests an amcunt approxim ating the notional amount of the swap in high-
quality temparary cash investments.

A risk associated with all types of swaps is the possibility that a counterparty may default on its oblipation
1o pay net amounts due 1o the fund, The fund' s maximum amount subject 1o counterparty risk is the
unrealized appreciation on the swap contract. The fund mitigates its counterparty risk by entering into
swaps only with a diverse group of prequalified counterparties, mondtoring thelr financial strength,
entering into master netling arrangements with its counterparties, and requiring i1s countenparties 1
transfer collateral as security for their performance. In the absence of a defaudr, the collateral pledged ar
recefved by the fund cannot be repledged, resold, or rehwpothecated. In the event of 3 coumterpary’s
default {including bankruptcy), the fund may terminate any swap contracts with that counterparty,
determine the net amount owed by either party in accordance with its master netting amangements, and
sl er retain any collateral held up to the net amount cwed to the fund under the rmaster netting
arangements. The swap contracts contain provisions whereby a counterparty may terminate open
contracts if the fund's net assets decline below a certainlevel, wriggering a payment by the fund if the fund
is in a niet liability position at the time of the termination. The payment amount would be reduced by any
collateral the fund has pledged. Any securities pledged as collateral for open contracts are noted inthe
Schedule of Investments, The value of collateral received or pledged is compared daily 1o the value of the
swap contracts expasure with each counterparty, and any difference, if in excess of a specified minimum
transfer amaount, s adjusted and settled within two business days.

The notional amounts of swap contracts are not reconded In the Statement of Assets and Liabilities, Swaps
are valued daily based on market quotaticns received from independent pricing senvices or recognized
dealers and the change in value k recorded in the Statement of Assets and Liabilities as an asset (llabilitg
and in the Statement of Operations as unrealized apprecation (depreciation) until periodic payments are
miade or the termination of the swap, at which time realized gain (loss) & recorded.

During the year ended December 31, 2021, the fund's average amounts of investments in tatal return
swaps represented less than 1% of net assets, based on the average of noticnal amounts at each quarter-
end during the period.

4 Federal Income Taxes: The fund intends to continue to qualify as a regulated investment company and
distribute 2ll of its tanable income. The fund's tax returns are open 1o examination by the relevant 1ax
authorities untl expiration of the applicable statute of limitations, which is
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generally theee years after the filing of the tax retum. Management has analyzed the fund's 1ax positions
taken for all open federal and state income tax years, and has concluded that no provision for income tax is
required in the fund’s financial statements,

% Distributions: Distributions to shareholders are recorded on the ex-dividend date, Distributions are
detemmined on a tax basis at the fiscal year-end and may differ from net investment income and realized
capital gains for financial reporting purposes.

6 Securities Lending: To eam additional income, the fund lends its securities 1o qualified instiutional
barrowers. Security loans are subject to termination by the fund at any time, and are required 1o be
sacured at all times by collateral in an amount at least equal to the market value of securities loaned. Daily
miarket fluctuations could cause the value of loaned securities 1o be maore or less than the value of the
collateral recelved. When this occurs, the collateral is adjusted and settled before the opening of the
market on the next business day. The fund further mitigates Its counterparty risk by entering into
securities lending transactions only with a diverse group of prequalified counterparties, monitoring their
financial strength, and entering inta master securities lending agreements with its counterparties. The
master securities lending agreements provide that, in the event of a counterparty’s default (including
bankruptoy), the fund may terminate any loans with that borrower, determine the net amount owed, and
s&ll or retain the collateral up to the net amount owed 1o the fund; however, such acticns may be subject
to legal proceedings. While collat eral mitigates counterparty risk, in the event of a default, the fund may
experience delays and costs in recovering the securities loansd. The fund invests cash collateral received in
Vanguard Market Liquidity Fund, and records a liability in the Statement of Assets and Liabilities for the
return of the collateral, during the period the securities are on loan. Collateral investments in Vanguard
tarket Liquidity Fund are subject to markst appreciation or deprecation. Securitles lending income
represents fees charged to borrowers phs income eamed on invested cash collateral, less expenses
assoclated with the loan, During the term of the Ioan, the fund Is entitled to all distributions made on orin
respect of the loaned securties,

7 Credit Facilities and Interfund Lending Program: The fund and certain other funds managed by The
Vanguard Group {"Vanguard” ) participate in a2 54.3 billion committed credit facility provided by a syndicate
of lenders pursuant 1o a credit agreement and an uncommitted credin facility provided by Vanguard, Both
facilities may be renswed annually. Each fund s individually liable for its borowings, if any, under the
credit facilities, Borrowings may be utilized for temporary or emergency purposes, subject to the fund's
regulatory and contractual barrowing restrictions. With respect to the committed credit facility, the
participating funds are charged administrative feesand an annmal commitment fee of 0.10% of the
undrawen commitied amount of the facllity; these fees are allocated to the funds based on a2 method
approved by the fund's board of trustees and incuded in Management and Administrative expenses on the
fund’s Statement of Operations. Any borrowings under efther facility bear interest at a rate based upon the
higher of the ane-month London Interbank Offered Rate (or an acceptable alernate rate, if necessary),
federal funds effective rate, or ovemnight bank funding rate plus an agreed-upon spread, except that
borrowings under the uncommitted credit facility may bear interest based vpon an alternative rate agreed
to by the fund and Vanguard,

Inaccordance with an exemptive order (the “Order”) from the SEC, the fund may participate in a joint lending
and borrowing program that allows registered open-end Vanguard funds to borrow money from and lend
money to each ather for termparary of emMergency purposes (the “Interfund Lending Program”), subject 1o
compliance with the terms and conditions of the Order, and to the extent permitted by the fund’s investment
ohjective and investment pakicies. Interfund loans and
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barrowings normally extend overnight, but can have a maximum duration of seven days. Loans may be
called on one business day's notice. The interest rate to be charged is governed by the conditions of the
Order and Internal procedures adopted by the board of trustees. The board of trustees is responsible for
owersesing the Interfund Lending Program.

For the year ended December 31, 2021, the fund did not utilize the credit facilities or the Interfund Lending
Program.

& Other: Dividend income & recorded on the ex-dividend date. Non-cash dividends Included in income, if
any, are recorded at the fair value of the securities received. Interest income includes income distributions
recefved from Vanguard Market Liquidity Fund and ks accrued daily. Premiums and discounts on debt
securities are amortized and accreted, respectively, 10 interest 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 transactlons are accounted for on the date securities are bought or sold, Costs used ta
detenmine realized gains (losses) on the sale of investment securities are those of the specific securities
sald.

Each class of shares has equal rights as to assets and earnings, except that each class separately bears certain
class-specific expenses related to maintenance of sharsholder accounts (included in Management and
Administrative expensss) and sharehclder reporting. Marketing and distribution expenses are allocated to
each class of shares based on a method approved by the board of tustees. Income, ather non-class-specific
expenses, and gains and losses on investments are allocated 1o each dass of shares based on its relative net
355ETE.

B. In accordance with the terms of a2 Funds’ Service Agreement (the "FSA") between Vanguard and the
fund, Vanguard fumishes to the fund investment advisory, corporate management, administrative,
marketing, and distribution services at Vanguard's cost of operations (as defined by the FSA). These costs of
operations are allecated to the fund based on methads and gudelines approved by the board of trustees
and are generally settled twice a month.

Upan the request of Vanguard, the fund may invest up to 0.40% of its net assets as capital in Vanguard, At
December 31, 2021, the fund had contributed to Vanguard capital in the amount of

$4,476,000, representing l2ss than 0.01% ofthe fund's net assets and 1. 79% of Vanguard' s caplal received
pursuant to the F3A. The fund's trustees and officers are akso directors and employees, respectively, of
Vanguard.

€. Various inputs may be wsed 1o determine the value of the fund's investments and derivatives. These
Inputs are summanzed in three broad levels for financlal statement purpases, The inputs or methodologies
used 10 value securities are not necessarily an indication of the sk associated with investing in those
securities.

Level 1—Cuoted prices in active markets for identical securities,

Level 2—0ther significant observable inputs (indluding quoted prices for similar securities, interest rates,
prepayment speeds, credit risk, etc )

Level 3—Significant unchservable inpurs (including the fund’s own assumptions used to detemine the
fair value of investments). Any investments and derivatives valued with significant unobservable inputs are
nated on the Schedule of Investments.
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The following table surnrm arizes the market value of the fund's investments and dedvatives asof December
31, 2021, based on the inputs used tovalue them:

Levall Lewel 2 Lawal 3 Tokal
(000 {5000} (3000} (5000}
Invastrments
Aset
Common Stods 135,629,504 - 1816 139,631,720
Temporary Cash westments 2,096,349 - - 083,349
Total 141,728,253 - 1816 141,730,069
Darivative Financia Instuments
Azt
Futures Contracts! 15,476 = = 15476
Swap Contracts - 5,300 - 9,302
Total 15,476 9,302 - 14,778
Liabities
Swap Contracts — 952 - a5

1 Inehides cumilative spprecistion (depraciation] on fulures comracts and cenirally cleared swaps, If &y, oz raporad
In thig Schedule of Investments. Only current dey's variation margin ks reported within the Statement of Assets and
LiahiEties.

D. Permanent differences between book-basis and tax-basis components of net assets are reclassified
among capltal accounts in the financlal statements to reflect their tax character. These reclassifications
have no effect on net assets or net asset valoe per share. As of pericd end, permanent differences
primarily attributable to the accounting for in-kind redemptions, passive forelgn Investment companies,
and swap agresments were reclassified between the following acoounts:

Aenount

(5000}

Faid-in Capital BAELI9T
Total Distributabie Earmings (Loss) [B883,297)

Temporary differences between book-basis and tax-basis companents of total distributable earnings (loss)
arisewhen certain items of income, gain, or loss are recognized in different periods far financial statememt
and tax purposes, these differences will reverse at some time in the future, The differences are primarily
related to the deferral of losses from wash sales; the recognition of unrealized gaing or losses from certain
derivative contracts; the recognition of unrealized gains from passive foreign investment companles; and
the dlassification of securities for tas
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purposes, As of period end, the tax-basis components of total distributable eamings (loss) are detailed in the
table as follows:

Arnount

(5000}

Uredi stributed Ordinary ncome 22175
Uredi stributed Long-Term Galns -
Capital Loss Carmyforwarnds (5,198,211}
Qualified Late-Year Losses -
Met Unraali red G ains |Lossesh &4 05E 744

The tax character of distributions pald was as follows:
YearEnded December 31,

021 Flirii]

Amaurt Arrount

| 000} {5000}

Ordinary Incomne™® 1,717,364 13164583
Lang-Terrm Capital Gaim - -
Total 1,717,364 1316433

* Includes short-tarm capital geing, IF any.

Asof December 31, 2021, gross unrealized appreciation and depreciaticon for investments and derivatives
based on cost for ULS. federal income tax purposes were as fallaws:

Aot

(5000)

Tax Lot o7 631,325
Gross Unrealired Appredation 53,505,533
Gross Unrealized Depredation (2AD6, 795}
Met Unrealized Appred ation [ Depreciabon) 44,058, 744

E. During the year ended December 31, 2021, the fund purchased 542,324,071, 000 of investment
securities and sold 535,162 449,000 of inve strment securities, other than temporary cash investments.
Purchases and sales inchude $17,197.274,000 and $12,798,135,000, respectively, In connection with in-kind
purchases and redem ptions of the fund’s capital shares.

The fund purchased securities from and sold securities 1o other Vanguard funds or accounts managed by
Vanguard or its affiliates, in accordance with procedures adopted by the board of trustess in compliance
with Rule 17a-7 of the Irvestment Company Act of 1940, For the year ended December 31, 2021, such
purchases were 51,577,098, 000 and sales were 55,106 538,000, resulting innet realized gain of
51.424,021,000; these amourts, other than temporary cash investments, are included in the purchases
and sales of nvestment securities noted abowve.
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F. Capial sharetransactions for each class of shares were:

Wear Ended December 31

0 il
Arnounk Shares Amount Shares

15000} (000} [ 000} {0004
Imvestor Shares
liued 31,E12 -] 52,197 M5
Issued in Liey of Cach Distributions BO73 m” 8,214 109
Redesmed (293,651} 2,772} | 207, B5E} 12,748}
Metincrease (Decrease)=—lmwvestor Shares (201, 754) [1,891) 1147 405 {1394}
ETF Shares
1sued 19,022,566 B85, M5 16,291,918 103,158
Issued In Liew of Cash Distributions - - - -
Redesmed (12,452,875} 156550 (12,063,159 (76,150}
Nek horease | Recrease}—ETF Shares B,570,09 29,19 4,228,169 17048
Admiral Shares
Iesued B.B39,338 82,503 7,197,182 101,663
Bsswed in Liew of Cath Distributions G09.E12 5,775 ARR,424 445
Redgamed 19,035,123} 185,813} (9,524,687} |134,614¢
Netinorease (Decrease—Admiral Shares 234,027 2,465 {1,839.081) (26,501}
Instinutional Shares
lszued 4,948 740 47,04 3037642 A2,453
Issued in Liew of Cash Distributions 260,028 2463 210,983 1787
Redeemed 15,4005, 353} 151,369} (4,305,547} {60,308}
Metinorease (Decrease}—Instiuticnal Shares (197,115} (1,812} (13146922} (15,068}
Institutional Plus Shares
laguied 3,027,331 9,968 1872548 3480
tzsued im Liew of Caok Distributiong 153,202 502 132,453 Shd
Redeamsad (2,381,355 [7 8704 (2,085,351} 19.851)
MNet hrease | Decrease}—Institutional Plus Shares 799,134 2600 {141, 550} (&0

G. Management has detemained that no events of transactions occurred subsequent 1o December 31,
2021, that would require recognition or discloswre in these financial statements.
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2023

117,475,802,052 15,757,029,329

1,660,516,256 222,725,045

115,815,285,796 15,534,304,284

975,790,993

118.69 15,920

45,764,519,339
509,702,145

89.79
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The Vanguard Group, Inc.

2023 250,032,582 335 3,687
1974
1940
0.40
2022 12 31 0.01 4,348,000
1.74
JP
JP Morgan Chase Bank, N.A.
2023 3,080 41 3,120
JP
Teneo Partners
2023 8,450
Teneo Partners 2009 14 2010
2010 2011 2011

2023 12,200
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The Vanguard Group, Inc.

JP
JP Morgan Chase Bank, N.A.
JP

Teneo Partners

Teneo Partners

2022 12 31 1.74
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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, 2022 and December
31, 2021, the related statements of operations and changes in net assets for each of the two
years in the period ended December 31, 2022, including the related notes, and the financial
highlights for each of the five years in the period ended December 31, 2022 (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, 2022 and
December 31, 2021, the results of its operations and changes in its net assets for each of the
two years in the period ended December 31, 2022 and the financial highlights for each of the five
years in the period ended December 31, 2022 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, 2022 and December 31, 2021 by correspondence with the custodian,
transfer agent and brokers; when replies were not received from brokers, we performed other

auditing procedures. We believe that our audits provide a reasonable basis for our opinion.

/s/PricewaterhouseCoopers LLP
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Philadelphia, Pennsylvania
February 16, 2023

We have served as the auditor of one or more investment companies in The Vanguard Group of Funds

since 1975.
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