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2024

136,079, 286,749 100.20

336,551,152 0.25

332,521,740 0.24

321,707,231 0.24

269,734,124 0.20

159,946,102 0.12

86,303,710 0.06

58,313,179 0.04

34,656,968 0.03

5,059,349 0.00

137,684,080,305 101.38

1,874,094,178 1.38

135,809,986, 127 100.00

21,308,587
2024 51,483,852,899
30
2024

TARGA RESOURCES 5,679,622 28.03 159,190,853 114.06 | 647,817,685 0.48
AXON ENTERPRISE 1,811,927 95.55 173,133,036 313.66 | 568,329,023 0.42
BUILDERS FIRSTSO 3,103,512 45.44 141,027,809 182.82 | 567,384,064 0.42
DECKERS OUTDOOR 653,261 135.54 88,540,590 818.47 | 534,674,531 0.39
PTC INC 2,890,735 66.82 193,165,141 177.44 | 512,932,018 0.38
ENTEGRIS INC 3,827,361 37.51 143,559,877 132.92 | 508,732,824 0.37
BOOZ ALLEN HAMIL 3,301,847 48.10 158,810,732 147.67 | 487,583,746 0.36
CARLISLE COS INC 1,215,023 107.42 130,516,223 388.25 | 471,732,680 0.35
. WILLTAMS-SONOMA 1,632,392 60.94 99,480,328 286.78 | 468,137,378 0.34
10. FIRST CITIZENS-A 275,131 690.69 190,030,861 1,686.76 | 464,079,966 0.34
11. ATMOS ENERGY 3,837,670 78.02 299,404,488 117.90 | 452,461,293 0.33
12. DRAFTKINGS INC 10,848,703 15.95 173,062,355 41.56 | 450,872,097 0.33
13. VERTIV HOLDING-A 4,615,550 25.56 117,964,777 93.00 | 429,246,150 0.32
14. EMCOR GROUP INC 1,197,033 66.67 79,809,708 357.17 | 427,544,277 0.31
15. IDEX CORP 1,924,606 104.07 200,298,547 220.46 | 424,298,639 0.31
16. NRG ENERGY 5,745,235 31.73 182,287,264 72.67 | 417,506,227 0.31
17. RELIANCE INC 1,457,382 116.72 170,109,598 284.72 | 414,945,803 0.31
18. MICROSTRATEGY 381,848 641.81 245,073,662 1,065.03 | 406,679,575 0.30
19. WATSCO INC 861,803 163.10 140,557,013 447.72 | 385,846,439 0.28
20. PURE STORAGE-A 7,639,454 21.33 162,916,733 50.40 | 385,028,482 0.28
21. LENNOX INTL INC 814,865 147.69 120,351,300 463.42 | 377,624,738 0.28
22. NUTANIX INC - A 6,176,191 32.70 201,959,197 60.70 | 374,894,794 0.28
23. OWENS CORNING 2,213,890 59.50 131,727,002 168.21 | 372,398,437 0.27
24. BUNGE GLOBAL SA 3,649,609 54.51 198,938,830 101.76 | 371,384,212 0.27
25. JABIL INC 3,083,622 35.07 108,144,463 117.36 | 361,893,878 0.27
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26. [ oviNTiv Inc 6,944,655 | 16.87 | 117,128,938 51.32 | 356,399,605 |  0.26
27. | LigerTY WEDIA CO 5,028,463 | 39.64 | 199,304,487 69.97 | 351,841,556 |  0.26
28. | Rew INTL 1nC 3,278,937 | 5174 169,668,531 |  106.91] 350,551,155 |  0.26
29. | NEUROCRINE BlOSC 2,532,454 | 66.06 | 167,300,176 |  137.54| 348,313,723 0.26
30. | VISTRA CORP 4,549,213 | 25.83| 117,528,155 75.84 | 345,012,314 0.25
2024
2024
2023 2024
61
55,266 8,671,235 108.37 17,003
2021 12 31
62
44,944 7,051,714 87.94 13,798
2022 12 31
63
51,854 8,135,893 102.19 16,034
2023 12 31
2023 44,729 7,017,980 88.01 13,809
48,486 7,607,453 95.31 14,954
50,864 7,980,562 100.03 15,695
48,893 7,671,312 96.33 15,114
46,017 7,220,067 90.57 14,210
10 43,232 6,783,101 85.30 13,384
11 47,141 7,396,423 93.14 14,614
12 51,854 8,135,893 102.19 16,034
2024 50,326 7,896,149 99.50 15,612
53,110 8,332,959 105.28 16,518
55,231 8,665,744 109.54 17,187
51,484 8,077,840 102.38 16,063
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2021 0.07 |[2022 0.86 [2022 11 4.43 (2023 3.70
2021 1.43 |2022 1.48 2022 12 5.94 (2023 5.62
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2023 12 31
SEC
N-PORT N-
PORT SEC Www . Sec.gov
( )
(99.8 )
B9 )
Reliance Steel & Aluminum Co. 1,463,615 409,344
* Cleveland-Cliffs Inc. 12,857,161 262,543
United States Steel Corp. 5,112,020 248,700
Steel Dynamics Inc. 1,957,481 231,178
* RBC Bearings Inc. 740,709 211,021
Royal Gold Inc. 1,672,945 202,359
UFP Industries Inc. 1,495,463 187,755
Olin Corp. 3,121,010 168,378
Hexcel Corp. 2,142,048 157,976
Alcoa Corp. 4,545,033 154,531
Commercial Metals Co. 2,977,173 148,978
Eastman Chemical Co. 1,508,093 135,457
Element Solutions Inc. 5,843,056 135,208
Boise Cascade Co. 1,008,209 130,422
Timken Co. 1,617,070 129,608
Mueller Industries Inc. 2,746,654 129,505
* valvoline Inc. 3,327,453 125,046
Balchem Corp. 821,086 122,137
Chemours Co. 3,780,184 119,227
Cabot Corp. 1,408,544 117,613
Huntsman Corp. 4,303,874 108,156
FMC Corp. 1,586,868 100,052
NewMarket Corp. 183,157 99,973
Ashland Inc. 1,174,863 99,053
Avient Corp. 2,321,591 96,508
Carpenter Technology Corp. 1,192,949 84,461
"1 Livent Corp. 4,579,180 82,334
Innospec Inc. 633,241 78,041
Quaker Chemical Corp. 343,527 73,315
Hecla Mining Co. 14,957,025 71,943
* MP Materials Corp. 3,622,655 71,910
Sensient Technologies Corp. 1,075,934 71,012
Scotts Miracle-Gro Co. 1,080,124 68,858
Materion Corp. 525,681 68,407
Minerals Technologies Inc. 828,774 59,100
Westlake Corp. 407,899 57,090

Stepan Co. 541,161 51,167
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( )

Tronox Holdings plc
Ingevity Corp.
Coeur Mining Inc.

Kaiser Aluminum Corp.
Compass Minerals International Inc.

Ecovyst Inc.
Koppers Holdings Inc.

Worthington Steel Inc.
Mativ Holdings Inc.
Schnitzer Steel Industries Inc. Class A

Century Aluminum Co.
GrafTech International Ltd.

(16.2 )
Deckers Outdoor Corp.
DraftKings Inc. Class A

Liberty Media Corp.-Liberty Formula One Class C
Williams-Sonoma Inc.
RB Global Inc.

Floor & Decor Holdings Inc. Class A

Five Below Inc.
Toll Brothers Inc.
Bath & Body Works Inc.

Etsy Inc.
Service Corp. International

Caesars Entertainment Inc.
Lithia Motors Inc. Class A
Churchill Downs Inc.

American Airlines Group Inc.

BJ"s Wholesale Club Holdings Inc.
Wynn Resorts Ltd.

Norwegian Cruise Line Holdings Ltd.
Tapestry Inc.

BorgWarner Inc.

Tempur Sealy International Inc.

Skechers USA Inc. Class A
Lear Corp.

Texas Roadhouse Inc. Class A
Vail Resorts Inc.

Dick"s Sporting Goods Inc.

Duolingo Inc. Class A
Gentex Corp.
New York Times Co. Class A

elf Beauty Inc.

Wingstop Inc.

Light & Wonder Inc.

PVH Corp.

Aramark

SiteOne Landscape Supply Inc.
Pool Corp.

H&R Block Inc.

U-Haul Holding Co. (XNYS)
Murphy USA Inc.

Hasbro Inc.

59/312

2,994,774
830,394

8,768,643
387,444
1,048,059

2,661,397
503,769

827,080
1,311,268
626,007

1,294,260
4,905,059

655,281
10,685,556

5,282,278
1,633,301
4,643,367

2,578,250

1,347,292
2,737,019
5,790,307

3,047,925
3,574,509

5,215,930
700,826
1,709,723

16,643,360

3,396,780
2,444,939

10,834,131
5,836,524
5,982,848
4,167,833

3,402,265
1,483,688
1,700,761

970,037
1,407,461

866,072
5,940,145
3,958,696

1,335,425
749,107

2,293,269
1,538,885
6,659,731
1,149,192

467,901
3,665,468
2,472,117

487,666
3,357,135

42,406
39,211
28,586
27,582
26,537
26,002
25,803
23,241
20,075
18,880

15,712
10,742

5,173,143

438,009
376,666

333,470
329,567
310,595

287,630

287,189
281,338
249,910

247,034
244,675

244,523
230,768
230,693

228,680

226,429
222,758

217,116
214,842
214,485
212,434

212,097
209,512
207,884
207,074
206,826

196,468
194,005
193,937

192,755
192,206

188,300
187,929
187,138

186,744
186,557
177,299
174,136
173,882
171,415
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( )

Whirlpool Corp.

Wyndham Hotels & Resorts Inc.
Mattel Inc.

VF Corp.

Meritage Homes Corp.
Interpublic Group of Cos. Inc.
Planet Fitness Inc. Class A

CarMax Inc.
Thor Industries Inc.

Capri Holdings Ltd.
Hyatt Hotels Corp. Class A
Macy®s Inc.

Bright Horizons Family Solutions Inc.

Taylor Morrison Home Corp. Class A
Carvana Co. Class A
Wayfair Inc. Class A

Crocs Inc.

Ralph Lauren Corp. Class A
AutoNation Inc.

TKO Group Holdings Inc. Class A
Polaris Inc.

Nexstar Media Group Inc. Class A
Alaska Air Group Inc.

Coty Inc. Class A

Academy Sports & Outdoors Inc.
Lyft Inc. Class A

Asbury Automotive Group Inc.
Harley-Davidson Inc.

Signet Jewelers Ltd.

GameStop Corp. Class A

YETI Holdings Inc.
KB Home

Liberty Media Corp.-Liberty SiriusXM Class A

RH
Boyd Gaming Corp.
Abercrombie & Fitch Co. Class A

Goodyear Tire & Rubber Co.
Group 1 Automotive Inc.

Grand Canyon Education Inc.

Penn Entertainment Inc.
Gap Inc.

Skyline Champion Corp.

Ollie"s Bargain Outlet Holdings Inc.
American Eagle Outfitters Inc.
Advance Auto Parts Inc.

Paramount Global Class B
Kontoor Brands Inc.

Visteon Corp.

Tri Pointe Homes Inc.
Newell Brands Inc.
Wendy*s Co.

Madison Square Garden Sports Corp.
Leggett & Platt Inc.
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1,396,907
2,112,796

8,995,632
8,913,167

928,259
4,876,992

2,175,811

2,018,223
1,288,972

2,959,740
1,126,157
6,970,183

1,474,632
2,599,596
2,613,362
2,231,934

1,465,349
911,127

866,327
1,592,410
1,366,267

820,936

3,261,095

10,218,491
1,898,198

8,320,499

524,032
3,192,089
1,085,950

6,607,404

2,211,827
1,818,024

3,950,930

374,859
1,744,784

1,218,313

7,221,003
334,415

764,294

3,864,745
4,724,404

1,320,667

1,271,402
4,527,570
1,515,298

6,213,387
1,430,699

708,248
2,471,667
10,020,781
4,464,918
469,448
3,225,390

170,101
169,890

169,838
167,568
161,703
159,185

158,834

154,878
152,421

148,697
146,862
140,240

138,969
138,688
138,351
137,710

136,878
131,385

130,105
129,909
129,481
128,682

127,411

126,914
125,281

124,724

117,891
117,597
116,479

115,828

114,528
113,554

113,550

109,264
109,241

107,480

103,405
101,910

100,917

100,561
98,787

98,073

96,487
95,803
92,479

91,896
89,304

88,460
87,497
86,980
86,977

85,360
84,408
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Rush Enterprises Inc. Class A
Penske Automotive Group Inc.

Avis Budget Group Inc.

Kohl*s Corp.

Choice Hotels International Inc.
Hilton Grand Vacations Inc.

LCI Industries

TEGNA Inc.

Steven Madden Ltd.

Foot Locker Inc.

Helen of Troy Ltd.

Fox Factory Holding Corp.

Liberty Media Corp.-Liberty SiriusxM

Frontdoor Inc.
Shake Shack Inc. Class A

Marriott Vacations Worldwide Corp.

Travel + Leisure Co.

LGl Homes Inc.

Red Rock Resorts Inc. Class A
Columbia Sportswear Co.
Carter®s Inc.

Inter Parfums Inc.

Papa John*s International Inc.

Stride Inc.
Bloomin® Brands Inc.
Graham Holdings Co. Class B

Urban Outfitters Inc.
QuantumScape Corp. Class A
Dorman Products Inc.

Adtalem Global Education Inc.
TripAdvisor Inc.

Sonos Inc.

PowerSchool Holdings Inc. Class A
SkyWest Inc.

Coursera Inc.

Victoria®s Secret & Co.
Strategic Education Inc.

Topgolf Callaway Brands Corp.
Peloton Interactive Inc. Class A
MillerKnoll Inc.

ACV Auctions Inc. Class A
Laureate Education Inc.

Lucid Group Inc.

Brinker International Inc.

Dana Inc.

ODP Corp.

Worthington Enterprises Inc.
Acushnet Holdings Corp.
SeaWorld Entertainment Inc.
HNI Corp.

Dave & Buster®s Entertainment Inc.

JetBlue Airways Corp.
PriceSmart Inc.
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1,643,685
513,551

461,244
2,818,726

697,609

1,925,067

612,676
5,016,317
1,805,018
2,397,914

604,635
1,079,288
2,512,422
2,027,703

954,840
814,052
1,752,130

510,065
1,264,163
847,530
890,938
447,935
834,160

1,048,627
2,210,878
86,618

1,653,902
8,206,774

681,592

963,611
2,560,955
3,187,198
2,313,296
1,042,768
2,719,358

1,967,890
559,601

3,524,314

8,284,434
1,871,435

3,294,499
3,606,857

11,648,294
1,125,704
3,308,235

856,728
827,073
749,238
895,660
1,126,897
874,935
8,487,885
614,542

82,677
82,430

81,760
80,841

79,039

77,349
77,020
76,750
75,811
74,695

73,046
72,830
72,308
71,416

70,773
69,105
68,491

67,920
67,418
67,413
66,722
64,507
63,588

62,257
62,236
60,331

59,028
57,037
56,852
56,805
55,137
54,629
54,501
54,433
52,674

52,228
51,690

50,539

50,452
49,930

49,912
49,450

49,039
48,608
48,333
48,234
47,598
47,329
47,318
47,138
47,115
47,108
46,570
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1 Nordstrom Inc. 2,479,909 45,754
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Spirit Airlines Inc.

Six Flags Entertainment Corp.

Liberty Media Corp.-Liberty Live Class C
Gentherm Inc.

Central Garden & Pet Co. Class A
Cracker Barrel Old Country Store Inc.
Dutch Bros Inc. Class A

Sabre Corp.

Under Armour Inc. Class A

National Vision Holdings Inc.

Knowles Corp.

Under Armour Inc. Class C
Jack in the Box Inc.
Cheesecake Factory Inc.
OPENLANE 1Inc.

La-Z-Boy Inc.

Cinemark Holdings Inc.
Levi Strauss & Co. Class A
Oxford Industries Inc.

Hanesbrands Inc.
Upbound Group Inc.

Udemy Inc.
Buckle Inc.

Liberty Media Corp.-Liberty Formula One Class A
Phinia Inc.

Sally Beauty Holdings Inc.
PROG Holdings Inc.
Cavco Industries Inc.

G-111 Apparel Group Ltd.
John Wiley & Sons Inc. Class A

Lions Gate Entertainment Corp. Class B

Hertz Global Holdings Inc.
Allegiant Travel Co.

Krispy Kreme Inc.

Dillard®s Inc. Class A

Beyond Inc.

Chegg Inc.

Integral Ad Science Holding Corp.

AMC Entertainment Holdings Inc. Class A

Chewy Inc. Class A
Steelcase Inc. Class A

Cars.com Inc.
Boot Barn Holdings Inc.
Leslie®s Inc.

Madison Square Garden Entertainment Corp. Class A
Camping World Holdings Inc. Class A
Matthews International Corp. Class A

Life Time Group Holdings Inc.

iRobot Corp.

American Axle & Manufacturing Holdings Inc.
Sphere Entertainment Co.
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2,780,142
1,808,288
1,206,557

835,216

991,388

564,308
1,362,603
9,664,106
4,810,343
1,992,649
2,298,600

4,923,208
502,629
1,163,723

2,750,962
1,096,368

2,786,687
2,292,941
377,905

8,468,534
1,106,178

2,537,816
770,818

630,457
1,188,912

2,706,725
1,138,900
100,701

989,740
1,058,579

3,277,506

3,170,691
398,326

2,146,899

79,173
1,153,733
2,801,903
2,210,974
5,050,330

1,296,863
2,265,638

1,602,271
385,600
4,217,325

889,908
1,026,321
735,076

1,750,164
674,142
2,832,062
719,284

45,567
45,352
45,113
43,732
43,661
43,497
43,154
42,522
42,283
41,706
41,168

41,109
41,030
40,742

40,742
40,478

39,264
37,925
37,791

37,770
37,577

37,382
36,629

36,554
36,012

35,945
35,203
34,905

33,631
33,599

33,398

32,944
32,906

32,397
31,958
31,947
31,830
31,816
30,908

30,645
30,631

30,395
29,599
29,142

28,290
26,951
26,941

26,392
26,089
24,950
24,427



* 1

Sweetgreen Inc. Class A
Scholastic Corp.

Luminar Technologies Inc. Class A
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2,151,712 24,314
635,571 23,961
6,986,687 23,545
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Figs Inc. Class A
Monro Inc.

Driven Brands Holdings Inc.

Mister Car Wash Inc.
Sturm Ruger & Co. Inc.

BJ"s Restaurants Inc.

Portillo®s Inc. Class A

Vista Outdoor Inc.

Liberty Media Corp.-Liberty Live Class A

Dream Finders Homes Inc. Class A
Sonic Automotive Inc. Class A

Cava Group Inc.
Dine Brands Global Inc.

Sun Country Airlines Holdings Inc.
Lions Gate Entertainment Corp. Class A

Guess? Inc.
Wolverine World Wide Inc.

Revolve Group Inc. Class A

U-Haul Holding Co.

Instructure Holdings Inc.

Corsair Gaming Inc.

AMC Networks Inc. Class A

Clear Channel Outdoor Holdings Inc.

EW Scripps Co. Class A
Caleres Inc.

Vizio Holding Corp. Class A
Central Garden & Pet Co.
Arhaus Inc. Class A

Savers Value Village Inc.
GoPro Inc. Class A

Sinclair Inc.

Fisker Inc. Class A

Designer Brands Inc. Class A
Interface Inc. Class A
Bowlero Corp. Class A

Smith & Wesson Brands Inc.
Rush Street Interactive Inc.
Petco Health & Wellness Co. Inc. Class A
Frontier Group Holdings Inc.
Rush Enterprises Inc. Class B
SES Al Corp.

Cricut Inc. Class A

Angi Inc. Class A

Paramount Global Class A

@G-1)
Bunge Global SA
Performance Food Group Co.
Casey"s General Stores Inc.
US Foods Holding Corp.
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3,282,490
760,771

1,461,406

2,399,474
451,321

562,193
1,270,682
665,552
530,344

544,312
333,986

433,752
373,609

1,134,538
1,596,930

750,556
1,924,147

1,007,382
224,383
552,163

1,049,048
775,991

7,995,958

1,758,620
429,899

1,695,016
240,241
1,015,278
639,263
3,043,072
809,624
5,553,841
1,091,160
702,923
591,236
587,624
1,540,361
2,049,829
1,125,975
113,786
3,135,954
735,081
1,835,900
104,341

4,110,751
3,962,632

949,048
5,634,913

22,813
22,321

20,840

20,731
20,513

20,245
20,242
19,680
19,384

19,339
18,773

18,643
18,550

17,846
17,407

17,308
17,106

16,702
16,111
14,914
14,792
14,581
14,553

14,051
13,211

13,052
12,038
12,031
11,110
10,559
10,549
9,719
9,657
8,871
8,372
7,968
6,916
6,477
6,148
6,028
5,739
4,844
4,571
2,051

21,618,386

414,980
274,016
260,741
255,881
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Darling Ingredients Inc. 4,062,715 202,486
Lamb Weston Holdings Inc. 1,845,393 199,469
* Celsius Holdings Inc. 3,540,254 193,015
* BellRing Brands Inc. 3,338,265 185,040
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Ingredion Inc. 1,660,141 180,175
Molson Coors Beverage Co. Class B 2,302,931 140,962
Sprouts Farmers Market Inc. 2,586,391 124,431
Coca-Cola Consolidated Inc. 117,250 108,855
Post Holdings Inc. 1,229,607 108,279
Freshpet Inc. 1,228,541 106,588
Flowers Foods Inc. 4,301,091 96,818
Simply Good Foods Co. 2,283,009 90,407
WD-40 Co. 345,250 82,539
Lancaster Colony Corp. 490,576 81,627
Boston Beer Co. Inc. Class A 232,006 80,179
Spectrum Brands Holdings Inc. 863,046 68,845
Grocery Outlet Holding Corp. 2,275,218 61,340
Cal-Maine Foods Inc. 1,012,631 58,115
Energizer Holdings Inc. 1,822,885 57,749
TreeHouse Foods Inc. 1,267,495 52,538
J & J Snack Foods Corp. 295,395 49,372
Andersons Inc. 816,593 46,987
Edgewell Personal Care Co. 1,229,291 45,029
Universal Corp. 594,173 40,000
Vector Group Ltd. 3,375,285 38,073
Herbalife Ltd. 2,397,814 36,591
Reynolds Consumer Products Inc. 1,337,081 35,887
National Beverage Corp. 594,360 29,552
Sovos Brands Inc. 1,291,694 28,456
Utz Brands Inc. 1,653,045 26,845
Weis Markets Inc. 410,998 26,287
Fresh Del Monte Produce Inc. 980,511 25,738
Pilgrim®s Pride Corp. 904,504 25,019
Hain Celestial Group Inc. 2,284,533 25,016
Nu Skin Enterprises Inc. Class A 1,258,256 24,435
United Natural Foods Inc. 1,437,315 23,328
Seaboard Corp. 6,156 21,978
B&G Foods Inc. 2,001,990 21,021
Medifast Inc. 277,366 18,645
USANA Health Sciences Inc. 292,330 15,669
ACCO Brands Corp. 2,296,720 13,964
Duckhorn Portfolio Inc. 1,321,926 13,021
Tootsie Roll Industries Inc. 358,036 11,901
Beyond Meat Inc. 781,496 6,955
Olaplex Holdings Inc. 2,501,079 6,353
BRC Inc. Class A 1,229,892 4,464
Beauty Health Co. 1,087,546 3,382

4,149,043

(6.3 )

Targa Resources Corp. 5,678,429 493,285
Ovintiv Inc. 6,919,239 303,893
APA Corp. 7,811,068 280,261

Chesapeake Energy Corp. 3,171,111 243,985
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HF Sinclair Corp. 3,912,656 217,426
TechnipFMC plc 10,535,261 212,180
NOV Inc. 10,031,975 203,448
EQT Corp. 5,237,579 202,485
Southwestern Energy Co. 28,050,475 183,731
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Weatherford International plc
Range Resources Corp.

Permian Resources Corp. Class A
Chord Energy Corp.

Civitas Resources Inc.

Murphy Oil Corp.

Antero Resources Corp.
Matador Resources Co.
ChampionX Corp.

Noble Corp. plc

DT Midstream Inc.

PBF Energy Inc. Class A

Texas Pacific Land Corp.
Transocean Ltd.

Patterson-UTIl Energy Inc.

SM Energy Co.

Antero Midstream Corp.
Equitrans Midstream Corp.
Arcosa Inc.

California Resources Corp.
Magnolia Oil & Gas Corp. Class A

Alpha Metallurgical Resources Inc.

New Fortress Energy Inc.
Northern Oil & Gas Inc.
Helmerich & Payne Inc.
Warrior Met Coal Inc.

CNX Resources Corp.
Cactus Inc. Class A

Arch Resources Inc.
Liberty Energy Inc. Class A
Plug Power Inc.

Peabody Energy Corp.
Viper Energy Inc. Class A

Shoals Technologies Group Inc. Class A

Array Technologies Inc.
NEXTracker Inc. Class A
Archrock Inc.

Oceaneering International Inc.
Callon Petroleum Co.

Sitio Royalties Corp. Class A
Tidewater Inc.

Delek US Holdings Inc.
Fluence Energy Inc.

World Kinect Corp.

NOW Inc.

CONSOL Energy Inc.

CVR Energy Inc.

Crescent Energy Co. Class A
Ameresco Inc. Class A
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1,836,594
5,837,916
12,377,014
998,656
2,388,069
3,737,231
6,888,428
2,730,563
4,960,911
2,873,641
2,469,543
2,800,867
78,165
18,541,943
10,626,110
2,962,162
8,551,600
10,481,976
1,241,777
1,747,537
4,481,169
270,661
2,349,637
2,302,327
2,278,834
1,324,729
3,843,239
1,663,512
444,423
3,864,480
15,419,974
2,837,894
2,191,446
4,330,774
3,658,396
1,265,029
3,775,555
2,565,097
1,553,386
2,082,204
605,536
1,546,776
1,448,479
1,456,498
2,707,959
295,829
895,907
2,030,836
828,234

179,674
177,706
168,327
166,007
163,296
159,430
156,230
155,260
144,908
138,395
135,331
123,126
122,911
117,741
114,762
114,695
107,152
106,706
102,620
95,555
95,404
91,732
88,652
85,347
82,539
80,769
76,865
75,523
73,748
70,102
69,390
69,018
68,768
67,300
61,461
59,267
58,144
54,585
50,330
48,953
43,665
39,907
34,546
33,179
30,654
29,740
27,146
26,827
26,230
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MRC Global Inc. 2,039,551 22,455
Comstock Resources Inc. 2,481,685 21,963
Atlas Energy Solutions Inc. Class A 1,272,747 21,917
Core Laboratories Inc. 1,189,919 21,014
Dril-Quip Inc. 870,556 20,258
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* ProPetro Holding Corp. 2,386,345 19,998
*»1 ChargePoint Holdings Inc. 8,252,120 19,310
1 Kinetik Holdings Inc. Class A 574,436 19,186
* Helix Energy Solutions Group Inc. 1,823,157 18,742
*»1 FuelCell Energy Inc. 11,475,912 18,361
RPC Inc. 2,477,923 18,039
Vitesse Energy Inc. 549,809 12,035
*.1 SunPower Corp. 2,230,749 10,775
1 HighPeak Energy Inc. 654,060 9,314
"1 Evgo Inc. Class A 2,505,282 8,969
*1  Stem Inc. 1,887,772 7,325
*»1  ProFrac Holding Corp. Class A 608,842 5,163
* OPAL Fuels Inc. Class A 467,146 2,579
1 Enviva Inc. 427,191 425
7,088,145

(4.1 )
First Citizens BancShares Inc. Class A 258,114 366,256
Equitable Holdings Inc. 8,615,598 286,899
MarketAxess Holdings Inc. 964,831 282,551
Reinsurance Group of America Inc. 1,678,398 271,531
RenaissanceRe Holdings Ltd. 1,336,880 262,029
Carlyle Group Inc. 6,431,259 261,688
East West Bancorp Inc. 3,589,007 258,229
Annaly Capital Management Inc. 12,728,604 246,553
Ally Financial Inc. 6,913,267 241,411
Assurant Inc. 1,339,295 225,658
Webster Financial Corp. 4,381,159 222,388
*.1 SoFi Technologies Inc. 21,972,687 218,628
Erie Indemnity Co. Class A 646,952 216,677
American Financial Group Inc. 1,813,508 215,608
Brown & Brown Inc. 2,899,074 206,153
First Horizon Corp. 14,229,900 201,495
Invesco Ltd. 11,168,643 199,249
Voya Financial Inc. 2,660,502 194,110
SEl Investments Co. 3,015,988 191,666
* Robinhood Markets Inc. Class A 15,035,182 191,548
Unum Group 4,222,089 190,923
0ld Republic International Corp. 6,426,396 188,936
Kinsale Capital Group Inc. 560,623 187,758
Comerica Inc. 3,358,319 187,428
Morningstar Inc. 652,440 186,754
Primerica Inc. 892,221 183,583
New York Community Bancorp Inc. 17,479,309 178,813
Western Alliance Bancorp 2,648,518 174,246
Blue Owl Capital Inc. Class A 11,606,281 172,934
Stifel Financial Corp. 2,467,700 170,641
1 AGNC Investment Corp. 17,088,947 167,643
Zions Bancorp NA 3,772,824 165,514
SouthState Corp. 1,937,104 163,588
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Pinnacle Financial Partners Inc. 1,857,418 162,004
First American Financial Corp. 2,496,303 160,862
Commerce Bancshares Inc. 2,991,101 159,755
Starwood Property Trust Inc. 7,577,976 159,289
Cullen/Frost Bankers Inc. 1,467,951 159,258

73/312



EDINETOOOO
OO000D0O000DO00DO00O0O(EL4945)
Ooooooooooooooooooad

( )
Houlihan Lokey Inc. Class A 1,314,432 157,614
Prosperity Bancshares Inc. 2,267,292 153,564
Selective Insurance Group Inc. 1,542,980 153,496
Jefferies Financial Group Inc. 3,751,482 151,597
Popular Inc. 1,837,507 150,804
OneMain Holdings Inc. 3,053,477 150,231
Evercore Inc. Class A 863,441 147,692
RLI Corp. 1,103,809 146,939
Wintrust Financial Corp. 1,559,485 144,642
Bank 0ZK 2,881,027 143,562
Columbia Banking System Inc. 5,311,660 141,715
Globe Life Inc. 1,138,515 138,580
Cadence Bank 4,650,482 137,608
MGIC Investment Corp. 7,062,424 136,234
Essent Group Ltd. 2,582,933 136,224
Synovus Financial Corp. 3,538,044 133,207
Rithm Capital Corp. 12,305,910 131,427
Affiliated Managers Group Inc. 861,017 130,375
United Bankshares Inc. 3,436,289 129,033
Marathon Digital Holdings Inc. 5,384,754 126,488
O0ld National Bancorp 7,452,038 125,865
FNB Corp. 9,138,210 125,833
Valley National Bancorp 10,989,655 119,348
Home BancShares Inc. 4,624,902 117,149
Glacier Bancorp Inc. 2,823,794 116,679
Lincoln National Corp. 4,320,678 116,529
American Equity Investment Life Holding Co. 2,012,354 112,289
Radian Group Inc. 3,900,657 111,364
SLM Corp. 5,762,185 110,173
Ryan Specialty Holdings Inc. Class A 2,560,714 110,162
Axis Capital Holdings Ltd. 1,953,725 108,178
FirstCash Holdings Inc. 976,353 105,827
First Financial Bankshares Inc. 3,452,582 104,613
Mr Cooper Group Inc. 1,593,347 103,759
Jackson Financial Inc. Class A 2,024,684 103,664
Assured Guaranty Ltd. 1,385,284 103,661
Janus Henderson Group plc 3,375,014 101,757
Hancock Whitney Corp. 2,084,264 101,274
Hamilton Lane Inc. Class A 884,627 100,352
Hanover Insurance Group Inc. 819,691 99,527
Enstar Group Ltd. 326,764 96,183
Moelis & Co. Class A 1,697,701 95,292
Lazard Ltd. Class A 2,728,140 94,939
White Mountains Insurance Group Ltd. 61,923 93,195
Walker & Dunlop Inc. 809, 255 89,835
Blackstone Mortgage Trust Inc. Class A 4,168,406 88,662
Ameris Bancorp 1,670,604 88,626
Brighthouse Financial Inc. 1,635,128 86,531

United Community Banks Inc. 2,878,517 84,225
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ServisFirst Bancshares Inc. 1,247,642 83,130
UMB Financial Corp. 988,719 82,608
Texas Capital Bancshares Inc. 1,222,915 79,037
Cathay General Bancorp 1,757,601 78,336
Associated Banc-Corp 3,651,723 78,110
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Riot Platforms Inc.

International Bancshares Corp.
Artisan Partners Asset Management Inc. Class A
Genworth Financial Inc. Class A

CNO Financial Group Inc.

Kemper Corp.

Upstart Holdings Inc.

Piper Sandler Cos.

First Hawaiian Inc.

Bank of Hawaii Corp.

Axos Financial Inc.

TPG Inc. Class A

Pacific Premier Bancorp Inc.

WSFS Financial Corp.

Community Bank System Inc.

Federated Hermes Inc. Class B

First Interstate BancSystem Inc. Class A
Independent Bank Corp.

Atlantic Union Bankshares Corp.
Fulton Financial Corp.

First Bancorp

Credit Acceptance Corp.

CVB Financial Corp.

BGC Group Inc. Class A

Clearwater Analytics Holdings Inc. Class A
BankUnited Inc.

Simmons First National Corp. Class A
Arbor Realty Trust Inc.

Eastern Bankshares Inc.

PJT Partners Inc. Class A

First Merchants Corp.

PennyMac Financial Services Inc.
First Financial Bancorp

WaFd Inc.

BOK Financial Corp.

Towne Bank

Park National Corp.

NBT Bancorp Inc.

Cohen & Steers Inc.

Banner Corp.

Renasant Corp.

Independent Bank Group Inc.

WesBanco Inc.

OFG Bancorp

BancFirst Corp.

Virtu Financial Inc. Class A
StepStone Group Inc. Class A

Apollo Commercial Real Estate Finance Inc.
Virtus Investment Partners Inc.
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4,995,697
1,422,370
1,743,917
11,486,123
2,713,787
1,550,479
1,841,178
428,446
3,249,830
1,012,294
1,323,253
1,657,892
2,442,250
1,546,654
1,359,545
2,086,589
2,272,701
1,060,966
1,910,401
4,181,361
4,174,943
128,029
3,371,026
9,357,760
3,204,928
1,894,275
3,028,327
3,820,332
4,043,669
555,562
1,524,101
635,734
2,301,318
1,650,555
585,284
1,669,554
369,399
1,139,211
625,692
874,719
1,358,290
893,382
1,436,344
1,198,390
461,123
2,188,278
1,386,835
3,600,008
173,827

77,283
77,263
77,046
76,727
75,715
75,462
75,231
74,922
74,291
73,351
72,250
71,571
71,094
71,038
70,846
70,652
69,886
69,822
69,806
68,825
68,678
68,205
68,061
67,563
64,195
61,431
60,082
57,993
57,420
56,595
56,514
56,180
54,656
54,402
50,130
49,686
49,078
47,744
47,384
46,850
45,747
45,455
45,058
44,916
44,881
44,335
44,143
42,264
42,024
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Claros Mortgage Trust Inc. 3,003,089 40,932
Hilltop Holdings Inc. 1,161,772 40,906
Northwest Bancshares Inc. 3,236,890 40,396
Goosehead Insurance Inc. Class A 529,217 40,115
City Holding Co. 358,822 39,564
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BRP Group Inc. Class A 1,637,927 39,343
Navient Corp. 2,095,910 39,026
Trustmark Corp. 1,399,725 39,024
Westamerica Bancorp 678,629 38,281
First Commonwealth Financial Corp. 2,470,408 38,143
National Bank Holdings Corp. Class A 961,633 35,763
Oscar Health Inc. Class A 3,887,402 35,570
Hope Bancorp Inc. 2,905,860 35,103
Compass Diversified Holdings 1,556,317 34,939
Two Harbors Investment Corp. 2,449,541 34,122
Horace Mann Educators Corp. 1,039,970 34,007
Ladder Capital Corp. Class A 2,908,882 33,481
PennyMac Mortgage Investment Trust 2,206,065 32,981
Provident Financial Services Inc. 1,829,155 32,980
Safehold Inc. 1,357,389 31,763
Cannae Holdings Inc. 1,620,903 31,624
S&T Bancorp Inc. 925,022 30,914
MFA Financial Inc. 2,595,532 29,252
Encore Capital Group Inc. 569,216 28,888
Chimera Investment Corp. 5,775,128 28,818
Franklin BSP Realty Trust Inc. 2,090,157 28,238
SiriusPoint Ltd. 2,347,229 27,228
Safety Insurance Group Inc. 357,845 27,193
Nelnet Inc. Class A 305,423 26,944
Mercury General Corp. 705,046 26,305
Berkshire Hills Bancorp Inc. 1,056,521 26,233
Employers Holdings Inc. 655,014 25,808
PRA Group Inc. 949,418 24,875
BrightSpire Capital Inc. Class A 3,310,280 24,629
Trupanion Inc. 793,693 24,216
ARMOUR Residential REIT Inc. 1,247,634 24,104
Enact Holdings Inc. 813,526 23,503
Brookline Bancorp Inc. 2,149,983 23,456
National Western Life Group Inc. Class A 48,134 23,250
LendingClub Corp. 2,652,594 23,184
Triumph Financial Inc. 281,737 22,590
WisdomTree Inc. 3,254,164 22,551
Redwood Trust Inc. 3,019,714 22,376
F&G Annuities & Life Inc. 479,134 22,040
Eagle Bancorp Inc. 724,020 21,822
Lemonade Inc. 1,335,424 21,540
Capitol Federal Financial Inc. 3,288,754 21,212
TFS Financial Corp. 1,427,984 20,977
Open Lending Corp. 2,439,750 20,762
Live Oak Bancshares Inc. 424,785 19,328
Ambac Financial Group Inc. 1,093,454 18,020
ProAssurance Corp. 1,298,067 17,900
Tompkins Financial Corp. 292,379 17,610

Heartland Financial USA Inc. 461,752 17,367
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Victory Capital Holdings Inc. Class A 504,096 17,361
AssetMark Financial Holdings Inc. 567,415 16,994
Palomar Holdings Inc. 299,150 16,603
KKR Real Estate Finance Trust Inc. 1,235,677 16,348
UWM Holdings Corp. Class A 2,265,754 16,200
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Columbia Financial Inc. 668,006 12,879
Kearny Financial Corp. 1,397,256 12,533
United Fire Group Inc. 611,263 12,299
P10 Inc. Class A 1,149,538 11,748
World Acceptance Corp. 87,138 11,374
GCM Grosvenor Inc. Class A 1,042,680 9,342
loanDepot Inc. Class A 1,542,333 5,429
TPG RE Finance Trust Inc. 792,841 5,154
Hagerty Inc. Class A 538,637 4,201
Associated Capital Group Inc. Class A 32,631 1,165

18,863,577

(11.0 )

Exact Sciences Corp. 4,605,632 340,725
Neurocrine Biosciences Inc. 2,502,119 329,679
Bio-Techne Corp. 4,027,554 310,766
Charles River Laboratories International Inc. 1,305,628 308,650
United Therapeutics Corp. 1,196,765 263,157
Karuna Therapeutics Inc. 816,680 258,487
Repligen Corp. 1,350,738 242,863
Penumbra Inc. 933,750 234,875
Universal Health Services Inc. Class B 1,475,987 224,999
Chemed Corp. 383,567 224,291
Sarepta Therapeutics Inc. 2,263,171 218,238
Cytokinetics Inc. 2,497,015 208,476
ImmunoGen Inc. 6,780,369 201,038
Catalent Inc. 4,361,345 195,955
Tenet Healthcare Corp. 2,586,175 195,437
DENTSPLY SIRONA Inc. 5,395,345 192,020
Medpace Holdings Inc. 625,077 191,605
Exelixis Inc. 7,919,651 189,992
Jazz Pharmaceuticals plc 1,523,128 187,345
Elanco Animal Health Inc. 12,549,893 186,993
Natera Inc. 2,906,727 182,077
Shockwave Medical Inc. 939,643 179,058
lonis Pharmaceuticals Inc. 3,471,076 175,602
Acadia Healthcare Co. Inc. 2,231,021 173,484
Encompass Health Corp. 2,552,658 170,313
Bruker Corp. 2,291,294 168,364
Intra-Cellular Therapies Inc. 2,328,164 166,743
Ensign Group Inc. 1,437,550 161,308
Globus Medical Inc. Class A 3,009,346 160,368
Apellis Pharmaceuticals Inc. 2,565,077 153,546
Inspire Medical Systems Inc. 751,870 152,953
Option Care Health Inc. 4,510,961 151,974
Masimo Corp. 1,278,398 149,841
Teleflex Inc. 597,735 149,039
HealthEquity Inc. 2,180,613 144,575
Blueprint Medicines Corp. 1,548,093 142,796

Vaxcyte Inc. 2,180,898 136,960
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Bridgebio Pharma Inc. 3,322,317 134,122
DaVvita Inc. 1,278,803 133,967
10X Genomics Inc. Class A 2,387,109 133,583
Henry Schein Inc. 1,661,001 125,754
Halozyme Therapeutics Inc. 3,364,060 124,336
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Alkermes plc

REVOLUTION Medicines Inc.
Insmed Inc.

Perrigo Co. plc

Haemonetics Corp.

Lantheus Holdings Inc.

Merit Medical Systems Inc.
Amicus Therapeutics Inc.
Envista Holdings Corp.

Neogen Corp.

ACADIA Pharmaceuticals Inc.
agilon health Inc.

Ultragenyx Pharmaceutical Inc.
QuidelOrtho Corp.

Organon & Co.

Glaukos Corp.

Azenta Inc.

Madrigal Pharmaceuticals Inc.
Evolent Health Inc. Class A
Teladoc Health Inc.

CONMED Corp.

Mirati Therapeutics Inc.
Integer Holdings Corp.

Bio-Rad Laboratories Inc. Class A
Inari Medical Inc.

Axonics Inc.

iRhythm Technologies Inc.
Arrowhead Pharmaceuticals Inc.
Amedisys Inc.

Fortrea Holdings Inc.

Cerevel Therapeutics Holdings Inc.

Prestige Consumer Healthcare Inc.
Guardant Health Inc.

Progyny Inc.

Axsome Therapeutics Inc.

Doximity Inc. Class A

Krystal Biotech Inc.

Integra LifeSciences Holdings Corp.

Enovis Corp.
Corcept Therapeutics Inc.
Premier Inc. Class A

Pacific Biosciences of California Inc.

Intellia Therapeutics Inc.
Nuvalent Inc. Class A

Ginkgo Bioworks Holdings Inc. Class A

Surgery Partners Inc.
Patterson Cos. Inc.
Immunovant Inc.

Select Medical Holdings Corp.

4,249,904
3,962,302
3,643,401
3,450,889
1,292,249
1,744,182
1,397,242
7,467,777
4,364,804
4,957,840
3,135,812
7,755,347
1,986,538
1,276,219
6,509,356
1,180,605
1,429,084
402,208
2,781,115
4,215,728
783,138
1,450,024
848,719
260,088
1,246,553
1,290,206
741,550
2,593,365
831,061
2,261,428
1,836,624
1,263,620
2,854,624
2,074,528
964,040
2,708,274
610,554
1,692,344
1,251,289
2,100,105
3,047,652
6,809,717
2,166,610
873,465
37,116,894
1,958,902
2,196,852
1,473,800
2,612,109

117,892
113,639
112,909
111,050
110,500
108,139
106,135
105,968
105,017
99,702
98,182
97,330
94,996
94,057
93,865
93,846
93,001
93,063
91,860
90,849
85,761
85,189
84,001
83,980
80,926
80,290
79,376
79,357
79,001
78,924
77,873
77,359
77,218
77,131
76,728
75,940
75,745
73,702
70,097
68,211
68,146
66,803
66,060
64,278
62,728
62,665
62,500
62,091
61,385
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TG Therapeutics Inc. 3,470,301 59,273
CorVel Corp. 239,634 59,240
Privia Health Group Inc. 2,555,668 58,857
ICU Medical Inc. 584,018 58,250
SpringWorks Therapeutics Inc. 1,559,886 56,936
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Denali Therapeutics Inc.
Certara Inc.

PTC Therapeutics Inc.
NeoGenomics Inc.

Twist Bioscience Corp.
Veracyte Inc.

Beam Therapeutics Inc.
Tandem Diabetes Care Inc.
Arvinas Inc.

lovance Biotherapeutics Inc.
PROCEPT BioRobotics Corp.
Apollo Medical Holdings Inc.
Omnicell Inc.

Sotera Health Co.

Recursion Pharmaceuticals Inc. Class A

Myriad Genetics Inc.
AtriCure Inc.
Novocure Ltd.

R1 RCM Inc.

STAAR Surgical Co.

Ironwood Pharmaceuticals Inc. Class A

Supernus Pharmaceuticals Inc.
Pacira BioSciences Inc.
Owens & Minor Inc.

Xencor Inc.

Relay Therapeutics Inc.

Hims & Hers Health Inc.
Agios Pharmaceuticals Inc.
National HealthCare Corp.
Ligand Pharmaceuticals Inc.
Warby Parker Inc. Class A
Sage Therapeutics Inc.
Embecta Corp.

Vir Biotechnology Inc.
Kymera Therapeutics Inc.
Avanos Medical Inc.
Brookdale Senior Living Inc.

Harmony Biosciences Holdings Inc.

Rocket Pharmaceuticals Inc.
Cytek Biosciences Inc.
Innoviva Inc.

Amylyx Pharmaceuticals Inc.
Amneal Pharmaceuticals Inc.
Varex Imaging Corp.

Editas Medicine Inc.

Verve Therapeutics Inc.
Alignment Healthcare Inc.
Zentalis Pharmaceuticals Inc.
Pediatrix Medical Group Inc.
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2,639,516
3,052,913
1,921,784
3,246,146
1,395,311
1,860,067
1,868,029
1,660,654
1,191,112
5,865,398
1,093,110
1,187,334
1,157,921
2,519,132
4,243,287
2,165,398
1,146,637
2,721,383
3,735,457
1,243,219
3,379,623
1,321,749
1,123,467
1,850,820
1,550,284
2,982,238
3,629,775
1,423,359

331,715

421,840
2,119,728
1,298,085
1,460,069
2,740,445
1,059,794
1,182,327
4,554,121

820,414

860,912
2,761,384
1,468,918
1,461,388
3,534,128
1,031,385
2,079,925
1,500,257
2,407,851
1,351,597
2,139,826

56,644
53,701
52,964
52,523
51,431
51,170
50,848
49,122
49,026
47,686
45,812
45,475
43,573
42,447
41,839
41,446
40,923
40,630
39,484
38,801
38,663
38,251
37,906
35,665
32,913
32,834
32,305
31,698
30,657
30,128
29,888
28,130
27,639
27,569
26,982
26,520
26,505
26,499
25,802
25,184
23,561
21,512
21,452
21,143
21,070
20,914
20,732
20,477
19,900



Healthcare Services Group Inc.

Nevro Corp.

REGENXBIO Inc.

Maravai LifeSciences Holdings Inc. Class A
ImmunityBio Inc.
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875,909
1,008,269
2,693,075
3,400,917

0o00000000o0ooooood
19,503
18,850
18,098
17,640
17,073
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HealthStream Inc.

Adaptive Biotechnologies Corp.
BioCryst Pharmaceuticals Inc.
Phreesia Inc.

AdaptHealth Corp. Class A
LifeStance Health Group Inc.
OPKO Health Inc.

Multiplan Corp.

Treace Medical Concepts Inc.
ACELYRIN 1Inc.

Novavax Inc.

Kiniksa Pharmaceuticals Ltd. Class A
Enhabit Inc.

GoodRx Holdings Inc. Class A
Arcus Biosciences Inc.

Day One Biopharmaceuticals Inc.
Sana Biotechnology Inc.
Accolade Inc.

Prime Medicine Inc.

Theravance Biopharma Inc.
CareDx Inc.

Agiliti Inc.

Health Catalyst Inc.

Silk Road Medical Inc.
AnaptysBio Inc.

Allogene Therapeutics Inc.
Lyell Immunopharma Inc.

Clover Health Investments Corp. Class A

Outset Medical Inc.

23andMe Holding Co. Class A
Innovage Holding Corp.

Phibro Animal Health Corp. Class A
Mural Oncology plc

ProKidney Corp. Class A

Neumora Therapeutics Inc.

Synergy Pharmaceuticals LLC

OmniAb Inc. 12.5 Earnout

OmniAb Inc. 15 Earnout

(1.7 )
Builders FirstSource Inc.
Axon Enterprise Inc.

Booz Allen Hamilton Holding Corp. Class A

IDEX Corp.

Carlisle Cos. Inc.

Graco Inc.

Watsco Inc.

RPM International Inc.
Lennox International Inc.
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616,897
3,318,134
2,607,613
668,530
2,083,852
1,928,430
9,843,800
9,923,776
1,099,444
1,858,121
2,873,237
766,504
1,276,632
1,882,389
619,552
775,842
2,760,887
873,627
1,115,364
824,446
654,395
858,511
696,713
471,611
220,195
1,394,072
2,247,403
4,331,471
639,946
3,773,519
512,072
259,238
212,710
684,002
14,030
2,001,166
156,690

156,690

3,141,249
1,812,869
3,320,376
1,925,928
1,239,836
4,298,460

862,448
3,280,810

814,585

16,675
16,259
15,620
15,476
15,191
15,100
14,864
14,290
14,018
13,862
13,792
13,444
13,213
12,612
11,833
11,327
11,264
10,492
9,882
9,267
7,853
6,799
6,452
5,787
4,717
4,475
4,360
4,124
3,462
3,447
3,072
3,002
1,259
1,218
239

14,702,510

524,400
468,318
424,709
418,138
387,362
372,934
369,533
366,237
364,543
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Nordson Corp. 1,306,757 345,193
Owens Corning 2,263,342 335,495
AECOM 3,463,201 320,104
Lincoln Electric Holdings Inc. 1,456,677 316,769
Pentair plc 4,209,593 306,080
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TopBuild Corp. 809,155 302,834
Saia Inc. 676,080 296,272
Howmet Aerospace Inc. 5,242,559 283,727
Allegion plc 2,235,635 283,233
Westrock Co. 6,531,381 271,183
Advanced Drainage Systems Inc. 1,884,863 265,087
Huntington Ingalls Industries Inc. 1,011,631 262,660
EMCOR Group Inc. 1,198,063 258,099
A 0 Smith Corp. 3,128,041 257,876
Affirm Holdings Inc. Class A 5,240,935 257,540
Toro Co. 2,644,565 253,852
Regal Rexnord Corp. 1,689,675 250,106
nVent Electric plc 4,225,225 249,669
ITT Inc. 2,090,807 249,475
XPO Inc. 2,805,778 245,758
Fortune Brands Innovations Inc. 3,211,236 244,504
Trex Co. Inc. 2,765,527 228,958
Tetra Tech Inc. 1,356,025 226,361
WESCO International Inc. 1,300,744 226,173
Robert Half Inc. 2,561,968 225,248
Knight-Swift Transportation Holdings Inc. Class A 3,904,051 225,069
Hubbell Inc. Class B 682,776 224,586
Curtiss-Wright Corp. 973,871 216,969
Simpson Manufacturing Co. Inc. 1,086,727 215,150
WEX Inc. 1,088,375 211,743
Woodward Inc. 1,528,821 208,118
AptarGroup Inc. 1,675,228 207,092
WillScot Mobile Mini Holdings Corp. 4,636,287 206,315
Generac Holdings Inc. 1,564,469 202,192
Middleby Corp. 1,365,101 200,902
Donaldson Co. Inc. 3,070,990 200,689
AGCO Corp. 1,620,896 196,793
Graphic Packaging Holding Co. 7,794,104 192,125
Axalta Coating Systems Ltd. 5,604,809 190,395
Berry Global Group Inc. 2,794,389 188,314
Comfort Systems USA Inc. 909,512 187,059
APl Group Corp. 5,398,389 186,784
GX0 Logistics Inc. 3,029,390 185,277
Cognex Corp. 4,383,864 182,982
Oshkosh Corp. 1,665,867 180,597
Eagle Materials Inc. 888,462 180,216
FTI Consulting Inc. 904,263 180,084
BWX Technologies Inc. 2,330,517 178,821
Landstar System Inc. 915,451 177,277
Paylocity Holding Corp. 1,072,966 176,878
MKS Instruments Inc. 1,703,174 175,206
Applied Industrial Technologies Inc. 987,077 170,458
Fluor Corp. 4,338,111 169,924

Littelfuse Inc. 634,183 169,682
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Brunswick Corp. 1,752,448 169,549
Acuity Brands Inc. 788,131 161,433
MSA Safety Inc. 951,063 160,568
Genpact Ltd. 4,619,910 160,357
Atkore Inc. 950,369 152,059
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Jack Henry & Associates Inc. 927,332 151,535
Core & Main Inc. Class A 3,699,223 149,486
Chart Industries Inc. 1,088,709 148,424
ATI Inc. 3,248,981 147,731
Crane Co. 1,229,745 145,282
Watts Water Technologies Inc. Class A 696,987 145,210
Sensata Technologies Holding plc 3,854,558 144,816
Mohawk Industries Inc. 1,378,504 142,675
Crown Holdings Inc. 1,534,585 141,320
Sonoco Products Co. 2,494,636 139,375
AZEK Co. Inc. Class A 3,613,493 138,216
Flowserve Corp. 3,341,423 137,733
Vontier Corp. 3,930,247 135,790
Sealed Air Corp. 3,678,260 134,330
Allison Transmission Holdings Inc. 2,278,857 132,516
Maximus Inc. 1,553,398 130,268
Esab Corp. 1,458,169 126,307
Beacon Roofing Supply Inc. 1,447,578 125,968
Valmont Industries Inc. 531,966 124,219
Ryder System Inc. 1,072,334 123,383
ExIService Holdings Inc. 3,989,994 123,091
AAON Inc. 1,655,336 122,280
CH Robinson Worldwide Inc. 1,409,571 121,773
MasTec Inc. 1,605,881 121,597
Federal Signal Corp. 1,551,667 119,075
Kirby Corp. 1,505,073 118,118
MSC Industrial Direct Co. Inc. Class A 1,166,278 118,097
Louisiana-Pacific Corp. 1,652,871 117,073
Summit Materials Inc. Class A 3,033,410 116,665
Badger Meter Inc. 747,376 115,372
Exponent Inc. 1,289,167 113,498
Euronet Worldwide Inc. 1,115,938 113,257
Air Lease Corp. Class A 2,686,179 112,658
Installed Building Products Inc. 614,977 112,430
HB Fuller Co. 1,375,722 111,998
SPX Technologies Inc. 1,104,373 111,553
Armstrong World Industries Inc. 1,125,118 110,622
Western Union Co. 9,279,196 110,608
ASGN Inc. 1,141,971 109,823
GATX Corp. 904,067 108,687
Shift4 Payments Inc. Class A 1,448,788 107,703
Moog Inc. Class A 732,174 106,004
Insperity Inc. 901,968 105,729
BILL Holdings Inc. 1,290,027 105,253
EnerSys 1,028,857 103,873
Zurn Elkay Water Solutions Corp. 3,520,740 103,545
MDU Resources Group Inc. 5,186,037 102,684
Herc Holdings Inc. 683,878 101,823

FTAI Aviation Ltd. 2,157,400 100,103
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ManpowerGroup Inc. 1,243,021 98,783
Franklin Electric Co. Inc. 998,518 96,507
Brink"s Co. 1,089,994 95,865
Knife River Corp. 1,440,567 95,337
Terex Corp. 1,628,204 93,557
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Spirit AeroSystems Holdings Inc. Class A 2,920,041 92,799
Verra Mobility Corp. Class A 4,023,717 92,666
Matson Inc. 845,204 92,634
Silgan Holdings Inc. 2,034,182 92,047
Otter Tail Corp. 1,062,213 90,256
AeroVironment Inc. 694,636 87,552
Itron Inc. 1,158,532 87,481
GMS Inc. 1,033,771 85,214
Hillenbrand Inc. 1,780,656 85,204
ACI Worldwide Inc. 2,768,802 84,725
TriNet Group Inc. 707,471 84,140
Enpro Inc. 532,421 83,452
Margeta Inc. Class A 11,904,742 83,095
Aurora Innovation Inc. Class A 18,937,523 82,757
Belden Inc. 1,061,494 82,000
Dycom Industries Inc. 709,772 81,688
Encore Wire Corp. 381,695 81,530
John Bean Technologies Corp. 810,824 80,636
Korn Ferry 1,342,252 79,663
Albany International Corp. Class A 794,583 78,044
ESCO Technologies Inc. 656,581 76,840
Alight Inc. Class A 8,934,400 76,210
Bloom Energy Corp. Class A 5,135,085 75,999
ABM Industries Inc. 1,668,912 74,817
McGrath RentCorp 623,686 74,605
AMN Healthcare Services Inc. 962,368 72,062
Vestis Corp. 3,329,126 70,378
UniFirst Corp. 384,661 70,358
Crane NXT Co. 1,229,596 69,927
Hub Group Inc. Class A 754,620 69,380
RXO Inc. 2,979,627 69,306
Griffon Corp. 1,129,244 68,827
ArcBest Corp. 572,470 68,817
EVERTEC Inc. 1,675,565 68,598
Werner Enterprises Inc. 1,614,283 68,397
Flywire Corp. 2,891,981 66,949
Kratos Defense & Security Solutions Inc. 3,283,604 66,624
Resideo Technologies Inc. 3,534,440 66,518
0-1 Glass Inc. 3,940,355 64,543
Remitly Global Inc. 3,300,411 64,094
Brady Corp. Class A 1,083,684 63,601
ADT Inc. 8,832,590 60,238
Mueller Water Products Inc. Class A 3,985,144 57,386
Granite Construction Inc. 1,118,848 56,905
Trinity Industries Inc. 2,084,977 55,440
Gates Industrial Corp. plc 4,035,683 54,159
AAR Corp. 853,884 53,282
Joby Aviation Inc. 7,980,733 53,072

0SI1 Systems Inc. 410,933 53,031
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Kennametal Inc. 2,027,219 52,282
AvidXchange Holdings Inc. 4,138,467 51,276
Mercury Systems Inc. 1,358,672 49,687
Huron Consulting Group Inc. 477,436 49,080
Mirion Technologies Inc. Class A 4,717,985 48,359
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( )
Hayward Holdings Inc. 3,537,114 48,105
Standex International Corp. 303,019 47,992
Masonite International Corp. 557,865 47,229
Hillman Solutions Corp. 4,963,478 45,714
Tennant Co. 475,704 44,093
NCR Atleos Corp. 1,797,842 43,670
Enerpac Tool Group Corp. Class A 1,383,941 43,027
Primoris Services Corp. 1,291,007 42,874
Enovix Corp. 3,417,930 42,792
Bread Financial Holdings Inc. 1,256,266 41,381
H&E Equipment Services Inc. 789,048 41,283
Forward Air Corp. 653,503 41,086
Legalzoom.com Inc. 3,589,505 40,561
Greif Inc. Class A 616,438 40,432
Leonardo DRS Inc. 2,004,116 40,162
Barnes Group Inc. 1,225,986 40,004
CoreCivic Inc. 2,748,502 39,936
JELD-WEN Holding Inc. 2,061,636 38,924
Helios Technologies Inc. 841,761 38,174
Rocket Lab USA Inc. 6,805,553 37,635
Janus International Group Inc. 2,803,793 36,589
Lindsay Corp. 280,891 36,280
AZZ 1Inc. 606,685 35,242
Payoneer Global Inc. 6,450,310 33,606
Greenbrier Cos. Inc. 753,085 33,271
Cimpress plc 406,282 32,523
Kforce Inc. 478,028 32,296
Gibraltar Industries Inc. 387,567 30,610
Wabash National Corp. 1,173,717 30,071
Apogee Enterprises Inc. 562,105 30,022
Thermon Group Holdings Inc. 858,139 27,950
Air Transport Services Group Inc. 1,579,297 27,811
TriMas Corp. 1,054,693 26,715
Vicor Corp. 583,032 26,201
Quanex Building Products Corp. 840,075 25,681
Proto Labs Inc. 656,684 25,584
International Seaways Inc. 560,474 25,490
Schneider National Inc. Class B 951,656 24,220
Deluxe Corp. 1,112,690 23,867
Virgin Galactic Holdings Inc. 9,160,117 22,442
ZipRecruiter Inc. Class A 1,555,735 21,625
Astec Industries Inc. 579,076 21,542
First Advantage Corp. 1,293,502 21,433
Gorman-Rupp Co. 567,036 20,147
American Woodmark Corp. 209,071 19,412
Pitney Bowes Inc. 4,265,920 18,770
Kaman Corp. 719,628 17,235
Heartland Express Inc. 1,207,428 17,218

Kelly Services Inc. Class A 773,118 16,715
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Hyster-Yale Materials Handling Inc. 261,932 16,290
Triumph Group Inc. 978,575 16,225
Conduent Inc. 4,426,858 16,158
REV Group Inc. 755,179 13,722
*.1  PpureCycle Technologies Inc. 3,342,399 13,537
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( )

Pactiv Evergreen Inc.

Nikola Corp.

National Presto Industries Inc.
TTEC Holdings Inc.

Atmus Filtration Technologies Inc.

Sterling Check Corp.
CryoPort Inc.

BrightView Holdings Inc.
Forrester Research Inc.
Advantage Solutions Inc.
Paymentus Holdings Inc. Class A
TaskUS Inc. Class A

Kronos Worldwide Inc.
Green Dot Corp. Class A
Greif Inc. Class B

Desktop Metal Inc. Class A
MSP Recovery Inc.

GCI Liberty Inc.

@.5 )
Kimco Realty Corp.
Gaming & Leisure Properties Inc.
Equity LifeStyle Properties Inc.
Rexford Industrial Realty Inc.
American Homes 4 Rent Class A
CubeSmart
Boston Properties Inc.

Lamar Advertising Co. Class A
Jones Lang LaSalle Inc.
Americold Realty Trust Inc.
EastGroup Properties Inc.
Federal Realty Investment Trust
NNN REIT Inc.
Omega Healthcare Investors Inc.
STAG Industrial Inc.
Brixmor Property Group Inc.

First Industrial Realty Trust Inc.

Host Hotels & Resorts Inc.

Healthcare Realty Trust Inc. Class A

Agree Realty Corp.

Ryman Hospitality Properties Inc.
Regency Centers Corp.

Spirit Realty Capital Inc.
Healthpeak Properties Inc.
Terreno Realty Corp.

Camden Property Trust

Apartment Income REIT Corp. Class A

Kite Realty Group Trust
Rayonier Inc.

908,940
14,003,335
135,252
483,062
435,038
720,407
592,301
953,707
293,984
2,078,162
415,284
466,724
585,908
568,249
54,195
2,897,547
67,316
12,245

15,786,511
6,459,833
4,272,098
5,169,256
7,823,512
5,726,386
3,595,117
2,230,295
1,211,529
7,219,902
1,179,825
2,078,516
4,646,102
6,239,120
4,623,962
7,655,147
3,368,573
8,982,146
9,699,571
2,559,759
1,444,543
2,350,273
3,599,202
6,958,585
2,174,435
1,358,085
3,743,435
5,587,017
3,775,905

12,462
12,250
10,858
10,468
10,219
10,028
9,175
8,030
7,882
7,523
7,421
6,100
5,824
5,626
3,577
2,176
153

29,019,694

336,411
318,793
301,354
289,995
281,334
265,418
252,269
237,036
228,822
218,546
216,545
214,191
200,247
191,291
181,537
178,135
177,423
174,882
167,124
161,137
158,986
157,468
157,249
137,780
136,272
134,844
130,010
127,719
126,153
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Zillow Group Inc. Class A 2,187,964 124,101
Vornado Realty Trust 4,367,236 123,374
Kilroy Realty Corp. 2,985,698 118,950
Phillips Edison & Co. Inc. 3,045,739 111,109
Essential Properties Realty Trust Inc. 3,973,378 101,560
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PotlatchDeltic Corp. 2,021,168 99,239
Cousins Properties Inc. 3,865,179 94,117
EPR Properties 1,918,381 92,946
Independence Realty Trust Inc. 5,722,599 87,556
Apple Hospitality REIT Inc. 5,244,195 87,106
Macerich Co. 5,486,722 84,660
Sabra Health Care REIT Inc. 5,888,329 84,027
Broadstone Net Lease Inc. 4,768,778 82,118
Physicians Realty Trust 6,082,979 80,965
National Storage Affiliates Trust 1,904,318 78,972
Hannon Armstrong Sustainable Infrastructure Capital Inc. 2,834,191 78,167
Park Hotels & Resorts Inc. 5,080,350 77,729
Medical Properties Trust Inc. 15,240,323 74,830
SL Green Realty Corp. 1,639,976 74,078
LXP Industrial Trust 7,452,439 73,928
COPT Defense Properties 2,866,163 73,460
DigitalBridge Group Inc. 4,157,223 72,918
Innovative Industrial Properties Inc. 714,094 71,995
Tanger Inc. 2,548,287 70,639
Opendoor Technologies Inc. 15,354,960 68,790
CareTrust REIT Inc. 3,032,810 67,874
Howard Hughes Holdings Inc. 765,291 65,471
SITE Centers Corp. 4,797,264 65,387
Highwoods Properties Inc. 2,691,620 61,800
National Health Investors Inc. 1,050,226 58,655
Douglas Emmett Inc. 4,033,934 58,492
Global Net Lease Inc. 5,864,968 58,356
St. Joe Co. 966,272 58,150
Sunstone Hotel Investors Inc. 5,231,989 56,139
Outfront Media Inc. 3,782,883 52,809
Urban Edge Properties 2,846,072 52,083
DiamondRock Hospitality Co. 5,338,199 50,126
Cushman & Wakefield plc 4,629,566 49,999
Equity Commonwealth 2,581,904 49,573
Pebblebrook Hotel Trust 3,068,823 49,040
RLJ Lodging Trust 3,770,472 44,190
Retail Opportunity Investments Corp. 3,048,383 42,769
JBG SMITH Properties 2,437,686 41,465
InvenTrust Properties Corp. 1,633,835 41,401
Acadia Realty Trust 2,428,043 41,253
Xenia Hotels & Resorts Inc. 2,679,179 36,490
Service Properties Trust 4,221,607 36,053
Newmark Group Inc. Class A 3,277,749 35,924
Getty Realty Corp. 1,207,840 35,293
Alexander & Baldwin Inc. 1,847,279 35,135
Uniti Group Inc. 6,078,034 35,131
Compass Inc. Class A 9,225,090 34,686
LTC Properties Inc. 1,054,606 33,874

Hudson Pacific Properties Inc. 3,589,230 33,416
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GEO Group Inc. 3,050,889 33,041
Kennedy-Wilson Holdings Inc. 2,662,322 32,960
Elme Communities 2,236,799 32,657
Empire State Realty Trust Inc. Class A 3,290,128 31,881
Veris Residential Inc. 1,996,311 31,402
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eXp World Holdings Inc. 1,958,343 30,394
Redfin Corp. 2,787,997 28,772
Zillow Group Inc. Class C 485,956 28,117
RPT Realty 2,182,845 28,006
Apartment Investment & Management Co. Class A 3,340,864 26,159
Marcus & Millichap Inc. 586,524 25,619
Paramount Group Inc. 4,705,206 24,326
Brandywine Realty Trust 4,382,797 23,667
American Assets Trust Inc. 1,005,345 22,630
Piedmont Office Realty Trust Inc. Class A 3,150,693 22,401
Centerspace 383,314 22,309
Anywhere Real Estate Inc. 2,669,703 21,651
Forestar Group Inc. 444,880 14,712
Universal Health Realty Income Trust 316,835 13,703
Saul Centers Inc. 335,373 13,170
Alexander®"s Inc. 58,490 12,492
RMR Group Inc. Class A 380,067 10,729
Summit Hotel Properties Inc. 1,301,339 8,745
Bridge Investment Group Holdings Inc. Class A 787,588 7,703
Spirit MTA REIT 529,410 -

9,974,585

(2.9 )

PTC Inc. 2,885,040 504,766
Entegris Inc. 3,824,023 458,194
Vertiv Holdings Co. Class A 8,742,571 419,906
Jabil Inc. 3,095,484 394,365
Dynatrace Inc. 6,746,661 368,975
Super Micro Computer Inc. 1,202,140 341,720
Manhattan Associates Inc. 1,567,869 337,594
Nutanix Inc. Class A 6,102,039 291,006
F5 Inc. 1,520,534 272,145
Pure Storage Inc. Class A 7,547,086 269,129
Ceridian HCM Holding Inc. 3,777,207 253,526
Lattice Semiconductor Corp. 3,515,089 242,506
UiPath Inc. Class A 9,249,678 229,762
Guidewire Software Inc. 2,086,464 227,508
Elastic NV 2,009,711 226,494
Universal Display Corp. 1,145,750 219,136
Onto Innovation Inc. 1,249,913 191,112
KBR Inc. 3,438,067 190,503
Leidos Holdings Inc. 1,750,920 189,520
Dropbox Inc. Class A 6,412,784 189,049
Toast Inc. Class A 10,282,765 187,763
Rambus Inc. 2,737,922 186,863
CACI International Inc. Class A 567,385 183,753
SPS Commerce Inc. 934,539 181,151
Fabrinet 925,213 176,096
Qualys Inc. 889,979 174,685

MicroStrategy Inc. Class A 271,810 171,681
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Arrow Electronics Inc. 1,379,292 168,618
Coherent Corp. 3,857,703 167,926
Science Applications International Corp. 1,348,115 167,598
ZoomInfo Technologies Inc. Class A 8,929,072 165,099
Procore Technologies Inc. 2,375,046 164,401
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AppLovin Corp. Class A 4,044,585 161,177
SentinelOne Inc. Class A 5,859,015 160,771
Aspen Technology Inc. 729,980 160,705
Smartsheet Inc. Class A 3,269,284 156,337
DocuSign Inc. Class A 2,584,665 153,658
Novanta Inc. 911,956 153,583
Gitlab Inc. Class A 2,385,643 150,200
Insight Enterprises Inc. 829,682 147,011
Five9 Inc. 1,851,303 145,679
Concentrix Corp. 1,441,378 141,558
Qorvo Inc. 1,238,199 139,434
TD SYNNEX Corp. 1,293,521 139,196
Wolfspeed Inc. 3,191,580 138,866
Tenable Holdings Inc. 2,977,887 137,161
Dolby Laboratories Inc. Class A 1,507,366 129,905
Samsara Inc. Class A 3,880,789 129,541
DoubleVerify Holdings Inc. 3,463,151 127,375
MACOM Technology Solutions Holdings Inc. 1,360,060 126,418
Match Group Inc. 3,457,310 126,192
Workiva Inc. Class A 1,214,540 123,312
Kyndryl Holdings Inc. 5,843,625 121,431
Varonis Systems Inc. Class B 2,635,920 119,354
Blackbaud Inc. 1,371,444 118,904
Power Integrations Inc. 1,447,989 118,894
Altair Engineering Inc. Class A 1,391,167 117,067
Avnet Inc. 2,304,392 116,141
Freshworks Inc. Class A 4,890,193 114,871
Cirrus Logic Inc. 1,372,630 114,189
Synaptics Inc. 998,264 113,882
DXC Technology Co. 4,931,752 112,789
Confluent Inc. Class A 4,747,060 111,081
Teradata Corp. 2,490,686 108,370
Axcelis Technologies Inc. 833,944 108,154
Silicon Laboratories Inc. 809,244 107,039
Amkor Technology Inc. 3,129,147 104,107
Advanced Energy Industries Inc. 949,410 103,410
IAC Inc. 1,835,106 96,123
Diodes Inc. 1,111,392 89,489
Box Inc. Class A 3,484,894 89,248
CommVault Systems Inc. 1,115,265 89,054
BlackLine Inc. 1,404,275 87,683
Appfolio Inc. Class A 496,004 85,928
Dun & Bradstreet Holdings Inc. 7,266,184 85,014
Rapid7 Inc. 1,486,576 84,884
FormFactor Inc. 1,982,370 82,685
Yelp Inc. Class A 1,656,517 78,420
Alarm.com Holdings Inc. 1,209,363 78,149
IPG Photonics Corp. 717,016 77,825

Vishay Intertechnology Inc. 3,214,885 77,061
102/312



Plexus Corp.
C3.ai Inc. Class A
Ziff Davis Inc.

CCC Intelligent Solutions Holdings Inc.

Alteryx Inc. Class A
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699,489
2,628,926
1,112,499
6,466,122
1,545,794

0o00000000o0ooooood
75,636
75,476
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( )
Braze Inc. Class A 1,368,883 72,729
Sprout Social Inc. Class A 1,180,042 72,502
Sanmina Corp. 1,375,155 70,642
JFrog Ltd. 2,003,300 69,334
RingCentral Inc. Class A 2,027,954 68,849
Parsons Corp. 1,068,476 67,004
Credo Technology Group Holding Ltd. 3,251,547 63,308
Rogers Corp. 474,089 62,613
Envestnet Inc. 1,252,689 62,033
Q2 Holdings Inc. 1,418,568 61,580
Progress Software Corp. 1,109,442 60,243
LiveRamp Holdings Inc. 1,584,926 60,037
HashiCorp Inc. Class A 2,506,673 59,258
Ambarella Inc. 964,795 59,132
Perficient Inc. 885,510 58,284
nCino Inc. 1,725,245 58,020
NCR Voyix Corp. 3,416,074 57,766
Schrodinger Inc. 1,601,018 57,316
Cargurus Inc. Class A 2,329,057 56,270
Fastly Inc. Class A 2,997,890 53,362
SiTime Corp. 428,886 52,358
Pegasystems Inc. 1,063,933 51,984
Allegro MicroSystems Inc. 1,715,554 51,930
lonQ Inc. 4,170,456 51,672
Xerox Holdings Corp. 2,816,949 51,635
Impinj Inc. 551,190 49,624
PagerDuty Inc. 2,138,623 49,509
DigitalOcean Holdings Inc. 1,314,360 48,224
Squarespace Inc. Class A 1,458,756 48,154
Upwork Inc. 3,119,594 46,388
Clear Secure Inc. Class A 2,176,663 44,948
MaxLinear Inc. Class A 1,869,349 44,434
Veeco Instruments Inc. 1,363,075 42,296
Verint Systems Inc. 1,554,926 42,030
PROS Holdings Inc. 1,060,299 41,129
Appian Corp. Class A 1,062,715 40,022
TTM Technologies Inc. 2,473,690 39,109
Paycor HCM Inc. 1,809,011 39,057
CSG Systems International Inc. 717,889 38,199
NetScout Systems Inc. 1,717,686 37,703
Xometry Inc. Class A 1,040,459 37,363
Bumble Inc. Class A 2,437,744 35,932
Semtech Corp. 1,634,292 35,807
Asana Inc. Class A 1,879,633 35,732
Informatica Inc. Class A 1,258,094 35,717
Vertex Inc. Class A 1,305,626 35,174
Adeia Inc. 2,592,845 32,125
Jamf Holding Corp. 1,761,963 31,821

Zuora Inc. Class A 3,371,654 31,694
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Magnite Inc. 3,335,081 31,150
Zeta Global Holdings Corp. Class A 3,522,319 31,067
Shutterstock Inc. 636,611 30,736
Intapp Inc. 797,425 30,318
Sprinklr Inc. Class A 2,437,634 29,349
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AvePoint Inc. 3,507,961 28,800
Veradigm Inc. 2,643,140 27,727
Everbridge Inc. 1,045,887 25,426
ScanSource Inc. 635,838 25,186
EngageSmart Inc. 1,070,202 24,508
Benchmark Electronics Inc. 863,295 23,861
Alkami Technology Inc. 971,396 23,556
E2open Parent Holdings Inc. 5,020,680 22,041
Amplitude Inc. Class A 1,704,568 21,682
N-able Inc. 1,630,491 21,604
3D Systems Corp. 3,228,223 20,499
Methode Electronics Inc. 871,241 19,803
Cerence Inc. 975,792 19,184
Couchbase Inc. 779,158 17,547
PubMatic Inc. Class A 1,059,555 17,281
Eventbrite Inc. Class A 2,055,305 17,182
Digital Turbine Inc. 2,450,928 16,813
BigCommerce Holdings Inc. 1,647,053 16,026
SolarWinds Corp. 1,267,126 15,826
Klaviyo Inc. Class A 557,665 15,492
nLight Inc. 1,129,489 15,248
Olo Inc. Class A 2,643,962 15,123
Vimeo Inc. 3,827,419 15,003
Yext Inc. 2,536,078 14,938
NerdWallet Inc. Class A 964,873 14,203
SmartRent Inc. Class A 4,397,277 14,027
Getty Images Holdings Inc. 2,565,517 13,469
CEVA Inc. 570,028 12,945
SEMrush Holdings Inc. Class A 914,895 12,497
Planet Labs PBC 5,054,851 12,485
Definitive Healthcare Corp. Class A 1,188,158 11,810
Thoughtworks Holding Inc. 2,432,800 11,702
MeridianLink Inc. 402,314 9,965
Matterport Inc. 3,308,203 8,899
Enfusion Inc. Class A 786,812 7,632
Nextdoor Holdings Inc. 3,940,786 7,448
Rumble Inc. 1,578,721 7,088
Consensus Cloud Solutions Inc. 219,772 5,760
MediaAlpha Inc. Class A 478,415 5,334
EverCommerce Inc. 480,458 5,299
SecureWorks Corp. Class A 188,332 1,390
Maplebear Inc. 6,951 163

17,311,429

a.z )

Juniper Networks Inc. 8,120,541 239,394
Ciena Corp. 3,765,058 169,465
Frontier Communications Parent Inc. 6,259,392 158,613
Roku Inc. Class A 1,592,765 145,993

Iridium Communications Inc. 2,838,656 116,839
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Lumentum Holdings Inc.

Cogent Communications Holdings Inc.

Viasat Inc.
InterDigital Inc.
Cable One Inc.

107/312

EDINETOOOO

OO000D0O000DO00DO00O0O(EL4945)

1,706,145
1,114,448
2,853,696
654,584
114,473

0o00000000o0ooooood
89,436
84,765
79,761
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( )

Calix Inc.

Viavi Solutions Inc.
Telephone & Data Systems Inc.
Lumen Technologies Inc.
Globalstar Inc.

DISH Network Corp. Class A
Extreme Networks Inc.
Shenandoah Telecommunications Co.
Infinera Corp.

Altice USA Inc. Class A
United States Cellular Corp.
EchoStar Corp. Class A
fuboTV Inc.

Gogo Inc.

CommScope Holding Co. Inc.
ADTRAN Holdings Inc.

Xperi Inc.

ATN International Inc.
WideOpenWest Inc.

2.9 )
Atmos Energy Corp.
NRG Energy Inc.
Essential Utilities Inc.
Clean Harbors Inc.
Pinnacle West Capital Corp.
OGE Energy Corp.
Vistra Corp.
UGl Corp.
IDACORP Inc.
Casella Waste Systems Inc. Class A
National Fuel Gas Co.
Stericycle Inc.
Portland General Electric Co.
New Jersey Resources Corp.
Southwest Gas Holdings Inc.
Sunrun Inc.
Ormat Technologies Inc.
Black Hills Corp.
PNM Resources Inc.
ONE Gas Inc.
ALLETE Inc.
Northwestern Energy Group Inc.
Spire Inc.
California Water Service Group
American States Water Co.
Avista Corp.
MGE Energy Inc.
Clearway Energy Inc. Class C

108/312

1,425,811
5,663,587
2,564,321
25,693,131
19,353,446
6,406,548
1,567,883
1,216,106
4,912,079
5,538,516
331,063
783,991
3,541,841
820,282
2,567,768
852,697
526,403
127,789
639,748

3,781,687
5,749,532
6,260,738
1,239,649
2,885,672
5,100,654
4,552,961
5,334,691
1,288,989
1,451,459
2,338,582
2,356,256
2,575,258
2,488,270
1,725,597
5,271,180
1,306,455
1,731,479
2,185,909
1,412,213
1,463,740
1,559,616
1,272,645
1,469,713

941,699
1,970,266

920,979
2,100,702

62,294
57,032
47,055
47,018
37,546
36,966
27,657
26,292
23,332
18,000
13,752
12,991
11,263
8,309
7,241
6,259
5,801
4,980
2,591

1,675,409

438,297
297,251
233,839
216,331
207,307
178,166
175,380
131,233
126,733
124,042
117,327
116,776
111,612
110,927
109,317
103,473
99,016
93,413
90,934
89,986
89,522
79,369
79,337
76,234
75,731
70,417
66,596
57,622
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Sunnova Energy International Inc. 2,648,057 40,383
Hawaiian Electric Industries Inc. 2,791,411 39,610
Northwest Natural Holding Co. 893,879 34,808
Clearway Energy Inc. Class A 878,788 22,479
Enviri Corp. 1,017,687 9,159
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( )
Excelerate Energy Inc. Class A 468,159 7,238
*»1 NuScale Power Corp. Class A 1,464,713 4,819
"1 Net Power Inc. 342,741 3,462
3,928,146
( $100,156,763) 133,504,067
a.s )
a.5 )
3.4 vanguard Market Liquidity Fund, 5.435
( $2,031,751) 20,333,209 2,032,914
(101.3 )
( $102,188,514) 135,536,981
(-1.3 ) (1,753,491)
(100 ) 133,783,490
(20,990,630 )
*
1
1,653,618,000
4 1,839,571,000
REIT Real Estate Investment Trust
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« D
E-mini 2000 2024 793 81,191 (375)
E-mini S&P 500 2024 49 11,809 391
E-mini S&P 400 2024 782 219,703 6,828
6,844
« D
Arbor Realty Trust Inc. 1/31/24 GSI 7,690 (5.331) - (113)
Invesco Ltd. 8/30/24 BANA 3,996 (5.882) 1,037 -
Ollie"s Bargain Outlet
Holdings Inc. 1/31/24 GSI 20,634 (5.331) 2,100 -
3,137 (113)
1
BANA-Bank of America, N.A.
GSI-Goldman Sachs International.
2023 12 31 3,623,000
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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.
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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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Penske Automotive Group Inc. 551,124 63,341
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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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1,250,941 14,961
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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
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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
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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.

124/312

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.

0ld National Bancorp
Primerica Inc.

Synovus Financial Corp.

First American Financial Corp.
Wintrust Financial Corp.
Robinhood Markets Inc. Class A
Valley National Bancorp
Popular Inc.

Lincoln National Corp.

First Financial Bankshares Inc.
Blue Owl Capital Inc. Class A
FNB Corp.

Cadence Bank

Bank 0zZK

Home BancShares Inc.

Houlihan Lokey Inc. Class A
Hanover Insurance Group Inc.
SLM Corp.

Axis Capital Holdings Ltd.
Essent Group Ltd.

Hancock Whitney Corp.

American Equity Investment Life Holding Co.

Umpqua Holdings Corp.

Rithm Capital Corp.

MGIC Investment Corp.

Independent Bank Corp.

Lazard Ltd. Class A

OneMain Holdings Inc.

Assured Guaranty Ltd.

Brighthouse Financial Inc.

Ryan Specialty Holdings Inc. Class A
White Mountains Insurance Group Ltd.
Blackstone Mortgage Trust Inc. Class A
SoFi Technologies Inc.

CVB Financial Corp.

United Community Banks Inc.

Evercore Inc. Class A

Community Bank System Inc.
ServisFirst Bancshares Inc.

First Hawaiian Inc.

Associated Banc-Corp

Ally Financial Inc.

UMB Financial Corp.

FirstCash Holdings Inc.

Kemper Corp.

Janus Henderson Group plc

Ameris Bancorp

Bank of Hawaii Corp.
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1,127,817
7,546,767
950,742
3,560,477
2,534,503
1,565,664
15,642,003
11,089,982
1,873,017
3,925,240
3,491,624
11,301,328
9,038,418
4,701,425
2,877,596
4,992,815
1,284,497
824,706
6,446,443
1,963,391
2,636,407
2,097,590
2,208,403
5,592,985
12,205,427
7,653,051
1,176,106
2,760,195
2,834,006
1,468,500
1,781,202
2,171,473
63,017
4,183,103
19,127,846
3,422,191
2,598,802
800,523
1,384,526
1,259,758
3,289,808
3,680,481
3,464,683
995,900
954,764
1,646,117
3,414,665
1,697,577
1,030,970

135,958
135,691
134,834
133,696
132,656
132,330
127,326
125,428
124,218
120,583
120,112
119,794
117,951
115,937
115,276
113,786
111,957
111,443
107,011
106,357
102,504
101,502
100,747
99,835
99,718
99,490
99,299
95,696
94,401
91,429
91,322
90,138
89,127
88,556
88,179
88,121
87,840
87,321
87,156
86,810
85,667
84,982
84,711
83,178
82,979
80,989
80,313
80,024
79,962



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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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
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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



*1
* 1

Butterfly Network Inc.

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

Erasca Inc.
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8,895,677

527,056
3,512,890
1,576,383

0o00000000o0ooooood
8,279
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7,068
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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

156/312



EDINETOOOO
OO000D0O000DO00DO00O0O(EL4945)
Ooooooooooooooooooad

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
160/312
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Braze Inc. Class A
AppLovin Corp. Class A
3D Systems Corp.
Fastly Inc. Class A
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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.

162/312

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

164/312
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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
(17,646,590 )
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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C )
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)

« D
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) - (21)
354 (1,788)

BOANA-Bank of America, N.A.
GSI-Goldman Sachs International.
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1,653,618,000

168/312

2023 12 31
100,156,763 133,504,067 20,946,788
2,031,751 2,032,914 318,964
135,536,981 21,265,752
4,012 629
19,499 3,059
44,876 7,041
155,324 24,370
129,717 20,353
3,137 492
135,893,546 21,321,697
56,249 8,825
2,791 438
1,839,571 288,629
204,296 32,054
2,768 434
4,268 670
113 18
2,110,056 331,068
133,783,490 20,990,630
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2023 12 31
114,056,266 17,895,428
19,727,224 3,095,201
133,783,490 20,990,630
3,674,352
0.001 375,455 58,909
102.18 16,032
ETF
236,757,474
0.001 50,491,539 7,922,122
ETF 213.26 33,460
507,421,002
0.001 51,853,899 8,135,877
102.19 16,034
200,510,855
0.001 20,489,629 3,214,823
102.19 16,034
35,846,826
0.001 10,572,968 1,658,899

29495 46,278
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2022 12 31
97,591,174 111,883,747 17,554,560
2,012,495 2,013,077 315,852
113,896,824 17,870,412
4,348 682
115,713 18,155
42,119 6,608
1,749 274
92 14
133,852 21,001
52,258 8,199
354 56
114,247,309 17,925,403
102,522 16,086
1,483,949 232,832
183, 350 28,768
2,334 366
3,069 482
1,788 281
1,777,012 278,813
112,470,297 17,646,590

1,357,522,000
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2022 12 31
106,928,661 16,777,107
5,541,636 869,483
112,470,297 17,646,590
4,821,214
0.001 423,918 66,513
87.93 13,796
ETF
221,196,272
0.001 40,592,992 6,369,040
ETF 183.52 28,794
511,098,386
0.001 44,944,377 7,051,773
87.94 13,798
197,453,652
0.001 17,362,758 2,724,217
87.93 13,796
36,036,312
0.001 9,146,252 1,435,047

253.81 39,823
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2023 12 31
1,846,241 289,675
35,924 5,636
165,861 26,024
2,048,026 321,335
2,565 402
632 99
ETF 17,058 2,676
19,456 3,053
6,062 951
2,238 351
20 3
ETF 2,345 368
2,182 342
604 95
305 48
890 140
39 6
1 0
ETF 1,303 204
603 95
242 38
74 12
72 11
23 4
56,714 8,898
1,991,312 312,437
(603,602) (94,705)
58,011 9,102
6,635 1,041
(538,956) (84,562)
19,055,312 2,989,778
17,061 2,677
4,458 699
19,076,831 2,993,155
20,529,187 3,221,029
367,000
33,673,000 102,000 1,000
581,000

4,282,164,000
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2022 12 31

1,741,876 273,300
12,171 1,910
82,164 12,892
1,836,211 288,102
2,241 352
777 122
16,945 2,659
19,930 3,127
6,118 960
2,480 389
27 4
2,206 346
1,968 309
563 88
295 46
742 116
37 6
2 0
1,325 208
651 102
239 37
83 13
44 7
31 5
56,704 8,897
(133) 2D
56,571 8,876
1,779,640 279,226
3,828,657 600,716
(127,457) (19,998)
(30,848) (4,840)
3,670,352 575,878
(30,101,161) (4,722,872)
(25,693) (4,031)
(9,784) (1,535)
(30,136,638) (4,728,439)
(24,686,646) (3,873,335)

11,601,000 282,000 2,000
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2023 12 31 2022 12 31
1,991,312 312,437 1,779,640 279,226

(538,956) (84,562) 3,670,352 575,878

19,076,831 2,993,155  (30,136,638)  (4,728,439)

20,529,187 3,221,029  (24,686,646) (3,873,335)

(6,045) (948) (6,214) (975)

ETF (763,273) (119,758) (624,299) (97,953)
(806,183) (126,490) (686,977) (107,787)

(320,582) (50, 299) (267,947) (42,041)

(166,742) (26,162) (147,092) (23,079)

(2,062,825) (323,657)  (1,732,529) (271,834)

(106,228) (16,667) (85,166) (13,363)

ETF 3,096,563 485,851 14,486 2,273
(333,800) (52,373) 58,508 9,180

240,484 37,732 (448,033) (70,296)

(50, 188) (7.874)  (1,200,734) (188, 395)

2,846,831 446,668  (1,660,939) (260, 601)

21,313,193 3,344,040 (28,080,114) (4,405,770)

112,470,297 17,646,590 140,550,411 22,052,359

133,783,490 20,990,630 112,470,297 17,646,590

174/312
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12 31
2023 2022 2021 2020 2019

87.93 108.35 93.20 79.35 63.21
1.412 1.256 1.230 0.928 0.832
14.314 (20.439) 15.130 13.897 16.319
15.726 (19.183) 16.360 14.825 17.151
(1.476) (1.237) (1.210) (0.975) (1.011)
(1.476) (1.237) (1.210) (0.975) (1.011)
102.18 87.93 108.35 93.20 79.35

18.05 17.71 17.59 18.96 27.22
375 424 619 709 754

0.17 0.17 ° 0.17 0.17 0.17

1.52 1.34 1.17 1.26 1.14

12 14 17 22 16

0.17
ETF
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ETF
12 31
2023 2022 2021 2020 2019
183.52 226.15 194.54 165.64 131.94
3.218 2.891 2.769 2.262 2.298
29.839 (42.700) 31.637 28.863 33.707
33.057 (39.809) 34.406 31.125 36.005
(3.317) (2.821) (2.796) (2.225) (2.305)
(3.317) (2.821) (2.796) (2.225) (2.305)
213.26 183.52 226.15 194.54 165.64
18.21 -17.60 17.72 19.08 27.37
50,492 40,593 50,187 37,492 27,442
0.05 0.05 2 0.05 0.05 0.05
1.66 1.49 1.25 1.47 1.49
12 14 17 22 16

176/312
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12 31
2023 2022 2021 2020 2019
87.94 108.37 93.22 79.37 63.23
1.534 1.383 1.358 1.029 1.108
14.305 (20.461) 15.131 13.887 16.136
15.839 (19.078) 16.489 14.916 17.244
(1.589) (1.352) (1.339) (1.066) (1.104)
(1.589) (1.352) (1.339) (1.066) (1.104)
102.19 87.94 108.37 93.22 79.37
18.20 -17.61 17.73 19.11 27.37
51,854 44,944 55,266 47,313 42,386
0.05 0.05 ° 0.05 0.05 0.05
1.65 1.48 1.29 1.40 1.50
12 14 17 22 16

1771312
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12 31
2023 2022 2021 2020 2019

87.93 108.36 93.22 79.37 63.22
1.544 1.392 1.367 1.034 1.101
14.314 (20.461) 15.123 13.889 16.161
15.858 (19.069) 16.490 14.923 17.262
(1.598) (1.361) (1.350) (1.073) 1.112)
(1.598) (1.361) (1.350) (1.073) (1.112)
102.19 87.93 108.36 93.22 79.37

18.22 -17.60 17.73 19.12 27.40
20,490 17,363 21,841 18,957 17,337

0.04 0.04 2 0.04 0.04 0.04

1.66 1.49 1.29 1.41 1.49

12 14 17 22 16
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12 31
2023 2022 2021 2020 2019
253.81 312.78 269.07 229.09 182.49
4.479 3.998 4.029 2.988 3.186
41.301 (59.013) 43.607 40.111 46.645
45.780 (55.015) 47.636 43.099 49.831
(4.640) (3.955) (3.926) (3.119) (3.231)
(4.640) (3.955) (3.926) (3.119) (3.231)
294.95 253.81 312.78 269.07 229.09
18.22 -17.60 17.75 19.13 27.40
10,573 9,146 12,638 10,172 8,846
0.03 0.03 2 0.03 0.03 0.03
1.67 1.48 1.32 1.41 1.49
12 14 17 22 16
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2023 12 31

1940

ETF

ETF NYSE Arca

2023

1986
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2023 12 31

2023 12 31
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0.10

SEC

2023 12 31
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FSA

FSA

0.40
2023 12 31 4,012,000
0.01 FSA 1.60

2023 12 31

133,504,067 133,504,067
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2,032,914 2,032,914
135,536,981 135,536,981
7,219 7,219

3,137 3,137

7,219 3,137 10,356

375 375

113 113

375 113 488
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4,280,774

(4,280,774)

29,306

32,985,908

(13,287,990)

19,727,224

12 31

2023 2022

2,062,825 1,732,529

2,062,825 1,732,529
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2023 12 31
102,551,073
45,791,683
(12,805, 775)
32,985,908
2023 12 31
24.,254,384,000 20,893,830, 000
9,377,571,000 6,475,655,000
1940 17a 7
2023 12 31
5,255,728,000 684,969,000 365,653,000
2023 12 31 2022 12 31
26,467 282 35,984 380
6,045 65 6,214 70
(138,740) (1,494) (127,364) (1,341)
(106,228) (1,147) (85,166) (891)
ETF
9,726,067 49,586 12,638,116 65,853
(6,629,504)  (34,025) (12,623,630)  (66,575)
ETF 3,096,563 15,561 14,486 (722)
5,408,237 58,050 5,970,913 63,999
717,481 7,692 610,188 6,862

(6,459,518)  (69,419)  (6,522,593)  (69,746)

(333,800) (3,677) 58,508 1,115

186/312
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2,724,886 29,484 2,809,736 30,018
302,453 3,242 252,294 2,838
(2,786,855)  (29,669) (3,510,063)  (36,950)
240,484 3,057 (448,033) (4,094)
658,220 2,444 1,096,807 4,082
166,571 619 147,006 572
(874,979) (3.252)  (2.,444,547) (9,024)
(50,188) (189)  (1,200,734) (4,370)

COVID-19

187/312
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2022 12 31

1940

ETF

ETF NYSE Arca

COVID-19
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2022 12 31

2022 12 31
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0.10
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SEC

2022 12 31

FSA

FSA

0.40
2022 12 31 4,348,000
0.01 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
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100,117,503
32,734,530
(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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Small-Cap Index Fund

Financial Statements
Schedule of Investments

As of December 31, 2022

The fiend fles its complete schedule of porifefio 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 Fom N-PORT . The fund's Form M-PORT reports are available on the
SEC's wabsite at wwiw sec gov.

Market
Value.
Shares {$000)

Commaon Stocks (38.6%)

Basic Materials (3.9%)

Reliance Steel & Aluminum Co 14E3 615 408 344
Clevetand-Celfs fnc 12857181 262 543
United States Steel Corp SN2 248,700
Stesl Dynarmics Inc 1.957 481 231,178
RBC Beanngs Inc. 740,708 21,0
Royal Godd Inc 1,672 945 202,359
UFF Industnes Inc 1485463 187 755
Qtin Corp 312 010 168 378
Hescel Corp 2,142,048 157 976
Alcna Carp 4,545,033 124,51
Commercial Metals Co 2877473 148 879
Eastrman Chemical Ca 1,508,083 135 457
Blement Sclutions Inc 5.843,058 135,208
Boiza Cazcade Co 1.00B.208 130,422
Tirken Co 1,617 070 128 604
Musller Industries Inc 2,746 554 128 505
Valvohine Inc 3327453 125 046
Balchem Corp 821,086 1221437
Chemoers Co. 3,780,184 118127
Cabot Corp. 1,408 544 117813
Huntsman Corp. 4303874 108,156
FMC Corp, 1,566,068 100,052
Mewhdarket Corp 183,157 804973
Ashland |ne 1174 853 G4 053
Aerit Corp 2,321 59 86,508
Carpenter Technalogy Corp 1,192,948 B4 481
' Livent Corp. 4.578,180 B2 334
Innaspec Inc 633,241 T
Quaker Chemical Corp ;3527 T3.315
Hecla Mining Co 14,957,025 71,843
MP Materals Comp 3822 855 71810
Sensert Technalogies Corp 1,075,934 T2
Scotts Mirade-Gro Co 1,080,124 E8.858
Materan Corp 525 6B BB 407
Mirerals Technalagies lnc HIB.TTA 58,100
Westlake Corp 407 gag 57.090
Sepan Co 41,161 51,167
Tronax Holdings pic 2984774 42 408
Ingenity Ciorpe. B30.384 3|2
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Market
Walue.
Shates ($000)
Coeur Mining Inc B.76B,643 28 588
Kaisar Alurminum Corp, 38T 444 27582
Cormpass Minerals Intesmatanal Inc 1,048,059 26537
Ecowystine 26613297 26,002
Koppers Holdngs inc 503,768 25803
Windthington Steel Inc. B27.0B0 23,11
Matrv Holdings Inc. 1,311 268 20075
Schnitzer Steal Industnes Inc. Class A B26.007 18,880
Century Alurninurm Co 1,204 260 15,12
GrafTech Intermational Lid 4,805 059 10,742
5,173,142

Consum er Discretionary (16.2%)

' Deckers Outdoor Corp. B55.281 438,004
Craftkings Inc, Class A 10,685 556 376 G6E
Litermy Media Corp -Libemy Fomula One Class 5202278 333470
Wiliams Sancaa Inc 1,633,301 329 567
FE Glotal inc 4 643 367 D585
Floor & Decor Holdings Inc. Class A 2578250 2B7 B30
Five Below Inc 1,347 200 287,189
Toll Brothers Inc. 2737 018 281 338
Bath & Body Works Ing 5,700,307 248 910
Etsyine. 3047 a25 247 034
Service Corp. Intérnabions 2574 508 244 515
Caeszars Entertainmant Inc, 5215930 244 523
Lithia Motors Inc. Class A TO0826 220, 788
Churchll Dawars Inc, 1,708,723 230,683
Arnencan Aslings Group Ing. 16,643,360 228 EBO
B Vvhale sae Club Holdings Inc 3,396,780 226429
Wynn Resons Lid. 2444 938 272 758

"4 Morwegian Cruise Line Holdings Led. 10,834,131 217118
Tapestry Inc. 5036 524 214 842
BomWamer Inc 5082 848 214 485
Temgar Sealy International Inc 4167 B33 212434
Skechers USA Inc. Class A 3402265 212,097
Lear Corp. 14083 688 208,512
Texas Roadhouse Inc. Class A 1,700,781 207 884
Wail Resorts Inc 970,037 207,074
Dick's Sporting Goods inc. 1407 461 206 A28
Cuolingo Inc, Class b BEEOT2 168 468
Gentex Corp 5.940,145 184 005
Mews Yark Tires Co. Class A 3958698 193 937
elf Beauty Inc. 1,338 475 192,155
Wingstop Inc 748,107 152 206
Light & Wonder fnc 20263269 186 300
PYH Corp. 1,536 885 167,929
Aramark £,659,731 187,138
SiteCne Landscape Supply Inc 1,148,192 166,744
Poal Cormp. 467901 186,557
HAR Block Inc 3 GBS 468 177,249
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Market
Value.
Shares (3000)
LHaul Holding Co. (XMNY5) 2472117 174,138
Murphy LIS& Inc. 487 GEB 173882
Hashro e 3357135 171415
Whiripool Corp, 1,396 907 170,101
Wymdham Hotels 8 Resots Inc 212,798 169 840
Mattel Inc. B.995632 168 838
WF Corp BA13,187 167,568
Maritage Homes Corp 92g,258 161,703
Interputlic Group of Cas. Inc, 4,876,992 159,185
Flanet FinessIinc. Class A 2aTEan 158 834
CarMax Inc 208223 154 878
Thar Industnes Inc. 1,288,972 15241
Capn Holdings Ltd. 2858 740 148 847
Hyatt Hotels Corp. Class & 1,126,157 146 882
Macy's Inc 6970183 140240
Brght Honzons Family Solutons |nc 1474 632 138 954
Taylar Momzon Home Corp. Class A 2588596 136 588
** Carvana Co. Class A 2,613,382 138,351
' Wayfairinc. Class A 223193 13r.mo
Crocs Inc 1465349 136878
Ralph Lauren Corp. Class A RN ) 131 385
AutaMation Inc 866,327 120,105
THO Group Holdings Inc, Class & 1582 410 120 909
Polanis Int 1,366,267 12843
Mexstar Media Group Ine, Class A 820,936 128 582
Alaska far Group . 3,261,085 12741
Coby Inc. Class A 10218491 126814
Acadermy Sports & Cutdoors Inc 1,898,188 125,281
LyftInc. Class A B3204%9 124,724
Ashury Autormatne Groug Inc, 524,032 117,881
Harley-Cavidsan Inc. 3082089 117,567
Sugriet Jewelers Lid. 1,085,950 116479
“ GameStop Corp. Class A B.BOT 404 115828
' ¥ET Hoidings Inc. 221 817 114 528
KB Home 1,818,024 113,554
Liberty Media Corp.-Liberty SinusxM Class 4 3,850,930 113,550
8] 374,839 108 264
Boyd Garning Corp 1,744 T84 108,241
Abecramine & Fich Co. Class A 1.218.313 107 480
Goodyear Tire & Fubber Co 7,221,003 103 405
Group 1 Automotive lnc I3M 415 101 310
Grand Camyon Education Inc. TE4, 704 100917
Penn Entertanerent Inc 3864 T45 100 561
Gap Inz 4,724 404 a8 TAT
Skoyine Charnpsan Cormp. 1,320 667 88,073
Oie's Bargan Outhet Holdings Inc. 1271402 SE48T
Amencan Eagle Outfitters Inc 4527570 85,803
Advance Auto Parts Inc, 1515298 G2474
' Paramount Global Class B 6,213,387 41,686
Kontoor Brands inc 1,430,659 B8304
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Market
Walue.
Shates ($000)
isteon Corp 708,248 EB4ED
Tri Pointe Homes inc, 2471 687 BT 457
Menwell Brands Inc 10,020,781 BB,8B0
Wendy's Cao. 4464918 BEATT
Madizon Square Garden Sports Corp 460 448 BS 360
Legpett & Platt Inc 3225390 84,408
MDC Holdings Inc. 1521098 B4.041
Rush Enterprises Inc. Class A 1,643 685 B2 ETT
Penshe Automotive Group Inc. 513,551 B2 430
1 Avis Budget Group Inc. 461,244 81,760
Kohl's Comp, 2818726 80,541
1 Choice Hotels Intermational Inc. BT EOG 78,039
Hiltgn Grand Vatatns Inc 1,925,067 77349
LI I ndustries B12 676 T
TEGMA Inc. 5ME317 76,150
Seven Madden Lid, 1808018 5811
Foot Locker Iinc 2397814 T4 B85
Helen of Troy Lid G504, 635 73,046
Fioex Factory Holging Corp 1,078,288 72,830
Libery Media Corp.-Libermy SinusxM 2512802 72,308
Frantdoor Inc. 2027703 T A18
Shale Shack Inc. Class A 54 840 0,773
Mamiott Vacations Worldwide Comp. 814,052 BE 105
Travel = Leisure Co 1,752,130 BB 481
L1 Homes Inc 510,065 67 520
FRed Rock Resons Ing. Class A 1,264,163 6718
Colurribea Sportswear Co 847 530 67413
Carter's Inc Bana3e 66,722
Inter Parfums Inc 447 538 E4.507
Papa John's International Inc A34,160 B3,588
Spride Inc 1,048 627 62,257
Bloorin’ Brands Inc 2087 62,228
Graham Holdings Co, Class B BEG18 60,331
Urban Cutfitters Inc. 1,653,902 58,028
 QuantumScape Corp. Class A B.206. 774 57,037
Dorman Products Inc BB1.5682 58,852
Adtalern Global Educaton Ing, 63,8611 56 B0DS
Trigduhvisor | nc 2 560,855 £5.137
Sonos Inc 387,198 54 B2A
PowerSchool Holdings Inc. Class A 21132958 54,50
So\\est Inc 1.042 768 54 433
Coursera Inc, 27118358 52 B4
Victona's Secret & Co. 1,957 850 52,278
Sirategic Education Ing 558 601 51,680
Topgalf Callwwary Brands Corp. 2,524,314 50,538
Peloton Interactive Inc. Class A B.284 434 50452
Millertnod| Inc. 1871435 48 830
ACY Auctions Inc. Class & 3,284 459 48812
Laureate Education Inc 3,606,857 48450
4 Lucid Group Inc 11 648 284 48,039
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Market

Walue.

Shales ($000)

Brnker international Inc. 1125704 48 EDA
Dana Inc. 3,308,235 48333
Q0P Comp BSE, 728 48,234
Wiget hingten Enterprses ine 827073 47 598
Acushnet Holdings Comp. 743,238 47739
Seaord Entertamement Inc. B85 660 47.318
HMil Com. 1,126,887 47,138
Ciave & Buster's Entertainment Inc B74 935 47115
JetBive Anways Cop B4BT BES 47,108
PriceSmart inc 614,542 4E5T0

T MNordstrorm Ine, 2472909 45,754
' Spint Avings Inc. 2,780,142 45567
Six Flags Entertainment Comp. 1,80B,288 45,352
Liberty Media Corp-Liberty Live Class C 1,206 557 45,113
Genthemn Inc. 835216 43732
Central Ganden & Pet Co. Class A 991 388 43 661

' Cracker Barrel Old Coundry Sore Inc 564,308 43497
o Cutch Bros Int, Class A 1,362,603 43,154
Sabre Corp. 8564108 42522
Under Armour inc. Class A 4,810,343 42 283
MNabional Wision Holdings Inc. 1,982 643 41,708
Knowes Com 2,208 600 41,188
Under Armour ine. Class C 4023208 41,109
Jack in the Box Inc 502 628 41,030
Cheesecake Factory Inc 1,163,723 40,742
OPEMLANE Inc 2,760,962 40,742
La-Z-Boy Inc 1,096,368 40478
Cimernark Holdings Inc. 2,786 68T 38,264
Levi Strauss & Co, Class A 2,202.841 3T a5
o Industnes Inc 3T ans ar.m
Hanesbeands Int BAER534 3T
Upbound Group Inc 1,108,578 3T 517
Ldermy Inc. 2537818 37 382
Bucke Inc. TT0818 36,629
Libesty Media Corp -Libesty Fosrrula One Class A 630457 36,554
Phinia Inc 11888912 36012
Sally Beauty Holdings Inc. 2,706,725 35,945
PROG Hoddings [nc. 1,138,900 35,203
Caven Industnes Inc. 00,7 34,805
G-Il Apgearel Group Lid 988,740 33631
Jahn Wilgy & SonsInc. Class & 1,058,579 33,589
Lions Gate Entertasnment Corp. Class B 3277 506 33308
Heriz Glabal Heldings Inc R 32844
Allegeant Travel Co 398,326 32,908

1 Knspy Kreme Inc. 2,14B 898 2387
' DOlard'sinc. Class A 18,173 31,854
Beyond Inc. 1,153,733 31,847
Chegg Inc 2,801,903 31,830
Integral Ad Scence Helding Comp 2210974 3816

o AMC Entertanment Holdings Inc. Class A 5050330 30,908
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Market
Value.
Shares {3000)
Chewy Inc. Class A 1,206,883 30,B45
Stealcase Inc. Clazs A 2265638 30,631
Cars.comng 16022M 20,385
Boot Bam Holdings Ine, 385 600 29,500
Leshe'sIne. 4217325 78,142
Madison Square Garden Entetainment Corp. Class A BE8.908 28,280
Camping World Holdings Inc. Class A 1,026,321 26,851
Matthews Intematanal Corp, Class A 735,076 26,841
Life Tine Groug Haldings Inc 1,750,184 26,382
iFonat Comp 674,142 28,084
American fode & Manufactuning Holdings Inc 2,832,052 24,950
Sphene Entertanment Co 719,284 24427
Sweetgreen Inc. Class A 215112 .34
Schalastic Comp B35 5T 22961
4 Lurminar Technologies inc. Class A B 986 BET 23545
* Figsing Class A 3202430 /3
Manra Ing. TEO. T 2231
Crrven Brands Holdings Inc 1461 408 20840
** Mister Car Wash Inc. 2388474 20,731
Stwrrn Ruger & Co. nc 451,32 0513
Bz Restaurans inc 562,163 20,245
Porille's Ine. Class A 1,270,682 20,242
Wista Outdaor Inc BE5 552 18 530
Litserty Media Corp -Libery Live Class A 530,344 18334
Crearn Finders Homes Inc. Class A 544312 19,339
Somc Automotive Inc. Class A 333 386 18,173
** Cava Group Inc 433,752 18843
Cime Brands Global Inc 373,608 168,550
Sun Country Aldines Holdings Inc. 1,134,538 17846
Lions Gate Entertasnment Corp. Class A 1,506,930 17 407
1 Guess? Inc 750,556 17 308
\Wiobserine World Wide Inc 1,024,147 17,108
Renvalex Group Inc. Class A 1,007 382 16,702
LtHaul Holding Co. 224 383 16,111
Imestructure Haoldings Inc 552,163 14 914
Corsair Gaming Inc 1,048 048 14,792
AMC Metworks Inc. Class A, 75801 14,581
Clear Channel Outdaor Holdngs Inc 7995958 14,553
EWSeripps Co_ Class A 1,758,610 14,051
CaleresInc. 4728888 13,211
Wizio Holding Corp. Class A 1,685,018 13052
Central Garden & Pet Co, 240,241 12,038
Amhausinc. Clags A 1015278 12,031
N Savers Valee Village Inc. 638,263 11110
T GoProlnc. Class A 3,043,072 10,559
' Snclar Inc 808,624 10,549
* Feserinc, Class A 5553841 8714
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Market
Value.
Shares {3000
Designer Brands Inc. Class A 1,001,160 9857
Interface nc, Class A 702,923 aan
4 Bowero Com, Class A 501,735 83n
Sivath 8 W ston Brands Ing 587,624 7,884
Ruzh Stre et Interactive Inc. 1,540 381 BAls
Petco He alth & Weliness Co Inc. Class A 2048 519 6417
" Fronber Group Holdings Inc. 1,125 815 B.148
Rush Enterpnses Inc. Class B 113,785 6024
M SES Al Corp 3,135 854 .73
CrcutIng Class A 735,081 4 844
Angilnc. Class & 1,835 200 4571
' Paramount Global Class A 104,31 2051
21618.388

Consum er Staples (3.1%)
Bunge Global 54 4,110,751 414 340
Pedarmance Food Group Co 3,962 532 274 016
Casey's General Stores Inc 045,048 2BD.791
L5 Foods Holding Comp 563 813 255831
Carling Ingredients Inc. 4,062 15 202 486
Larrb Westan Haldings Inc 1,845 303 189 264
Cielsaus Holdings Inc 3540254 193015
BellRing Brands Inc. 3,338,785 1B5.040
Ingredion Inc 1,BBD, 141 18D TS
Muolzon Coors Beverage Co. Class B 2,302 531 140 982
Sprouts Farmers M arket Inc 2506 391 124 41
CocaCola Consolidated Inc. 17,250 108 855
Post Holdings Inc 1,228 807 108,279
Freshpet In 1,228,541 108,598
Flowers Foods Inc. 4,301 091 8E,818
Simply Good Foods Co 2,283,008 80407
W40 Co, 345 750 2,539
Lancaster Colony Comp 400,575 B1 627
Boston Beer Co. Inc. Class A 232,008 B0,179
Spectrum Brands Holdings Inc. BE3, 046 68 845
Grocery Outlet Halding Carp. 2,275,218 61,340
Cal-Mame Foods Inc 1.012 B31 58115
Energizer Holdings Inc. 1,822 885 7144
TreeHouse Foods Inc 1,267 485 52,538
JBJ Snack Foods Corp. 205,305 48372
Andersons Inc. 816,593 45 937
Edgewell Personal Care Co. 1,228,141 45 1029
Universal Comp, 584 173 40,000
Wertor Growy Lid. 3,375,285 38073
Herbalife Lid 2,397 B4 365
Reynobds Consumer Products Inc 1,337 081 35887
Mabonal Beverage Corp 594,350 29,552
Sovos Brands Inc. 1,281 B B.458
Utz Brands Inc 1,653,045 26,845
Wiz Markets Inc 410,853 78,287
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Market
Value.
Shares ($000)
Fresh Died Monte Produce Inc 980,511 25,734
Pilgrin's Pride Corp a0, 504 25 019
Hain Celestal Groun Ing 2284 533 5018
My Stan Enterprises Inc. Class A 1,258,256 24 235
United Natural Foods Inc 1437315 3318
Seaboard Comp B, 156 21 878
' B&G Foods Inc 2,001 So0 2101
Madifast Inc. 277,388 18,645
Lisara Health Sciences Inc 262,330 15 669
ACCO Brands Corp 2,206, 70 13 964
Cuckhorn Partfolio Ing 1301 08 13,01
Tootsie Foll Industries Inc. 358,038 1.am
"4 Beyond Meatinc. 781,498 B.855
' Olaplex Holdings Inc. 2,501 079 B.353
 BRCInc Class A 1,228 502 4 A64
* Beauty Health Co 1,087 546 3382
4,149,043

Energy [8.3%)

Targa Resources Corp EETEAZE 483,145
Orvinkiv Inc 6,918,239 303,893
APA Corp T 0658 280,361
Chesapesake Energy Com. 7,11 243 085
HF Sinclair Corp 3,912 pag 207 438
TecheupFMC plc 10,535,781 212,180
MO Inc 10,031 875 203448
EQT Corp. £23T5M3 202 485
Soutwestern Energy Co 28,050,475 183,73
Wieatherford Internatianal plc 1,836,584 179674
Range Resources Corp 5837 818 177,708
Permian Resources Corp. Class A 12,317,014 168 327
Chord Energy Corp 096 858 166 007
Civitas Resoumes Inc 2,388,059 162296
Murptny Ol Corp, i Jedc [ §| 158,430
Antero Resources Comp 6,968 428 156,230
Matadar Resources Co 2,730 563 155,260
Chamman Com. 4 960,311 144 808
Moble Comp. plc 2873 1 138,395
OT Midstreaminc 2460 543 135331
PEF Energy Inc. Clags A 2,800 867 123,126
Tesas Pacilic Land Com, 78,165 122811
Trafeencean Lid. 18,541 843 17
Pattersan-LUIT! Energy Inc. 10,628 110 114,762
SH Enemgy Co. 7 862 162 114 a5
Anterg Midstream Comp B8.551 B0D 107,152
Equitrans Midstream Corp, 10,481 876 108,706
Arcosa ing 1,241,700 102 620
Calitornia Regources Carp, 1,747 537 85,505
Magnoha Ol B Gas Corp. Class A 4481 168 H5 404
Alpha Metallurgic al Resources Inc. 270,681 81,132
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Market
Value.
Shares {3000)
' Mew Fortress Enengy Inc 2,340 B37 BB 852
Marthem (8 & Gas Inc. 2,302 327 85 347
Helmench & Fayne Inc 22Te B34 B2.539
Véaemior Met Coal Int. 1324 729 B0.789
CHX Resources Corp 3,843,739 76 865
Cactusinc. Class A 1,663,512 T5.523
Arch Resources Inc 444 473 73.748
Libesty Enengy Inc. Class A 3,864 480 70,102
“ Plug Power Inc 15416674 EG . 380
Peabody Energy Corp 2837 Bba 68,018
' Viper Energy Inc. Class A 2,191 445 68 768
" Ghoals Technolages Group Ine. Class & 4,330,774 67 300
Amray Technologies fnc. 3,658 08 B1.461
MEXTracker Inc. Class & 1,265,078 58,187
Archrock [ 3775555 58,144
Oeeaneenng Intem abonal Inc 2,565,087 54,585
Calton Petroleurn Co 1,553,388 50,330
Sitio Royatbes Corp. Class A 2,082 704 48853
Tedewrater Inc. BOS, 538 43 B85
Celek US Holdings Inc. 1,548,778 30,907
4 Fuence Enengy Inc 1448 4T3 34 546
World Hinect Corp. 1456 493 3347
MWInc 2,707 859 30 554
CONSOL Energy Inc 20582 28740
CVR Energy Inc. B85, 907 27146
' Crescent Energy Co. Class A 2,030 835 26,827
' Ameresco lnc ClassA 828,234 26,230
MRC Global Inc. 2,038 551 72 455
1 Comstock Resouwrces Inc 2481 685 21 963
' Atlas Energy Solutions Inc. Class A 1,272,747 g7
Core Laborabones |nc 1,188 819 21014
Cril-Luip Inc 870,556 20,254
PraPetro Haolding Corp. 2386 245 19,938
"4 ChargePosrt Holdings Inc. B252 110 18310
1 Kinetik Holdingsinc, Class A 574 438 18,188
Helix Energy Solutions Group Inc 1,823,057 18,742
“ FuelCed Enengy Inc 11475812 18351
RPC Inc. 24TT 813 18,039
Vitesse Energy Inc 48 809 12,035
4 BunPower Corp. 2,230,748 10,775
' HighPeak Enengy Inc 654,060 8314
“*  Bvgolnc ClassA 2505 782 8984
4 Seming 1,867 772 1335
“* ProFrac Holding Corp, Class & B0B 842 5183
T OPAL Fuelsinc Class A 467,146 2579
' BEvwwva Inc. 42719 425
7,088,145

Financials (14.1%)

Ferst Citizens BancShares Inc. Class A 258,114 3EG, 258
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Market
Value.
Shares {3000)
Equitable Holdings Inc. 8,515 508 2BE 239
Markebixess Holdings Inc 964 E31 282,551
Reinsurance Group of Amenca Inc 1678303 L Bl
RenmssanceRe Holdings Lid 1,336 880 262029
Carlyle Group Inc. 6431258 261 598
East West Bancomp Inc 3,588,007 258 719
Annaly Captal Management Inc 12,728 B0 4B 553
Ally Financial Inc 6,813,267 241 411
Assurant Ing 1,338,295 225 658
Webster Financial Com 4,381,159 272388
** Sok Technologies Inc. 218972 687 218 528
Exie Indermnity Co. Class A B4E, 852 216 877
Amenican Financial Group Inc. 1,813,508 215 804
Browen & Brosam Inc 2006 074 208,153
First Hanzon Corp 14,228 800 201 495
Irveson Lid 11,168 643 188,243
Woya Financial Inc. 2,660,502 184,110
SH Investments Co. 3.015 %88 181 666
Robinhood Markets Inc. Class A 15,035,182 191 548
Unum Group 4,202 0eg 160,923
Old Republic Intemational Corp 6426 306 188 036
Hansale Captal Group Inc 560,633 187 758
Comenca lnc 3,358,319 187428
Mamingstar lnc 652,440 186,754
Pramenca Inc. BO2,2N 183,593
Mesws "V ork Correrunity Bancorp Inc. 17478 309 178813
Western Alliance Bancomp 2,648 518 174 248
Blue Owd Capital Inc. Class A 11,606,281 172834
Stifel Finanoial Corp 2467700 170,641
T AGNC Irvestment Corp 17,068,847 167 543
Zuons Bancorp NA anagM 165 514
SouthState Comp 1.037 104 163 598
Finnade Finanaal Parners Inc 1,857 118 162 004
Ferst Amencan Finanoal Corp. 2,486 33 16D 882
Comrmerce Bancshares Inc 2881101 188,755
' Sarwood Property Trust inc. TSTTATE 158 794
CullenFrost Bankers Inc 1467 851 158 258
Haulhan Lokey Ine, Class A 1,314 432 157 514
Prosperty Bancshares |nc. 2267 X2 153 564
Selectrse Insurance Group Inc. 1,542 380 153 498
Jefferies Financial Groug Inc. 3,751 482 151,587
Fopular Inc 1,837 507 150 804
OneMann Holdngs Inc 3053477 150,20
Evercore Inc. Class A 863,441 147 592
FLI Coep. 1,103 B0 145939
Wintrust Financial Corp, 1,550 485 144 542
Bank O 2881027 143 562
Columbta Banking System Inc. 5311 660 141 15
Globe Life Inc 1,138 515 138,580
Cadence Bank 4550 482 137,604
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Market
Value.
Shares ($000)
MGIC Investment Comp T.062 424 136,234
Essent Group Lid, 2,582 433 138,224
Synarus Financial Comp 3538 044 132,207
Fithr Capital Corp 12,305 810 131427
Aftilated Managers Group Inc BE1.0MT 130,375
United Banlshares nc. 3.436,7889 128,033
**  Marathon Digital Holdings Inc 53847 126 488
Oid National Bancorp T.452 038 125 865
FHNE Camp 8,138,210 125833
Walley Mational Bancorp 10,988 855 118 348
Harre BancShares Inc, 4,824 902 117,149
Glatwer Bancorp Inc. 2823784 116679
Lincoln Mational Coep. 4,320 678 116,529
American Equity Imvestment Life Holding Co. 2012 35 112284
Radian Group Inc 3,900 857 111,364
SLM Corp. 5,762,185 110,173
Ryan Speoalty Holdngs Inc. Class & 2,560,714 110,162
At Capital Holdings Lid 1953.725 108,178
FerstCash Holdings Inc. 976,353 105 827
First Financial Bankshares Inc. 3452 582 104 813
Mr Cooper Group Inc 1,583,347 103,759
Jackson Financial Inc. Class A 2024 B84 103 684
Assured Guaranty Lid. 1,385 284 103 651
Janus Handerson Group plc 3375 014 101,757
Hancock Whitney Conp 2084 264 101,274
Harmion Lane Inc. Class A 664,627 100,352
Hanaver Insurance Groa Inc 818,601 89 527
Enstar Growp Lid 326,764 86,183
Moelis & Co. Class A 1,687,101 45292
Lazard Ltd Class A 2,728,140 84,539
White Maurtans Insurance Group Lid 61,923 43,195
Wisler & Durlop Inc. 808,255 £9,835
' Blackstone Mortgage Trust Inc. Class A 4168 408 BB 582
Ameris Bancom 1,670 E04 BB BI6
Baghthouse Financial Inc 1635118 BB 531
United Comrrunity Banks Inc 2878 517 B4, 225
ServisFirgt Bancshares Inc 1,247 642 83,130
LUME Financal Carp, 988,719 B2 608
Texas Captal Bancshares Inc 1222 915 Ta 037
Cathay General Bancarp 1,757,801 78,336
Assonated Banc-Corp 3851, 73 T8. 10
**  Riot Platforms Inc 4,985 Ba7 17,283
Intemational Bancshares Corp 1422370 7,363
Anigan Pamners Asset Management ing, Class & 1743017 T7 4B
Genwarth Financial Inc. Class A 11,486,123 76,727
CHO Financal Growp Inc 2,113,187 T5.715
kemper Corp. 1,550 479 75.482
**  Upstart Holdings Inc. 16841118 75231
Piper Sandler Cos. 428,448 74,922
First Hawalian fnc 3,248 830 4.3
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Small-Cap Index Fund
Market
Value.
Shares ($000)
Bank of Hawaii Corp. 1,012,784 73,351
HBaos Finandal Inc. 1,323,253 72,250
TP Inc, Class A 1,657 g2 71571
Pacfic Frerrier Bancorp ne 2442 250 71004
WEFS Financial Corp 1,546 6549 71,038
Community Bank System Inc 1,358 545 T0 846
Federated Hermes Inc. Class B 2,086 583 T 852
Ferst Interstate BancSystem Inc. Class A 2,272,711 B0 896
Independent Bank Comp 1,060 566 68822
Agianbe Urson Bankshames Comp 1,810.401 69 806
Fulten Financsal Corp 4,181 361 8 825
Fwrst Bancorp 4,174 843 BB 578
Cradit Acceptance Com. 128,029 68,205
VB Financial Corp. 3371028 BB 081
BGC Group inc. Clags A 8,351,760 67,563
Clearvater Analytics Holdings Inc. Class A 3,204 808 64,195
Bankiinted Inc 1,884 275 1431
Sarmrmons First Nabional Corp. Class A 3,028 327 E0,082
' Aybor Realty Trust Inc 3,620,332 57,893
Eastern Bankshares Inc 4,043 689 57 A20
PJT Panners inc. Class A 555,562 6,595
Frst Merchants Conp, 1524 101 6514
PenmyMac Finanoial Seraces Inc B35,734 56.180
Fest Financial Banconp 2,301 218 54 656
WaFd Inc 1,650 555 £4.402
BOK Financal Comp. GBS, 784 50,130
Tiovwre Bank 1,663,554 48 j5a6
Park Mational Corp 363 383 48,078
MET Bancarp Inc 1,138,211 47 744
Cohen & Steers Inc. 625,602 47 384
Banner Corp A74, 7189 48 850
Rienasant Comp, 1,358,790 45,747
Independent Bank Growp Int. 893382 45 455
‘WesBanco Inc 1,438 344 45 058
OF G Bancomp 1,196 300 44 818
BancFrst Corp 461,123 44 881
Wirtu Finangal Inc. Class A 2,188,278 44 335
SepHone Group Ing. Class A 1,386,835 44,143
Apolla Commercial Real Estate Finance Inc 3,600 008 42,764
Wirtus [revestment Partners Inc, 173,827 42 024
Clams Mortgage Trust Inc 3,003 e 40 832
Hiftop Holdings Inc 1,161,772 40 908
Martreaest Bancshases Inc 3,736 800 40 296
Goosehead Ingurance Ine. Class A 520,17 40115
City Holding Co. 58812 8,564
BRF Group Inc. Class & 1637827 38343
Maviens Comp. 2,085 310 28,076
Trustrmark Corp. 1,280,725 30024
Westamenca Bancorp 678,629 38
Fist Corremomweath Financial Corp 2470408 38,143
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Small-Cap Index Fund
Market
Value.
Shares ($000)
Mational Bank Holdings Corp. Class A 961,633 35,783
Oscar Haalth Inc. Class & 3BT A02 35570
Hope Bancorp Inc 2,805 860 35,103
Compass Drversified Holdings 1,556 217 34939
Two Harbars Investment Corp. 2,448 541 M2
Horace Mann Educators Corp 1,038 870 34 007
Ladcer Capital Carp. Class A 2,908 862 33481
PenmyMac Momgage irvestment Trust 2,206 065 32,881
Prosdent Financial Semvices Inc 1,828,155 32980
Safehald Inc 1,357 389 1,763
Cannae Holdings fnc. 1,620 %03 31 624
S&T Bancorp Inc 828,02 30,814
MFA Financial Inc. 2,585 532 28 282
Encore Capital Groug inc. 560,26 2B.BeR
Chimera Irmaestment Corp. 5115108 BEIB
Frankin BSF Realty Trust Inc 2,080,157 18,238
SanusPoint Ltd 2,347,118 2r.ra
Safety Insurance Group Inc 357,845 27,183
Melnet Inc. Class A 05473 26,344
Mercury General Comp 705,048 26,305
Berkshire Hills Bancorp |nc 105651 26233
Emgployers Holdings Inc. 655,014 25,808
PRA Group fnc, 448,418 24 BT5
BrightSpire Capital Ing. Class A 3,210,280 M 629
* Trapanion |ne. 703 6493 4.8
' ARMOUR Residental REIT Inc 1,247 534 29104
Enact Holdings Inc 813,578 23,503
Brookline Bancomp Inc 2,148 BE3 13458
Mabional Westem Life Group Inc. Class A 48,134 23,250
LendngClub Corp 2,652 504 B84
Trurrph Financial Inc ey 137 22,5080
WisdomTree Inc. 3254 164 2551
Redwood Trust Inc 3018714 72378
FEIG Annuites & Life Inc. 478,134 2040
Eagle Bancorp Inc. 124,000 21,822
“  Lermanade Inc 1335424 1,540
Capitol Federal Finanoial Ing, 3288 754 2.212
TFS Financsal Corp 1427 984 20977
Open Lending Carp. 2428,750 20,762
Live Oak Bancshares Inc 424 78S 18328
Ambac Financal Groug Inc 1,093 454 18.020
Prodssurance Corp 1,208,067 17 800
Torgdans Financeal Corp 202319 17 810
Heartt and Firanceal LISA Ine 461,752 17,367
Victony Capital Holdings Inc. Class A 504,096 17,361
AssetMark Financial Holdings Inc 56T 415 16,884
Falomar Holdings Inc 288,150 16,603
k¥R Real Estate Finance Trust Inc 1,235 677 16,348
LA Holdngs Corp. Dlass A 2,265,754 16,200
© o Colurmiea Financal Inc GEE, 005 12,873
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Market
Value.
Shares ($000)
Kearmy Financial Corp. 1,307 356 12,533
United Fire Group Inc, 611,763 12,799
P10 Ing Class & 1,148 538 11,748
Viprd Acceptance Com BT 138 11374
GUM Grosvenor Inc, Class A 1,042 B8O 8342
loanDepot Inc. Class A 1542 333 5429
TPG RE Finance Trust inc TEZ.B4 5154
**  Hagery Inc. Class A 53B.B37 4.2
Ageonated Capital Group Inc. Class A EXR-x i 1,185
18 863 677

Health Care (11.0%)

' Exact Saences Corp 4 B0S B32 D735
Meurpcrine Bissciences Inc 2502119 324874
Bin-Techne Corp 4,027 554 310,766
Charles River Laboratones Intemabonal Inc 1,305 628 308 550
Linited Therapewtics Corp. 1,196,765 263,157
Fanuna Therapeutics Inc. 816,680 258 487
Repligen Corp. 1,350,738 242 883
Penumbra Inc 833,750 234 BTS
Universal Health Services Inc, Class B 1475 G657 224 599
Chermed Corp 383,567 224
Sarepta Therapeutics Ing 2268317 218 238
Cytoknatics Inc 2497015 208 478
ImrmunoGen Inc. 6,780 288 201,038
Catalent Inc. 4 361 345 185 855
Tenet Healthcare Corp 2586175 185437
CENTSPLY SRCMA Inc 5395 345 182 020
Medpace Haldings Inc. 625,077 191 605
Exelicis Inc. 7,918 651 188 892
Jarz Phamaceuticals pic 1523118 187,345
Banco Animal Health Inc 12 540 803 186,993
Matara Ine 2008727 182,077
Shockwearve Medical Ing 038,643 179,058
lonis Phamaceytcals Inc 3471 076 175,602
Aradia Heakhcare Co_Inc. 22301 173484
Encompass Health Corp 2,552 Ba8 170,313
Braker Comp. 2,201 784 168 384
Intra-Cedlular Therapies inc 2328184 166,743
Ensign Group Inc 1437 550 161 208
Globus Medical lnc. Class A 3,000 348 160 358
Apelks Pharmsteuticals Ing 2565 077 153 548
Inspire Medical Systems Inc 751,870 152 953
Option Care Health Inc 4,510 881 151 974
Mazmo Corp, 1,276 388 148 841
Teteflex Inc 587,735 148 034
HealthEguity Inc, 2,180 613 144 575
Bluepmnt Medicines Corp 1,548,083 142,796
Waatyte Inc. 2,180 B33 136 980
Brdgebia Pharma Inc 3322317 134,122
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Market
Value.
Shares {3000)
Daita lnc. 1278803 133 867
10 Genomics Inc. Class A 2387109 133,583
Henry Schein Inc 1,651,001 126,754
Halozyrre Therspeutics ine 3,364 060 124 338
Adlcerrmes plc 4,249 804 117 8392
REVOLUTION Medicones Inc 3,962 302 113,639
Im=med Inc 3,543 401 112 809
Pemigo Co. plc 3450 B89 111,050
Haemonetics Camp 1,202 249 110,500
Lartheus Holdings Inc. 1,744 187 108,139
Merit Medical Systerns |nc. 1,397 242 106.135
Asvwcars Therapeutscs Ine. TABT 717 105,959
Envitta Hoddings Comp 4 364 B4 105,017
Meogen Com, 4957 B40 GO, 702
ACADEA Pharmace uicals Inc 3135812 98,182
agipn heakh Inc 7,765 347 97,330
Liitragemy: Pharmaceutical Inc. 1,986 538 89,896
ChuidelCrtho Comp. 1,276,118 84,057
Orgamaon & Co. 6,508 358 93.BBS
Glaukos Carp 1,180 805 93,646
Azenta inc 1,420 084 43,081
Madrigal Pharmaceuticals Inc 402,708 83,063
Evolent Health Inc. Class & 2780 115 81,860
Tetadoc Health Inc 41518 40,249
COMMED Corp. 783,138 B5.761
Miraty Therapeutics Inc 1,450,024 B5.189
Integer Holdings Carp. B4B,718 84,081
Bio-Rad Laboratones Inc. Class A 260,088 3,880
Inan Medical Inc. 1,246 553 B0,528
Axanics Inc 1,200,206 £0,280
iRthrythrn Technologles Inc 741,550 78376
Amowhesd Pharmacewticals Inc. 2,503 365 79,357
Armedisys Inc. 831,081 78,001
Fiortrea Holdings Inc. 2261428 78824
Cerevel Therapeutics Holdings Inc, 1,036 524 TT RT3
Presbge Consumer Healthcare Inc 1,263 620 77354
Guardant Health Inc 2,854 524 Tide
Progryrry Inc. 2,074 508 ramn
S Mcspime The rapeutscs (nc 964,040 76,729
" Daoarnity Inc. Class A 2,708,274 5,840
Firystal Biotech Inc. 610,554 75,745
Integra LifeScience s Holdings Comp. 1,602 344 73,702
Encvis Corp 1.251.289 70,087
Corcept Therapautics Inc 2,100,105 B8N
Presmer Inc. Class A 3,047 552 68,146
Pacific Bioscences of Califorma Inc. 68087 66,803
Intefia Therapeutics Inc. 2,166 10 6,060
Mirvalent Inc, Class A B73.485 4,278
4 Ginkgo Bioworks Holdings Inc. Class & arE B 62,728
* Bumery Pariners Inc 1,858 802 B2 665
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Shares (3000)

Patterson Cos Inc. 2,186 B53 B2 500
|mrrunioveant lnc. 1473 800 B2,081
Select Medical Holdings Corp 2612109 61,385
TG Therapeutics |ne. 3,470,201 58,273
Corvel Comp. 239,634 58,240
Privia Heatth Group Inc 2,555 B68 58 857
10U Medical Inc Shd 018 58,350
Spangorks Therapeutcs Inc. 1,558 865 56,936
Denall Therapeutics Inc 2,638,516 56 544
Certara Inc 2052913 3.0
PTC Therapeutics Inc 1,921,784 52 984
MeoGenomics Inc. 3,246,148 52 523
Twast Bioscience Corp, 1,385311 51,431
Veracyte lnc 1,860 067 170
Bearn Therapeubics Inc 1,868 029 50848
Tandern Diabetes Care Inc 1,660 654 48,122
Arvinaszing 1189112 48078
lvance Batherapeucs Inc. 5,065 308 47 586
PROCEPT BioRobotics Corp 1083110 45812
Agolio Medical Holdings Inc. 1,187 334 45 475
Orrnicell inc 1,157 61 43513
Sotera Health Co 2518132 42,447
! Recursion Pharmaceuticals Inc_ Class & 4,243 787 41 839
Y Mymad Genetics InC 2165308 41 448
ApiCure Inc. 1,146 637 40923
Mirvacure Lid. 2,121 43 40 530
R1 RCM Inc. 3,735 457 38484
STAAR Surgacal Co. 1243118 3680
Iroresnod Phamnaceuticals Inc, Class A 3378623 3B 563
Supemus Pharmaceuticals Inc. 1,321,749 3|3
Pacra BuoScences Inc 1,123 467 37 806
Owens & Mnor nc 1,850 810 35 655
Hencar Inc 1,550,784 a3
Relay Therapeutics Inc. 2982238 3283
Hime & Hers Haalth Inc 3.628,7715 32 305
Agios Pharmaceutcals Inc. 1423 259 31 598
Mabonal HealthCane Comp. aanmns 30857
Ligand Phammaceutcals Ing, 421,840 30,138
Wby Parker Inc. Class A 2119728 29 848
Sage Therapeutics Inc. 1,298 0B85 28 130
Emijecta Corp. 1,460 069 77 B34
Vir Biotechnology Inc 2,740 445 27 564
Kymera Therapeutics [nc 1,058,784 26982
Awanas Medical Inc. 1,182,327 26,520
Brogkdale Seniar Lning Inc. 4554 121 26, 505
Harrmony Biosciences Holdings Inc. 20,414 6 494
Focket Pharmaceubcals inc. BED. 912 25,802
Cytek Bioscience s inc 2,761 384 25,184
Insepava Inc 1468918 23561
Aty Phammaceutcals Ing, 1461388 2512
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Market

Value.

Shares (3000)

Amneal Pharmaceutical s Inc. 3.534 128 21 452
‘Varex Imaging Corp. 1,031 385 21,143
Editas Medione ne 2,078 825 21070

4 Verve Therapeubcs Inc 1,500,257 2034
Aligrment Healthcane Inc 2407 851 20,732
Lentalis Pharmaceuticals Inc. 1,351 587 20477
Pediatrec Medical Group Inc. 2,138 B2 18,800
Healthcare Services Group Inc. 1,060 686 18,503
Mesero Carp 875,809 18 850
REGENABIO InC 1,008 359 18 098
Maravai LifeSoences Holdings Inc. Class A 2,693 075 17,640

o IrruntyBio Inc. 4007 17073
HealthStream Inc B1E, 847 16675
Adaptive Biotechnologies Corp. 3318134 16,259
BioCryst Phamaceutcals inc 2607 B13 15820
Prireesia Inc 668,530 15476
AdaptiHealth Corp. Class & 2,083 852 15191

o LifeStance Health Group Inc. 1,928 430 15,100
OPKD He alth Inc 8,843 800 14 854
Multiplan Carp 8473776 14,290
Treace Medical Conceptsinc 1,088 444 14,018
ACELYRIN Inc 185811 12852

A Mersavax I 2873337 13,792
Kiniksa Phamnaceuticals Lid. Class A TEE, 504 13444
Enhatet Inc 1,276 632 12,13
GoodRx Holdings inc. Class & 1,882 369 12812
Arcus Bioscence s Inc 619,552 11,833
Ciay One Biopharmaceubcals nc TT5.842 13

*  Sana Biotechnofogy Inc 2,760 687 11,284
Accolade Inc 873,627 10,482

4 Prvee Medcing inc 1,115 364 6882
N Therpance Biophana Inc 824 445 9,267
CareDi Inc. 654,285 7853
Agilti Inc. 858,511 B,784
Health Catalyst inc B9E,T13 B452

Silk Road Medical Inc 471,61 57187
AnaptysBio Inc 220,185 4. M7

o Allogene Therapeutics Inc. 1,394 072 4475
“* Lyell Irerunaphiaema Inc 2,247 403 4,360
Clover Health Investments Carp. Class A 4,331 4T 4124
Outset Medical Inc. 630,548 3482
23andMe Holding Co. Class A 3,773,518 3447
Insreage Holding Corp 512,072 30m2
Pribro Aniral Hesith Conp. Class A 260,738 3,002
Mural Oncolagy plc 212,710 1,258

* Probsdney Corp. Class & £84,002 1.218
Meumora Therapeutics Inc. 14,030 238

‘02 Gymergy Phammaceutcals LLC 2,000 168 o
QoAb Inc. 125 Eamout 156,680 e
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Market
v alhe.
Shares (#000)
"? Omnedb Inc. 15 Eamout 158 540 -
14702510
Industrials {21.7%)

" Builders FirstSousce Inc. 3,141,248 524 400
Axon Enterprise | nc 1812 688 468,318
Booz Afien Harniton Holding Com. Class A 3320378 424,708
IDEX Corp 1825808 418,138
Carligie Cos. Inc, 1,239 836 387,382
Grato Inc. 4,783 460 312834
Watsco Inc £62 448 368533
FPM Intemational Inc 380810 386,237
Lennox Intemational Inc. B14 585 384543
Mordson Corp 1,308,757 3451493
Owens Coming 2,263 342 335995
AECOM 34532 30,104
Lincoin Electric Holdings Inc. 1436677 316,768
Pentair plc 4,708 533 306,080
TopBuild Conp. B0, 155 302834
Saia Inc. 676,080 283272
Hawrnet Aeraspace Inc 5,242 558 a3 gy
Allegeon plc 2235835 W33
Westrock Co 85333 7183
Advanced Orainage Systems Inc. 1,684 883 5087
Huntington Ingafds Industries Inc. 1,011 B3 62860
EMCOR Group Inc 1,188 063 58098
A 0 Sooth Corp ERF. T 251 876
Affiren Holdings Inc. Class & 5,240,835 257540
Toro Co. 2544 565 253852
Regal Rexnord Corp. 1 B8BTS 250,106
nWent Elsctric plc 4735235 249860
ITT Inc, 2000807 249475
PO Ine 2805778 245758
Forune Brangs Innovations Ino 321758 344 504
Tres Ca, Ine. 2,765,527 113858
Tetra Tech Inc 1,256,025 216,361
WESCO International Inc 1,200,744 26173
Rabert Half Inc 2 581 868 II5.248
Knight-Swift Transportation Holdings Inc. Class A 3504 051 XI5068
Hubbell Inc, Class B BE2. T8 ¥4 588
Curtrss-Whght Corp argn pal-h
Sirrpson Manifactunng Co_lne 1,088,727 215,150
WEX Int 1088275 11,143
Wipodward Inc. 15BN 08118
AptarGroup Inc. 1 675,228 T 0az
WillScot Mobde Mini Holdangs Corp 4 635,287 06315
Generac Holdings Inc 1,564 468 202,192
Mudiiletry Carp 1,265,101 00,802
Daraldzan Ca. Inc 3,070,850 200589
AGCO Corp. 1 630,696 198,733
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Market

Walue-

Shares (F000)

Graphic Padkaging Holding Co, 7,784,104 192,125
Axalta Coating Systerns Lid, 5 604 B09 190,395
Bery Global Group Inc 2,734 289 188 314
Canmfart Systems USA Ine a0a 512 187 058
AR Group Corp. $,288.389 186,784
GXO Logistics Inc. 3078290 185,377
Cognex Coep, 4,283 864 182,582
Cshkosh Corp. 1 B85 BET 180,547
Eagle Matenals Inc 888462 180,216
FT1 Consultng Inc. 904,763 180,084
BWi Technologies Inc 2330517 7881
Landstar Systern Inc. a5 451 177,537
Paylocity Halding Comp 1,072 866 176,878
MKS Instrumenits inc 1,703,174 175,208
Apphed Industrial Techrologies Inc 887 077 170,458
Fluor Corp 433811 169,924
Litteffuse Inc 534,183 168 682
Brensvack Corp. 1,752 448 169,549
Acuity Brands Inc. 788,131 161,433
WS4 Safety Inc 851,083 160,568
Gengact Lid 419810 160,357
Aghare |ne. 650,360 152,059
Jack Henry & Associates Inc, 937332 151,535
Core &Maninc. Class A 3699223 149 438
Chart |ndustries Ine. 1,088,708 148,424
ATl Inc 3248881 147,731
Crane Co. 1,728,745 145282
Walts Water Technologies Inc. Class A 686 BT 145210
Sensata Technologes Holding plc 3854558 144,816
Mohaw Industrias Inc 1378504 142 675
Crown Holdings Inc 1,534,585 141,310
Sonoco Praducts Co 2434538 139.375
AZEK Co. Inc. Class A 3E13483 138,216
Flowserve Carp 341423 137,733
“ontier Comp 3830247 135,790
Sealed Air Corp, 3 678,260 134 330
Allizon Transrsson Holdings Ing, Limagst 132,516
Marnug Inc 1,553,398 130,268
Esab Corp 1,458,189 128,307
Beacan Roofing Supphy Inc 1+ 447578 125 368
Walmont Industries Inc. 531 GEE 12419
Ryder Systern Inc 1,072,334 123,383
ExiSerace Holdngs Inc 3,889,094 123,041
ASOH Ine. 1 B55.336 122280
CH Robason Wordwide Inc, 1408571 121,773
MasTec Inc. 1,663,881 121,597
Federal Signal Comp. 1,551 BGT 119,075
Kirky Corp 1,505,073 118,118
MEC Industnal Direct Co. Inc. Class & 1,166,278 1e0ar
Lowrsana-Pacific Conp 1652871 17,073
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Shares (#000)

Surrenit Materials Inc. Class A 3033410 116,885
Badger Meter Inc T47 318 115372
Expanent Inc. 1,789,167 113,498
Eurones Warldwide Ine 1,115838 113,257
Air Lease Corp. Class A 2585,173 112,658
Installed Building Products Inc. Bl4.977 112430
HB Fuller Co 1375722 111,998
5P Technologies Inc 1,104,373 111,553
Armatrong YWoeld Industnes Inc 1,125,118 10§32
Western Union Co 9278196 110608
ASGH Inc 1141871 109823
GATH Corp. 904 087 108587
Shiftd Payments Inc. Class A 1448788 7,103
Moog Inc, Class A 732,174 106,004
|meparity Inc. 01 968 105,724
BILL Hoidings Inc. 1,280,027 105,253
Enersys 1028857 103,873
Zun Elry Water Solutions Carp, 3,500,740 103,545
MDOU Resources Group Inc 5,188,037 02584
Herc Haldings Inc. a3 ATE 101,823
FTAl Avaation Ltd 2157400 100,103
ManpowerGroup Inc 1243021 48782
Frankin Bectn: Co. Inc. 88,518 98507
Brinlk's Co 1,089 594 95865
Knifie Fver Corp 1 440 567 95337
Terex Coap 1,628,204 83557
Spint AtroSysterns Holdings Inc. Class A 28900041 92,799
“Warra Mobility Corp. Class A 4023717 92 5656
Matson Inc B45, 704 92 534
Silgan Holdings inc 234,182 92047
Oiter Tail Corp, 1,062,213 80,358
Agmhiranment Inc B34 635 87 552
Itran . 1,158,532 87.481
GMS Inc 103,17 35,214
Hifenbrand Inc 1,780 656 85,204
ACIH Worldwade Inc. 2, T8 Bz 84,125
Trndet Group Inc 7 AT 84,140
Enpro Inc E32an 83452
Margeta inc. Class A 11,504 742 83085
Aurora Innvation lnc, Class A 18,937,523 82,757
Belden Inc 1,081 484 92,000
Cyeom Industries Inc Toa, 772 1,888
Enicare Wire Corp 281 805 81,530
Jobin Bean Techaologies Corp BIDEM 80536
Ko Fery 1,342,252 79,663
Albany Internatanal Comp_ Class A 784,583 78,044
ESCO Technologies Inc. 656 581 TE,840
Alight Inc. Class A 8834400 76,210
Bloom Energy Corp, Class & 5,135,085 75,994
AEM Industnes Inc 1668812 4T
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Market
Walue.
Shares (000
MoGrath RentCorp GX3 BEE T4 805
AMMN Healthcare Senacesinc, OB2 388 12083
Westis Comp 3390% 70378
UniFirst Corp. 84 B8 70,358
Crane MXT Co 1,219 596 63,927
Hulb Groug Inc. Class A 754,620 63,340
RO Inc 2878 8527 69,308
Griffon Caorp. 1,129,244 68827
ArcBest Corp §72470 68,817
EVERTEC inc 1,675,565 68,504
Wemer Emerprises Inc 1614283 58,347
Fhywire Comg. 2 Ea1 am 65,949
Kratos Defenss & Secunty Solutions Inc. 3,753 B 66 524
Residen Technologes Inc. 3534 440 BE.518
Ol Glassinc 3840355 B4.543
Remitty Global Inc 3300411 B 034
Bragy Comp. Class A 1083 584 63,60
ADT Inc. 8,832,580 60,738
Musller Water Products Inc. Oass & 3,585 144 57 398
Grante Constructicn Inc. 1.118848 58 8905
Trnity | ndustmes Inc 284 Q77 55440
Gates Industaal Corp. ple 4035 883 54,158
W Joky Awiation lnc T.880,733 53072
T 05 Systems Ing 410 833 53031
Kennametal Inc, 2077219 52292
Avidxchange Holdings Inc. 4138457 51,276
Mercury Systems Inc 1358672 49687
Humn Consulbng Group Inc 477 436 43030
Mirion Technologies Inc. Class A 4717 585 48,359
Hayward Holdings [nc, 3537114 48,105
Standes Imernational Comp 20309 47892
Masonfe Intemabonal Carp. 55T BES 47,728
Hilirrean Solutions Corp. 4 BE3 478 45114
Tennant Co 475,704 44 083
MCR Ateos Comp 1,797 842 43870
Enerpac Tool Group Corp. Class A 1383541 43037
Prirmans Seraces Corp 1,281,007 42874
4 Enovix Corp 3417 830 42,992
Bread Francial Holdings Inc 1,256, 766 413814
H&E Equipment Services Inc T8a, 043 41,183
Fonsard Air Corp, B53,503 41088
Legalzaonn conn s 3580505 40561
Gred Ing, Class A B16433 40432
Leanarda DRS Inc 2004116 40,162
Bames Graup Inc. 1,225 508 A0 00
CoreCrac Inc. 2,748,502 33 836
JELCWWEN Holding Inc. 2061 636 Ja.g24
Helos Technologes Inc 841,781 38,174
4 Rocket Lab USA nc, 6,805 553 37835
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Small-Cap Index Fund
Market
Walue-
Shares (F000)
Janus International Group Inc 2503783 38,588
Lindsay Corp 280,891 38,280
AZZ Inc 605 685 35347
Payaneer Global Inc 6450310 33506
Greenbner Cos. |nc 753,085 ‘m
Cimpress ple 405,782 32523
ke Inc. 418,018 32,296
Gibraltar Industries |nc 3BT 567 Jogio
VWabash Natonal Corp 1,173,117 30071
Apogee Enterprises Inc £62105 0022
Thermon Group Heldings Inc 858,139 27850
Air Transpon Seraces Group (Rt 1,579,297 78N
Tridas Comp. 1,054 593 16,715
“icor Corp 583,032 26,201
Quanex Building Products Corp 840,075 75881
Progo Labs Inc B35 6ea 25,584
Intermational Seaways I nc 60474 25430
Schneider Natianal Inc. Class B 951,658 4310
Deluce Corp 1,112,690 23867
" Wirgin Galactic Holdings inc B.160,117 12442
" IpRecruterinc. Class & 1,555,735 1625
Astec Industnes | nc 578,078 1542
First Advantage Com. 1,253 502 11433
Gorran-Rupp Co 567 038 20,147
Amencan Woodmark Comp. 280N 19412
Piney Bowes Inc 4,265 820 18,770
Karman Cog TigEm 17,235
Heartiand Express Inc. 1,207 428 17218
Kelly Seraces Inc Class A 773,118 18,715
Hyster-ale Materals Handling inc 761 832 16,280
Trrrph Group Inc argss 18,225
Conduent Inc 4478 858 16,158
REV Group Inc. 755,179 13,722
"2 PureCycle Technologies Inc. 3,242,399 13537
Pactr Evergreen Inc 208 840 12462
“  Nikola Corp 14,003 335 12,250
Mational Fresto Industnies Inc 135252 10,858
TTEC Holdings Inc 483 062 10 468
4 Abmus Filtrabion Technologles Inc 435,038 10,18
T Saeding Check Corp TR 407 10,024
CryoPart It 552301 9.175
Brightview Holdings Inc. 853,707 8,030
Forrester Research Inc 243 BB 7,882
Advantage Soluticns Inc, 2078,562 1523
Paymentus Holdings Inc. Class A 415,784 74N
TashlsS Inc. Class A 465,724 6,100
Keonos Warldmde Inc 585,908 5824
Green Dat Corp. Class A 568,249 5525
Gredf Inc. Class B 54,185 3517
“  Deskiop Metalinc. Class A 2807 547 2178

217/312



Small-Cap Index Fund

EDINETOOOO
O00000000000000000O(E14945)
Oooooooooooobooooooad

Market
Walue-
Shares (F000)
' MSP Recovery Inc. 67316 153
2 GBI Liberty Inc 12,245 —
26,015,554

Real Estate (7.5%)
Kimoo Realty Comp 15,786 511 3EAN
Gamang & Lessure Properies Inc 6459833 3193
Equity LifeStyle Properties Inc 4272088 301354
Fesdord Industnal Realty inc 5,169,256 289,995
Arrenican Homes 4 Rent Class A TBX3512 I 3n
CubeSrrart 5,716,308 w5418
Boston Properties Inc. 3585117 352,788
Lamar Advetisng Co. Class & 2,730,295 37 036
Jones Lang LaSalle nc 121152 8822
Arrenicold Realty Trust Ine 72194902 N8548
EagtGroup Propemes inc 1178825 B35
Fiederal Realy [rreestrment Trust 2078516 1413
MMM REIT Inc 4 48,102 0247
Ornega Healthcare Investors Inc 6,239,120 191,29
STAG Industrial Inc. 4533562 181,537
Bramos Propemy Group Inc 7655147 178,135
Frst industnial Realty Trust Inc 3368573 177423
Hiost Hoteds & Resorts Inc. 8,983 148 174 882
Healthcare Realty Trust Inc. Class A 9589 571 167,124
Agree Realty Corp. 2559758 181,137
Ryrman Hospitalty Propertes Inc. 1444 543 158 296
Regency Centers Corp 2,350,273 157 468
Spirt Realty Capital Ing 3598202 157,248
He athpeak Propertes Inc 6,258,585 137,780
Terrena Realty Corp. 2174435 136,272
Camden Property Trust 1,358,085 134 844
Apartment Income REIT Comp, Class A 3743435 130,010
Kite Realty Group Trust 5587017 127,114
Ry oreer Inc 3.775.805 126,153
il Group Inc. Class & 2,187 964 124,10
Vomado Realty Trust 4 367,236 133374
Kilroy Realty Corp. 2 885 538 118,850
Phillips Edizon & Co. Inc. 345,734 111,109
Essenhial Properties Realty Trust Inc. 34873378 101 560
PottatchDeloc Comp 2021 168 99238
Cousins Froperies Inc 3865179 84117
EFR Froperies 1918391 92846
Independence Reaky Trust Inc. 5,712598 87 556
Apple Hospitality REIT Inc. 5,744,195 87.108
Macench Co 5486722 84 660
Sabra Heath Care REIT Inc 5888328 84027
Broadstone Met Lease inc. 4,768,778 g2.118
Priysacans Realty Trust 6082879 80,955
Mationad Storage Affiliates Trust 180218 18872
! Hanmnon Armstrong Sastainable Infrastructure Capital inc. 2EM AN 78187

218/312



EDINETOOOO
O00000000000000000O(E14945)
Oooooooooooobooooooad

Small-Cap Index Fund
Market
Walue-
Shares (#000)
Park Hotels & Rezarts Inc 5,080,350 17128
1 Medical Properties Trust Inc. 15,240,323 T4 830
1 24 Green Realey Corp 1 6200875 14078
LXP Indlustrial Trust 7452439 13928
COPT Detense Propertes 7865,163 73480
DigtaSrndge Group Inc 4157223 72818
Innire atrve Endustnal Properties Inc. T14 084 11835
Tanger Inc 2,548,287 10838
Cpendoor Technologies Inc. 15,354 BE0 68,790
CareTrust REIT Inc 3pa2en BT T4
Hawand Hughes Haldings Inc 765,291 65471
STE Centers Corp 4,787,264 65337
Highwoods Properties Inc. 2681 520 61,800
Mationa! Health lnvestors Inc. 1,050,226 58 855
Douglas Ervmett inc. 4033 834 58492
' Global Net Lease Ing 5 B84 968 58,356
2. Joe Co 966,272 58,150
Sunstone Hotel Investors Inc. §,231,989 58,139
Outfront Media Inc 3782883 52,809
Urban Edge Praperties 2E48,072 52,083
DiamondRock Haspitality Ca 533,109 50,178
Cushman & Wakefield pic 4 619 566 49499
Equity Cormmamaealth 2581804 49573
Pebbilezrook Hotel Trust 3083823 49,040
FLJ Lodgng Tust 3710472 44,190
Retail Oppartunity Imestrments Corp, 3,048,383 42,758
JBG SMITH Properies 2437 686 41465
ImeenTrust Propertes Corp 1,633,835 41,401
Acadia Realty Trust 2418043 41,253
¥enia Hotels & Resons Ing 279,179 36,430
Servce Propeties Trust 4.2 807 36053
Mewerark Group Ine_ Class A 3277743 35904
Getty Realty Comp. 1,207 B40 35293
Alecander & Baldwan Inc 1,847,219 35,135
Uniti Growp Inc 8078034 3513
Compassinc, Class A 9,725 090 34886
LTC Propemies Inc 1,05 B 334874
Hudson Pacihic Properies Inc 3,589,130 336
GED Group Int. 3,050 889 3o
Kennedy-Wilson Holdings Inc 2562 322 32 860
Bme Commumities 2,238,789 32 857
Ermpire State Realty Tustinc, Class A 3,200,128 31881
Vens Resdential inc 1 608 311 31,402
T exp Workd Holdings Inc 1,858,343 30394
" Redfin Com 2,787 897 w2
Zillow Group Ing. Class C 485 856 |/ur
RPT Reaity 2.182845 28,008
Apartment Investment & Managerment Co. Class A 3,340 884 28,1549
Marows & Millichap Inc. 585,54 5814
Pararmount Group Inc 4,705 206 4 336
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Walue-
Shares (#000)
Branidywine Realty Trust 4 382,187 2IBET
Armerican Asssets Trustinc, 1005 345 2830
Pigdmont Office Realty Trust Inc. Class A 3150603 2401
Centerspace 33314 2308
Armywdere Real Estate Inc 2669, 703 216351
Forestar Group Inc 444 §80 14,112
Uneversal Health Realty Income Trust 316 835 13,703
Saul Cenders Inc 35313 13,170
Alewanders Inc 58490 12,492
FMR Group inc, Class A 380,067 10,728
Surrerd Hotel Properbes Inc 1,201,330 8.5
Bridge Imodstment Growp Haldings Inc. Class A T87 588 7.103
T Spirt MTA REIT 518410 —
9,974,585

Technology (12.9%)
PTC Inc. 2 585,040 504,766
Entegriz inc 381023 453,184
Vertt Hoddings Co, Class A 8rd425M 419,906
Jahil Inc, 3005484 394 365
Cymatrace Inc 6,746 861 35AATE
Super Micro Computer Inc. 1,202 140 M
Manhattan Assnciates |ne. 1 567 869 337,584
Mutanis: nc. Class A 6,102,039 291,006
F& Inc. 1530534 172,145
Pure Storage Inc. Class A 7547 086 258,129
Cendian HCM Holdng inc 377207 353526
Latice Semiconductor Corp 3515000 343508
UiPath Inc. Class A 9,293,678 29,m2
Guidewane Softeare Inc 2 085 464 127 508
Blastic NV 2008, 711 X6 484
IUniversal Display Corp 1,145,750 719,138
Onita Inncvatan lne 1, 249013 191,112
KER Inc 3438087 190,503
Leidos Moidings Inc 1,750,820 189,520
Cropbox Inc. Class A 6412784 189,049
Toast Inc. Class A 10,282,785 187,783
Rambuws Inc 2737822 186,883
CACI International Inc. Class A 567 385 183,753
SPE Comrerce Inc 034539 181,151
Fabrinet a15.213 V6096
Qs Ine £§a.979 174 695
M MicroStrategy Inc. Class A 21 Bo 171681
Amow Bledironics Inc 1,379,292 168 818
Coherent Corp 3,857,703 167,976
Soence Applcatans Inemational Comp 1,348,115 167 598
Zoominfo Technoloepes inc. Qass A 8830072 165,099
Procare Technaloges Inc 2315046 164,401
AppLovin Corp. Class A 4 44 585 161,177
SentinelOne Inc. Class A 5858015 180,771
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Market

Walue-

Shares (#000)

Aspen Technalogy Inc. 73,580 160,705
Smmartsheet Inc. Class A 3,789 704 156,337
DocuSigning, Class A 1584 BES 153 558
Mirsanta Ing. 911,856 153,583
Gilab Inc. Class A 2385643 150,200
Insight Enterprises Inc. B9 B8 47,011
Frvel Inc 1,851,303 145,679
Concentre: Corp 1441378 141 558
Qorvo Inc. 1,238,199 139,434
TOSYMNMNEX Corp. 1,203,501 139,196
Wiltzspeed Inc 3,191,580 139 856
Tenable Holdings Inc 2977 58T 137,161
Doy Laboratones Inc. Class A 1 507 368 129 805
Sarreara ine. Class A 3880789 12851
DoubleVertfy Holdings inc 3463151 127 375
MACOM Technology Solutions Hokings Inc 1,260,060 125418
Match Group Inc 3457310 126,192
Wdknva |nc. Class A 1,214,540 12332
Kymdngd Holdings Inc. 5843825 121,431
Waronis Systems Inc. Class B 2535920 119,354
Blackbaud inc, 1,371 444 118 804
Pewver integratons Inc 1447 889 118 894
Altair Enginesring Inc, Class & 1,301 167 117 087
Awnet Ine 2304 202 118,141
Freshworks Inc, Class A 4 B90,193 114 871
Cirmus Logic Inc. 1372630 114,189
Symaptics Inc. S5 364 113882
OXC Technology Co. 4.931,752 112,188
Confiuent Inc, Class A 4,747 DED 111,081
Teradata Corp 2,490 686 108,370
Acocehs Technologies Inc 833844 108,154
Sihicon Laboratones Inc €09, 244 107 039
Agnkor Tedwnology Inc. 3,179,147 104,107
Advanced Energy Industries |nc B9 410 103,410
1AC Iz 1,835,108 96,123
Diodes Inc 1,001,302 89489
Box Inc. Class A 3484804 89248
Comriy aull Systerrds Inc 1,115,265 89054
Blackling Inc. 1,404,275 87 643
Appfalio Inc. Class A 485 D4 85828
Cun & Bradstreet Holdings fnc. T.788,184 85014
Rapid? Inc 1486 578 84 834
Foamf actor Inc | GiE2 310 82535
Yelp Inc. Class & 1 656,517 78.420
Alarrncom Holdings nc, 1,208,353 78,143
IPG Fhotonics Corp. T oig 11825
Vizhay Intertechnology Inc. 3714 B85S 17081
Flexus Corp G809 .489 15636
T30 Ing. Class A 2628906 75476
Z#f Qs Inc 1112498 74,744
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Market
Walue-
Shares (#000)
CCC Intefligent Solutions Holdings Inc B A8 122 13848
Alteryx Inc. Class A 1 545 T8 72,800
Brazelinc Class A 1,268 883 S
Sprout Sool Int. Class A 1,180,042 12502
Sanina Comp, 1,375,155 mngaz
JFrog L. 2,003,300 63,334
RingCentral Inc. Class A 20027 854 63,849
Parsons Corp 1,083 478 67004
Credo Technology Group Holding Lid 3,251,547 B3,308
Rogers Corp 474,089 62513
Emvestnet Inc. 1,252 609 62033
Q2 Heddings Inc. 1418 568 61,580
Pragress Software Corp. 1,108,442 60,243
LiveRamp Hoddings Inc 1,584 578 60037
HashiCorp Inc. Class A 25068873 59,358
Ambarella Inc G54, 185 59,132
Pecent Inc 685,510 58,294
ning Inc 1,725,245 58,020
MNCR Vioyix Corp. 3418074 57,7686
Schrodingerinc. 1,601,018 §T3E
Cargurus Inc, Class A 2319057 56,270
Fasthy Inc. Class & 2,007 890 53382
SiTieme Corp 478 BiG 52358
Pegagysterns Inc 1,063 833 51984
Allegro MicroSystems Inc 1,715,554 51830
oo inc 4170456 51672
¥en Holdings Comp 2BI6848 51535
gy Inec. 551,190 43,524
PagerDuty Inc. 2138623 49,508
*  DigtaiOcean Holdings Inc 1,314 380 48,734
' Squarespace Inc. Class A 1 458,758 48,154
Upneroi: Ine 31195594 46338
Clear Secure Inc. Class A 2176663 44 848
MaxLingar Inc. Class A 1,669,349 44434
Veeco Instrurments Inc 1,263,075 42,296
‘Wennt Systems Inc 1554928 42030
PROS Holdngs Inc. 1,060,209 41,1249
Appian Corp. Class A 1,063 15 40022
TTM Technolagies Inc. 2473690 39,108
Payoor HCM Inc. 1,508,011 38,057
C5G Systems nternational lnc. TI7 BB8 38,199
MetScout Systems Inc. 1,717 B85 37,103
4 Mornetry Inc. Class A 10458 37363
© Burble Inc. Class & 2437 744 35932
Sermtech Conp. 1,634,292 35807
 Asanalnc. Class A 18719533 35,132
Informatica Inc. Class A 1,258,084 /T
Vertex Inc. Class A 1,205,626 35174
Adeia Inc. 2592845 32,125
Jarrf Holging Cormp 1,761,863 3 EN
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Market
Walue-
Shares (F000)
Zuworalinc Class A 3371854 31,894
Magnite Inc. 3335081 31,150
Zeta Global HoMings Comp, Class & 351318 3087
Shutterstack Inc. B3 E 30,736
Intapp Inc 1971425 3038
Sponkr Inc. Class A 2437 5M 19,348
AvePoint Inc 3507 861 28,800
Weradigm nc 2E43,140 nmny
Everbiridge Inc 1 paseat 5426
ScanSource Inc 635838 25,186
Engagesman Inc 1,070,202 24 508
Benchrrak Blectromcs Inc 863,785 23881
Allcarmi Technolagy Inc. a7l a8 13558
EZ2open Parent Holdings Inc., 5,070 BB0 21
Amglitude Inc, Class A 1,704 568 882
MNeable Inc 1 B3040 11 604
30 Systerms Corp 3218213 0439
Methode Blectromics Inc. 871,241 19,803
Carence Inc. |75, 782 19,184
Couchbase Inc 78,158 17547
PubMabc Inc. Class A 1,059 555 17. 21
Eventtate Inc. Class A 2055205 17,182
Digetal Turbine Inc 2450878 16813
BigCommerce Holdngs Inc 1847 053 16028
Solarvinds Corp V26T 126 15826
“ Kavyo Inc. Class A £57 665 15.492
" nlight Inc. 1.178488 15,248
Qio Inc. Class A 243,962 15123
Wirmeaa Inc. 3BITAH 15,003
Yext Inc. 2538078 14 834
2 MenWallet Inc. Class A G54 873 14,203
* SrrartRent Ing Class A 4307217 14,027
S Getty Irages Holdngs Ine 1565517 13469
T CEVAINC. 70,028 12845
SBEMrush Holdings Inc. Class A @14 805 12497
Flanet Labs PEC 5,054 B51 12485
Defindrve Healthcare Corp. Class & 1,188,138 ngo
Theaughitearks Halgng Inc. 2432800 11,702
MendianLink Inc. 402 314 9865
Mafterpart Inc. 3,308,203 8,848
Enfusian Inc. Class A TEE 812 TH32
MNextdoor Holdngs Inc. 3,840,788 1448
“ Rumble Inc 1518, TN 1088
© Consensus Cloud Solutions Ine 219,772 5,760
Mediatdpha Inc. Class A 478415 5334
EverCammerce Inc 480 458 5299
SecureWorks Corp. Class A 88 332 1,380
** Maplebear Inc 6,851 163
7311429
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Market
Walue-
Shares (F000)
Telecommunications (1.2%]
Juniper Metworks Inc 8,170,541 ¥39 394
Ciena Comp 3,785,058 169 465
Fronber Communicatons Parent (nc: 6,259 392 158813
Foku Inc. Class & 1 592,765 145933
Irsdiurn Communicanons | ne. 2838 656 116,839
Lurmentum Holdngs Inc 1,706,145 99436
Cogent Communications Holdings Inc. 1.114448 84,785
* Miasatinc 2 B53 BO6 14,781
InterDigital Inc. B54 584 71,048
Cable One Inc 114,473 B3 TS
Cales Ing 1425811 62,294
Vi Salutions Inc. 5 663,587 570032
Telephone & Data Systerms Inc 2564301 47055
Lurmen Technolagies Inc. 25683131 47018
Giobalstar Inc 19,353 448 J7 546
Di=H Network Corp. Class A 6406548 36,966
Esxtrens Metworks Inc 1,567 883 27857
Shenandoah Telecommurmcabons Co 1,216,108 28292
N Infnera Corp 4812009 13332
" Altice USA Inc. Class A 5538518 18,000
United States Cellular Corp 331083 13,752
EchoStar Corp, Class A 783,501 1280
fuba TV Ine 315180 11,753
Gogo Inc B20.282 8,308
CommScope Holding Co. Inc 2567, 768 .41
ADTRAM Holdings Inc. B52 g7 6,254
Hpen Inc 516 A03 5801
AT International Inc 127,788 4 850
Wibdie Operiviest lnc 639,148 250
1,675,408
Undlities (2.9%)
Aoz Energy Corp. 3,781,887 438297
MNRG Energy Inc 5,149.532 1.5
Essential LRiles Ing 5,260,738 33839
Clean Harbors Inc. 1,239 649 216,31
Pinnacle West Capital Corp 2BBS BT 207 307
DGE Energy Corp. 5,100,554 178,166
istra Corp, 4 552 361 175,380
LI Corp 5334 601 131233
10ACORP Inc. 1,288 889 126,733
Caselia Waste Systems Inc. Class A 1451458 V24 042
Matranal Fuel Gas Co 2338582 N3
Sencyce Inc. 2,358,256 118,778
Portland General Electric Co 2575258 111812
Mew Jersey Resaurces Cop. 2488270 110827
Southwe st Gas Holdings inc 1,725547 a3 T
o Sunrun lne 521180 103,473
Orrroat Techrologes I 1,208 455 99,018
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Market
v ahpe.
Shares (000}
Back Hills Corp. 1,731 4748 33413
PHM Resources Inc, 2185809 a0 G4
OHE Gas lng 1412213 89,996
ALLETE Ine b 463,740 89522
Martheestemn Energy Group Inc. 1558616 19,384
Spire Inc 1,272 645 18.337
Calfomea Water Serace Group 1488,713 168,234
American States Water Co 041 Bog 15,131
Avista Corp 1 870,266 10417
MGE Energy Inc ax0.a79 66,506
Clearvay Energy Inc. Class C 2,100,702 57522
“ Sunnova Enengy Interabianal Inc 2848057 40,383
' Hawasan Elecnc Industries Inc 2,181 A1 Ja 10
MNomthwest Natural Holdng Co BX3IETY 34804
Clearvay Energy Inc. Class A B78,788 241
Eman Corp 1,017 687 9,154
Excelerate Enengy Inc. Class A 458,158 7.238
' MuScale Power Comp. Class A 1484713 4818
* Met Power Inc, 2 3462
3928148
Total Common Stocks
(Cout 100,156,763} 133,504,067
Temperary Cash Investm ents (1.5%)
Meney Markat Fund (1.57%)
M Vanguand Market Liguidity Fund, 5433%
(Cost 52,031,761} 20,333,209 2032914
Total Investm ents (101.3%)
{Cost §102 166 514) 135,536,881
Other Assets and Liabilities—Net (-1.3%) (.753.481)
Mat Assets (100%) 133,783,450

Cost s $000

1
2
3

See Note A m Notes to Finanoal Statements

Mordncome-producing secunty

Includes parial secunty posons on |oan to broker-gealers. The total vaiue of securites on loan s $1,653 618 000

Securty value determined usng sgnificant uncbservable inputs

Afffiated rroney rrarket fund svailable ondy to Vanguand funds and certan thests and accounts managed by Vanguard. Rate shown i3 the T-day
yield

Collateral of $1.833,571,000 was recened for secunties on loan

REIT—Real Estate Investrment Trast
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Derivative Financial Instruments Qutstanding 2% of Peried End

Futures Conlracts

(000)
Wl and
Mo ber of Urrealzed
Leng (Shar) Hotiaral Appireciation
Expiration Cortracts Aumgunt (| Depreciation)

Long Futures Confracts
- mini Russed 2000 Index hasch 2004 T3 31,191 [375)
E-mini SEP 500 Index Marth 2024 449 11,608 391
[E-mind SEP higeCap 400 | mdex March 2024 782 219,708 &.828

6 Buld

e e,

Cner-the-Counter Tolad Rebum Swaps

Flaating

Irberest
Rate Waue and Vaue and
Notional Receaed Urrealized Urrealized
Temminaion Amount {Paid)’ Appreciaion [Depreciason)
Reference Entity Dte Countenpany Eo0) [%) [F000; [F000)
PJDE!'RE‘[‘,‘ Tnustinc 13028 G5l T BS0 [5331) — {113
Irvesco Lid AEha BANA 3.9% 8 B8 1037 —

Cllie’s Bargain Cutiet

Holdings Inc (il G351 20,553 (5:331) 2100 —

2137 113

1 Based on USD Crhemight Biank Funding Raje 33 of the mosT recent resel gate, Foating interest payment receivedlipasd montnty
BaMNA—Bank of Amedc, NA
&5 —Golaman Sachs inbermational

Al Decamber 31, 2023, the countamparties had deposited in segragated accounts secunbes waith a value of §£3623, 000 in connection with
open over-the-counter swap contracts

See accormpanying Moles, whech are an inbegeal paet o the Financial Stabemenis
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The fund files its complete schedule of portfalio 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 R-
PORT reports are available on the SEC's website at www,sec . gov,

Market
Value.
Shares CROOD)
Common Stocks (99.5%)
T Basic Materials [4.2%,)

Steed Dynarmics inc 4,297 544 419,870
Rekance Steel & Alurminum Co 1512184 306,129
Cleveland-Ciffs Inc 13,278 007 213,910
Alcga Corp 4,358 964 207,296
Foyal Gold Inc 1691 411 190 658
Chin Corp. 3,529,002 185825
RBC Beanngs Inc 747 828 158,558
Wahaling lnc 4,489 237 148,800
Corrmercial Metals Co 3.023 816 146,050
Unted States Steel Corp 5432 583 136,086
Ashiand Inc 1.255 538 135,018
Univar Solutions Inc 4,204 788 133 606
Hecel Corp 2,168 842 127 636
Hurtsran Comp 4,454 756 122417
UFP Industries Inc 1,508,738 119,568
Tirmken Co 1,686 87T 118,212
Cheraurs Co 3,888 480 114,065
Elxrment Solutions Inc 5613718 102,114
Balchem Corp 827 BBE 101,105
Cabot Corp 1451 343 a7.008
Livent Corp 4 821,796 91,835
Hecla Mining Co. 4,840 832 82516
Muslier Industries [nc. 1,391,865 82,126
Aient Carp 2,343,288 78,109
Senzent Technologes Corp 1,083,148 78,983
Baize Castade Co 1,016,507 8,804
Y MP Materials Comp. 2,744 BeA 66,645
Innaspec Inc. 638,126 85,638
Ingeraby Corp. 914,738 64,434
MNevwid arket Corp 190,714 59,332
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Market
Walue-
Shares (FO00)
Stepan Co 544 115 51926
Cuaker Chemical Carp B 523 57,835
Arcone Corp 2514 B35 35330
Scotts Mirade-Gre Co 1,070,803 52,030
Mirerals Technologies Inc. 838,002 50,768
Materion Corp 528 BES 48,280
Camenter Technology Corp 1,248 287 46,112
Westlake Carp 410,751 42,118
Tronox: Holdings pic 2,983,002 40,8924
Woethington Industries Inc, 168512 38,203
Cormpass Minerals Intermatanal Inc 880,503 3s,101
Kaiger Alurrinum Cormp 410,737 31,188
Matry Haldings Inc. 1,415,738 29,589
GrafTech International Ltd 4,958 BBS 23,603
Coeur Mining Inc. 6515072 Ham
Ecovyst Inc 2,181 E36 18,329
Schnitzer Steel Industnes Inc. Class A 620,320 18,013
Kappers Holdings Inc 511,593 14437
" Century Aluminum Co, 1,204 542 10,5689
' Armyns Inc 50872 689 8,985
4,729,804

Consum er Discretienary (14.3%)
Liberty Media Corp -Libety Formuda One Class © 5,071,387 303,166
Aramark 6,666 843 5611
Deckers Outdoor Corp BE1.935 772201
Service Corp. Internatuonal 3,784,731 280,203
Free Bl ine. 1,358 674 240,308
Tapestry Inc 6,208,606 38,424
Brs Wholesale Club Holdings Inc 3463833 FIABT
Wynn Resons Lid 2481 4T M BB
Williams-Sonorma Inc 1.714 822 197,073
' Capd Holdings Lid. 3,377 468 193,588
Churchill Downs Inc 867 377 183,380
Floae & Decor Holdings |nc. Class A 2507574 180,869
Dick's Sparting Goods Inc 1,464 847 176,206
* Planet Feness Inc. Class A 2,149 245 168,368
Interpublic Group of Cos. Inc 5,005 459 168,733
Gentex Corp 6,044 258 164,827
Cracs Inc 1.511.372 163,878
Y Matel Inc 8,131 608 162,908
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Wynidharm Heels & Resots Inc. 2275810 162,208
Mexstar Media Group Inc. Class A 923 B 161,561
Texas Roathouss Inc. Class & 1,724 202 156 816
Murpry US& Inc 23846 148 464
HER Block Inc. 4,005,778 146,251
Skechers USA Inc. Class A 3458011 145,068
Pool Comp 477 460 144 511
Lithia Motors Inc, Class & 704 282 144,215
Macy's Inc. 6,992 420 144,187
Tempur Sealy Internabional Inc. 4,185,248 143,680
Palans Inc 1418714 143,200
Light & Wonder Inc 2413648 141 440
Harey-Davidson Inc 3,389,923 141,021

* Alaska Air Group Inc 3.268 148 140,334
Toll Brothers Inc 2,774 b0G 138470

I8t I 3,446 587 137,863
SiteCne Landscape Supply Inc. 1,162,226 135,352
LJ-Haul Holding Co. 2448872 134,636
MNonsegian Cruise Line Holdings Ltd 10,857 805 132,800
Mew YVork Times Co. Class A 4,029,882 130,814
MNewell Brands Inc 8,581,161 125452

: Vail Rezots Inc 519 461 13,814
' GarreStop Corp. Class A B.671.551 123157
RH 458474 122,500
TEGHA Inc. 5753570 121,818
Marmott Vacations Worldwide Corp 888 58 119,604
Fenn Entertainrment Inc. 3,996,737 18,703
PYH Carp 1,680,514 18627

. Bath & Body Works Inc 2,795,065 117,785
v Craftkings Inc. Class A 8,830 427 111,965
Leggett & Pla inc. 3415898 110,094

* Autedation Inc 1,021,731 109,632
Academy Sports & Cutdoars Inc 2,054 482 107,942
Arrencan Astines Group Int 8,372 538 108,500
Hyatt Hotels Corp. Class & 1177431 106,499
VWingstap Inc. 170876 108,088

Y Asbury Automotive Group Inc. 570,313 102,229
Ralph Lauren Corp, Class A 95283 100, GRE
Chioice Hotels International Inc. 892 540 100,547
Wandy's Co 4,391 DED 88,370
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" Fox Factory Holding Corp. 1,089 058 99,355
Viliripool Corp. 702248 949,340
Thr Industnes Inc 1,313 865 24101
Boyd Gaming Corp 1,747 852 25316
Wigteon Corp. 725,165 34873
Lear Corp 751 499 84 441

* Bnght Honizons Family Solutions bnc 1,488,001 43,093
WETI Holdings Inc 222250 91,805
Foot Lacker Inc. 2,404,056 90,849

" Lyftinc, Class A 8,170,950 90,044
Avis Budiget Group Inc 534,113 87,557
Mertage Hormes Corp 042 288 85,879
Hilon Grand \Vacabons Inc. 222313 85,690

*  Grand Carryon Education Inc. A02 481 84,780
Taylor Mormison Horme Corp. Class A 2651854 80,484
Natanal Vision Holdngs Inc 2033342 78812
Cheng Inc 3071432 RS
Signet Jewelers Lid 1,132 027 76,878
Viodd Wiesting Entertainment Inc. Class A 1,116,335 76481
Kohl's Com. 3,005 208 75,881
Caty Inc. Class A B,761,140 74,985
Madison Square Garden Spots Comp 408,200 74,833
Goodyear Tire & Rubber Co 7.288 754 73876
Teavel + Leisure Co 1,989 578 12421
Sheyine Charmpion Corp 1,393,361 1,772

* elf Beauty Inc 1,295 835 T1,6ED
Topgoif Callaway Brands Com 3572115 70,549
Colsnbia Sponswes Co 800,247 70,088
Carter's Inc 934 085 89,692
(3ap Inc 6.113.567 88,861
Heden of Troy Lid B18,155 68,560
Fapa John's International inc 818,206 67429
Wictoria's Secret & Co 1,884 038 BT 411

Y \Wayfair Inc, Class A 1,993,305 85,560
Group 1 Automnotive Inc 356 BEE 84,372
Penske Autarmotve Group Inc 55104 63,341

KB Home 1,984 444 853,205

_‘ Cilie's Bargain Outlet Haoldings Inc 1,312 BET 61,485
' Peloton Interactrve Inc. Class A 7674282 60,935
Amencan Eagle Cusfitters Inc 4,346,147 60672
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Rush Enterprises Inc. Class & 1,148 733 60,056
Hertz Global Holdmgs nc 3,871,770 58,587
Steven Madgen Lid 1,806,037 511

LE1 Industries BA24TT 57,548

1 Hanesbrands Inc. 8,990 985 57,183
Kantoor Brands Inc 1429138 57151
Graharn Holdings Co. Class B 93873 56,749

o Genhemn Inc. 835403 35,849
*  AMCEntertainment Holdings Inc. Class A 13,700 658 55,762
Damran Products Ing, [ ] 55,649
Sonog . 3284120 55,164
Spirt Airfines Inc. 2,804 803 5,639
Cracker Bamel Old Country Store Inc 571,134 54,109
JetBlue Ainways Comp 8,345,579 54,078
Sabre Corp 8,460,760 52287

Red Rock Resorts Inc, Class A 1,270,284 50,824
Cana Inc d3ae 50,287
Linder Armowr Inc, Class A 4,847 004 49 246
Ducknga Inc. Class A 685,056 48,728
Seavbid Entertainment Inc. 905 268 45442

Y Tri Painte Homes Inc. 2,589 G548 48,333
*  PowerSchool Holdings Inc. Class A 2055371 47438
TrpAdwsar Inc. 2,534,160 47362

LG Homes Inc, 510,068 47,234
MDC Holdings Inc 1,468 B44 46415

Y DDP Cop 1,003,245 45 5BE
Bloarrin' Brands Ine. 2,262 092 45513

* Under Armoas Inc. Class © 5,035 568 44817
Strategic Educabon Inc 587125 44417
Frontdoor inc. 2,099,735 43674

Inter Parfums Inc. 451,750 43,603
John Wiley & Sonsinc. Class A 1,082 448 43,363

v Leglie’sinc 3,537 020 43,187
Six Flags Ententainrrent Corp. 1.821.211 42,343
Criven Brands Holdmgs Inc. 1,509,713 41,230
Milleskinoll Inc 1,846 BT8R 40,804

* Shake Shack Inc. Class & 961 508 39831
Cheesecake Factany Inc 1,258 652 39,912

! Mardstrom Inc 2,468 653 33,844
* Adtalem Global Education (ne 1,111 443 309,458
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PrceSmart Inc 637032 ‘N9
Fnowles Comp 2343480 34 460

Dave & Buster's Entertsinment Inc 1,056 443 37440
Urban Qutfitters Inc. 1543757 36,819
Laureate Educabon Inc. Class A 3,818,244 el |
Manra Inc 810,536 35,638

* KAR Auction Sendces Inc 2,806,084 38,620
Jack in the Boe Inc 535437 36,533
Crefard Industnes Inc. 383,547 36,298

*  Brnnker International Inc 1,134 565 38,204
Central Garden & Pet Co. Class A 1,007 784 36,073
Bluckie Ine 774 304 35119

Levi Strawss & Co. Class A 2,244 387 34,833
Arushnet Holdings Comp 814,073 3 566

. Sally Beauty Holdings Inc 2,758,205 34,533
% QuarturrScape Corp. Olass A 5970877 33,855
Stride Inc 1,053,378 32,950

' Diard'sInc. Class A 101 608 32,840
*_' iRobot Com 663,519 32,224
' Figker Inc. Class & 4,395 503 31,855
Liberty Media Comp-Libety Forruda One Class & 397 480 31,923
Madisan Square Garden Entértainment Corp. B77,705 0476

v Cutch Bros Inc. Class & 1.056, 160 38,774
Coursera Inc, 2454 804 8043

' Lurninar Technologes Inc. Class A 5,818,748 28,803
HHMI Com 1.012 533 8,786
Scholastic Corp 05,78 27 pag
Abercrommbie &Fitch Co. Class & 1,210 540 7733
Rent-A-Center Inc 1,219,223 7493

*  Allegiant Travel Co. 402 826 27,385
La-Z-Boy Inc 1,108, Te0 5a02

ACY Audtions Inc, Class & 3,032 032 34,893

Cine Brands Global Inc. 393,755 2,79
Cavon Industries Inc, 08017 24 BES
Cinerrark Holdings Inc. 2,795 45 4,212

. Boot Bam Holdings Inc 384,121 015
! : Revahee Group Inc. Class A 1,049,763 3,368
Sturn Ruger & Ca. Inc 455,185 3.4

* Owerstock com Inc 1,178 658 18
Watthenwss Intemational Corp. Class A 741687 AT
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* Cars.cominc 1,531 038 114549
Woherne Wordd Wide Inc 2,029,183 nave

Figs Inc. Class A 3279476 207
Armencan Axde & Manufactunng Holdings Inc. 2,804 0z8 21,828

' Carrping World Heoldings Inc. Class A 977,013 2,807
PROG Holdings Inc 1,289,141 FAREL
Skyviest Inc. 1,303921 1,528

* Udemy Inc 2003078 21,132
EwWSonpps Co. Class A 1,567 385 20674
Sonic Autematve Inc, Class A EARR ) 20,296

+ Patco Health & Welness Co. Inc. Class A 2.055 583 19487
‘_I Sweetgreen Inc Class & 2,131 568 18,268
v Wister Car Wash Ine. 1,964 762 18,135
N sy Kirerme Inc. 1,725,731 17,810
Y Wista Qutdoor Inc. 128825 17,761
HeatMeda nc. Class A 2823839 1731

: Lions Gate Entertainment Corp. Class B 3,185 381 17,297
v Portiio's Inc. Class A 1,033,085 16,958
GoPro Inc. Class A 3,341,004 16,638
Sinclair Broadcast Group Inc. Class A 1,063,266 16,497
Steslcaze Inc. Class A 2,259 842 15,876

' BJsRestaurants Inc 572633 15,108
Life Tirne Group Holdings inc 1,250,841 14,861
Interface Inc. Class A 1498871 14,794
Guess? Inc. 01,271 14,503

* G Apparel Group Lid. 1,040,051 14,259

J Durate Retall Inc. Class A 8,669,961 14,132
! ; Carsair Gaming Inc 1,035 642 14,054
U-Haul Holding Ca. 132861 14,017
Sleep Murber Corp 538573 13,892

. Poshmark Inc. Olass A 172668 13,816
Y Bowlerd Corp. 990,063 13,347
Sun Country Adrines Holdings Inc 824 281 13,073
Hawaiian Holfngs Inc 1,258 611 12013
Designer Brands Inc. Olass A 1,310,208 12,814

*  Integral Ad Science Holding Corp. 1,387 448 12,198

o Winc 1,911,575 11,986
v Cancana Co. Class A 2456874 1,645
Y AMC Metworks Inc. Class A 730404 11445
Big Lotz Inc 708542 10418
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. Caleresinc. 446 373 9,544
v SES &l Comp. 3,148 358 8811
Clear Channel Outdoor Holdings Inc: 0,199, 786 4 BE0
Lions Gate Entertainment Corp. Class A 1,609,720 8.8
Vizio Hodding Comp. Class A 1.218023 9,028
Y Soplay Corp. Class A 535845 §.03%
Central Garden & Pet Co 341075 8,770
[ Frontier Group Holdings Inc 841 G662 8,644
' Canoolnc 5,380,362 7848
, Cenescolnc 160,024 7,364
i Contexdl ogic Inc. Class A 14,033 843 7.234
_' Children’s Place Inc 158 480 5,808
". Amaus Inc Class A 46,1 5,325
v Crcut Inc. Class A 562,032 5,210
Global Industrial Co 18342 5,138
Srth & Wesson Brands Inc 589,768 5119
| Rush Street Interactive Inc 1.404 937 5044
v Cream Finders Homes Inc. Class A 544 476 4,715
* Zumiez Inc 200 685 43687
Angi Inc, Class & 1,731,258 4,068
! Wvieber Inc. Class A 478 607 3,853
* Wacasalnc Class & 3.021 350 3,807
, Rush Enterprises Inc. Class B 65,308 3675
' Bed Bath & Beyond Inc. 1435420 3,603
*  StchFiinc. Class A 990,274 3,080
Allbirds Inc. Class A 1,239,131 2,809
Candiytics Inc. 405 BBt 1
Latharm Group Inc §ar.878 1,700
*  Bnlliant Earth Group Inc. Class & 260 654 1,123
16,081,329

Consum er Staples [3.5%)
Bunge Lad 3,859,730 385,085
Cading Ingredients Inc. 4,129 546 238 468
' Pedornance Food Group Co. 4,011 438 234,210
Casey's General Stores lmc. 959 852 215,365
US Foods Holding Corp £115,148 177419
Lamb Wyeston Holdings Inc. 1,852 852 183,580
Ingredion Inc. 1,604 B5B 157,144
Flowers Fopds Inc 5,168,391 148 540
Post Haldings Inc. 1,358 822 127 656
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Molson Coors Beverage Cio. Class B 2,320,563 118,557
Celsius Holdings Inc. 1,080,230 112,387
Lancaster Colory Corp 496 815 98,041
Sirrgly Good Foods Co 2,550,558 a7.03
BellRing Brands Inc. 3464 588 88,832
Sprouts Farmers Market Inc 2,727 405 88,286

*  Boston Beer Co. Inc. Class A w172 78,152
Hostess Brands Inc, Class & 3440 638 77410
TresHouse Foods Inc 1445008 71,355

" Grocery Outlet Holding Corp 2,255 838 65,848
Spectrum Brands Holdings Inc 1,050 960 64,026
Freshpet In: 1175474 52,030
Energizer Holdings Inc 1,836,846 61,629
Coca-Cola Consobdated Inc 118 561 B0, 748
Linfed Natural Foods inc. 1,543 445 58,747
Wil Co. J9ET 56,403
CalMaine Foads Inc. 1023521 55,731
Edgeveell Personal Care Co 1,325 455 51,083

Mu Skin Enterprizes Inc. Class A 1,208,705 51,001

J &.J Snack Foods Corp 1718 44 487
Reynalds Consumear Pradudts Inc. 1,351 B44 40,528
Wector Group Lid 3,390,027 40,208
Herhalife Mutrition Ltd 2,521 BBB 37.526
Hain Cetestial Group inc. 230 335 37,236
Wvers Markets Inc 415871 3,222
Medifast Inc. 281 577 32480
Universal Corp 601,128 31,746

Ltz Brands Inc 1,769,904 »mom
Mational Beverage Corp 601,184 ars
Andersons Inc 776 866 1,188
Fresh Del Mante Produce Inc 996,272 25,830

. Seaboard Conp, 5885 2595
a Beauty Health Co 2,398,188 21,823
*  Pilgrim's Pride Corp 213712 .687
' B&G FoodsInc. 1,846 655 20,590
" Duckhom Portfolio Inc. 1,187.262 19,672
v Beyond Meat Inc 1478173 18,196
Tootsie Foll Industnes Inc 415,264 17,678

Y USANA Health Sciences Inc. 296,873 15,799
*  Sowvos Brands Inc 910578 13,085
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A Brands Corp 2,307 485 12.89%
Ciaplex Holdings Inc 1,255,291 6540
v BRC Inc. Class A 1,065317 BA4E
Wital Fanms Inc. Nagzs 4,597
:  FreshMarketinc 708,584 =
3,892,936

Energy (6.0%)
Targa Resources Comp 5832853 478,115
First Solar inc 2,609,564 FE80,8BT
AP Corp B.284019 386,508
Owintiv Inc. E,396 843 24,374
Chesapeake Enemy Comp 3279495 309488
WO Inc 10,121 137 1431
Antero Resources Conp 6,573,086 103,700
HF Sinclair Corp. 3620234 187,854
Texas Pacific Land Carp 1327 185,961
Southwestern Energy Co 28434 B51 188,344
Watador Resources Co 2,892 366 185,559
Murplvy il Corp 3,805,251 163,664
POC Enemgy Inc 231110 150,708
CharpionX Comp 5,136 688 148813
Range Resources Conp. 5014 458 147 980
EQT Corp 4,255 TT6 143,873
Chord Energy Corp. 1018474 138,337
OT Midstream inc 2492 BBS 137,757
PEBF Energy Inc. Class & 3.054 455 124,561
Helmerich & Payne Inc, 2444 020 121,150
SM Energy Co. 3,163 956 110,201
Denbury Inc 1,219,033 108,080
Magnalia O & Gas Corp. Class A 4347 837 101,857
Patterson-LITI Enargy Inc 5586 B1B 34,078
Antero Midstreamn Comp, B,013,TE4 98 468
Calfornia Resources Com. 1,893,038 82,366
Cactusine. Class A 1,564 531 T8E3%
" Peabady Enengy Corp 2,966 207 78,367
*  Transocean Lid 16,740,842 76,339
Civitas Respurces Inc 1315828 76,226
Equitrans Midetream Carp. 11,151 468 .75
Y CMX Resources Corp 4417 683 74,384
" Amay Technologies Inc 3,683 B58 T1.205
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New Fortress Energy Inc. 1,626 048 68,977
Amosa Inc. 1,295,884 67,702

. Libemty Energy Inc. Class A 4224232 67,630
' ChargeFoint Holdmgs Inc 7.005873 66,767
Arch Resources Inc 485 206 88,527

* Calion Petroleum Co 1,587 423 8877
Shoals Technolagies Group Inc. Class A 2232183 55,068
Alpha Metdlurgical Resources Inc, 349,186 IR
Mabile Cam. plc 1,350,114 50,813

Y MexTier Gilfield Solutions |nc £ATT3IE 4% GRS
Delek US Holdings Inc 1,785,722 48 484
Arreresco Inc, Class A 830,145 47434
‘Weatherford Intermational plc 310,168 46,346
Wamior Met Coal Inc 1,330.814 48,103
Cceaneening Intemational Ing st 45,1682
Perman Resmurces Comp. Class A 4 481,250 41,036
‘Winrld Fuel Services Corp. 1,515 TED 41 426
Erveea Ing T EM 41,037

* SunPower Corp 22430857 40458
NOWInE. 2.845.832 35,142

. Anchrock Inc, 4,008 552 38,006
v Steminc 3181571 33,807
Cornstock Resources Inc. 2409203 33,030
FueiCell Energy Inc 10,450,708 20,053

Sitio Royalties Corp. 843,151 37210

" PrePetro Holding Comp 2,506,680 25,804
MRC Global Ine 2154 512 24,843

CVR Enengy Inc 177 0B5 24,354

Core Laboratories NV 1,184 BEB 24,220

Y Dril-Chusp I ne 830382 12,560

) RPC Inc. 2,232,701 19,849
v Fluence Enemgy Inc. Class A, 1,039 483 17,827
L Kinetk Holdmgs Ine. Class A 444 D54 14,689
Profrac Holdng Corp. Class A 556,067 14,013

Helis: Energy Solutions Group Inc. 1,858,763 13,714
Crescent Energy Co. Class A 995324 11,834

. Telunan Inc. 6,549,200 11,003
"_‘ Evigo Inc. Class A 1,786 416 7.085
v OPAL Fuels Inc. Class A a7 574 710
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Denbury Inc. Warrants Exp. 411823 2 —
6,780,796

Financials (14.9%)
First Horizan Corp 13,831 338 338, BEE
Amencan Finantial Group Inc 1,864 TE8 255,005
Remsurance Growp of Armenca lnc 1,722.130 244 59T
East West Bancom Inc. 3,631 BTT 138 328
Correrica lnc 3,374,118 25,560
Webrster Fananceal Conp. 4483579 212,253
Ivvescn Lid. 11718023 210,807
LPL Financal Holdings Inc 974 187 210,581
RenaissanceRle Holdings Lid 1,126 058 107 454
CullensFrost Bankers Inc 1,431 0BT 193,358
First Citizens BancShares Inc. Class A 260 B58 197,824
Cornmerce Bancshares Inc 2,906 094 147 8@
Caryle Group Inc. 6,558,083 145,693
Zions Bancom NA 3855016 189,512
Signature Bank 1,621 358 186,813
58 Imvestments Co, 3,126 638 182,283
Lnurm Group 4,361 023 178,933
Oid Republic Intemational Conp. 7,056,629 170418
Assurant Inc. 1,361,254 170,243
Browm & Brown Inc. 28918022 166,287
Ene Inderrmity Co. Jass A 654 540 g2, a7
Prospenty Bancshanes Inc 2235111 162448
Western Alliance Bancomp 2,685 870 158,785
Woya Fimancial lnc. 2,503 BB8 153,852
Affilizted Managers Groug Inc 970575 153,768
1 AGNC Irvestment Carp 14,728 556 152451
Stifel Financial Corp 2,601 558 151,853
SouthState Comp 1850478 148,835
Finzate Capatal Group ne 5654 004 147,757
RLI Corp 1,110,813 1458016
MNevww ork Commumity Bancorp Inc 16,651 BE3 143207
Momingstar inc 656,236 142,134
Jeffene s Financial Group Inc. 4,130 044 141,578
Glacier Bancorp Ine 2,854 DE3 141,048
United Bankshares Inc 3,469 648 140,486
Staswood Property Trust Inc T5I1TET4 138,009
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Selective lnsurance Group Inc 1.553.128 137,623
Pinnacle Financial Partners Inc. 1,871 473 137 366
CGlobe Life Inc 1,127 817 135,958
Cid Mational Bancorp 7,546,767 135,601
Primenica Inc 950,742 134,834
Synovus Financial Corp 3560477 133,606
First Amencan Financial Corp 2,534,503 132,656
Wintrust Financial Corp 1,565 664 132,330
Rotunhood Markets Inc. Class A 15,642,003 127,326
Valley Mational Bancorp 11,083,882 125428
Fapular Inc. 1,873,017 124218
Lincoln Mational Comp. 3,925,240 120,583
First Financial Bankshares Inc 3491 524 120,112
Blue Owd Capital Inc. Class A 11,301 328 119,794
FHE Corp a03g 418 117,851
Cadence Bank 4,701 425 115,837
Bank OIK, 2,877 586 115276
Horme BancShares inc 4,992 813 13,786
Houthan Lokey Inc, Class A 1,284 407 111,057
Hangver Inssrance Group Inc 824,706 111443
SLM Carp, B446 443 107,011
Foas Capita Holdings Lid. 1,963,381 106,357
Essent Group Ltd, 2,636 407 107,504
Hancock Whitney Corp. 2,097 590 11,502
American Equity Investment Life Holding Co 2208 402 100,747
Umpgqua Hobdings Corp. 5,587 GBS 99 B3%
Rithm Capital Comp 12,205.427 49,718
MGIC Imvestrent Corp. 7653051 899,480
Independent Bank Corp 1,176,106 99,209
Lazard Ltd Class & 2,760,185 95,606
OneMain Haldings Inc 2.834 006 4401
Assured Guararty Lid. 1,468 500 a1428
Brighthouse Financial Inc. 1,781,202 91,322
Ryan Speciaky Holdings Inc. Class A 211473 90,138
White Mountains Insurance Group Lid BI017 89,127
Black=tone Martgage Trust Inc. Class A 4,183,103 88,556
SoFi Technologees Inc 19,127 B46 88,174
CVE Financial Corp 3422191 880
United Commumnity Banks Inc. 2,598 802 87,840
Evercore Inc. Class A 800,523 ar.a
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Corrrmundy Bank Systemn Inc 1,384 526 87156
ServisFirst Bancshares Inc 1,258,758 B6.810
First Hawaiian Inc 3,289 808 85667
Associated Banc-Corp 3.6E0.481 84,987
Ally Finangal Inc 3484 B832 84,711
UMB Finanoial Corp 8395200 83,178
FirstCash Holdings Inc 954,764 814874
Kermger Conp, 1,646,117 80,983
Janus Henderson Group plc 3414 BES 8013
Ametis Bancom 1,6a7 577 80,024
Bank of Hawail Corp 1,030,870 19862
. Federated Hermesing. Oass B 2178121 78,088
v Credit Acceptance Corp 166,480 78,883
First Interstate BancSystemn Inc. Class A 2,018 260 78,008
Texas Capital Bancsharesing 1,285 770 11545
Paahc Prermier Bancorp Inc. 2,448 149 77,264
Radian Group Inc 4,045 B4E 17,154
Cathay General Bancomp 1,821 442 74,297
Fulton Financial Corp 4,315 648 TaEaz
WSFS Financial Corp 1,586,821 71,846
Eaztern Bankshares Inc, 4,097 169 70,676
Pac\West Bancarp 3.0354T1 63,664
Genworth Financial inc Class A 12789622 67657
Atlantic Linson Bankshares Cop 1,825,125 67,649
Bankinited Inc 1990881 B7.634
CMO Financial Group Inc. 2,847 B49 67,354
Simmons Firsg Nabionzl Corp. Class A 3,108,043 61072
Jackson Financial Inc. Class A 1.925507 66,908
Internatonal Bancshares Comp 1440 368 85811
Mr Cooper Groug Inc, 1,636 308 B5 BES
Walker & Cunlop Inc a0a o7y g3417
Moslis & Co. Class A 1,648,212 63,242
First Merchants Corp. 1,534,740 63,093
BO¥ Financial Corp BOB 447 62843
Enstar Group Ltd. 267,791 81,870
Calumbia Banking System Inc 2,026,431 61,056
First Bancomp 4,756 625 60,504
Piper Sandler Cos, 436558 56,835
Washington Federal Ine 1,682,762 56457
First Financial Bancorp 2,321 ABB 56,250
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Y AxosFinancisl Inc 1,468,701 56,134
Banner Corp. gao e 55,674
Arpor Realty Trust Inc 4,198,386 55377
Towne Bank 1,780,178 4,90
Independent Bank Groug Ing. 902158 54,202
ViesBancoo Inc. 1,447 SB3 53,546
Park Mational Com 7T 0a3 53,076
Harritbon Lane Inc. Class & 829 535 52,801
Renasant Corp 1,369 654 51485
Artisan Pariners Aszet Management Inc. Class A 1,662 288 49,370
Trustmark Corp 1413548 43,347
Wirtu Financial Inc. Class A 2380676 43,500
Focus Financial Partners Inc. Class A 1,272,807 47441
Norttwwest Bancshanes Inc 3372166 45,745
NBT Bancarp Inc 1,048 500 45530
Trupanson Inc 348060 45,061
L Clams Mortgage Trust Inc 3,030 583 44 580
TRG Inc. Class & 1,554 BOS 43,265
Mavient Corp 2,620,547 43,108
PJT Partners Inc. Class A 566,104 41,716
BancFirst Comp. 465 800 41,074
Mational Bank Holdings Corp. Class A 968 826 40,759
Cahen & Seers Inc B27 474 40,510
BRF Group Inc. Class A 1,592,910 39,794
*  Cannae Holdings Inc 1,909 858 33441
Horace Mann Educators Corp 1,053 821 38381
Provadent Financial Senices Inc 1842675 38,360
Apallo Comemeraal Real Estate Finance Inc. 3822 302 /arT
‘Westamenca Bancorp B5B.T27 3BT
Hope Bancorp Inc, 2,824 709 37 466
Eagle Bancarp Inc. 822498 35,248
Twao Harbars Investment Corp 2,126 B36 /T
Hilltop Haoldings Inc. 1,165,044 34,863
StepStone Group Inc. Class A 1358133 3,198
Wirtus Irvestrent Pamners inc 177026 33890
City Holding Co. 363 588 3[BRAT
OF G Bancoarp 1,225 5842 33,776
Benshire Hills Bancorp Inc 1,102,128 32,954
PenrmyMac Financal Serdces Ine 580628 32,008
N Chamera Irnestrrent Corp 5972161 J2.e47
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S&T Bancom Inc 954 132 32633

PRA Group Inc 954 DBE 32,229

First Corrranweaith Financial Com 2,285,747 31,832

BGC Partners Inc. Class & 8,371,144 31,558
Brookikne Bancorp Ine. 2,180 OEE 30,848
Safety Insurance Group Inc. 360 BDB 30402
Ermployers Holdings Inc 700853 30,228
Blucora Inc 1,172,082 0,023
Ladder Capital Corp. Class A 2.934 g0T 23465
Capitol Federal Financial Inc, 3,385,770 28114

' Corrpass Dwersified Holdings 1,581.375 828
Penrydac Morigage lmvesiment Trust 2,291,259 28,389
Melnet Inc. Class A 306,591 27,823
Encore Capital Group Ing S12475 11442

¥ Frankhn BSP Realty Trust Inc 2,125,188 a5
MFA Finandal Inc, 2,623,106 25838
Mercury General Corp 713478 Mam
Pmdgsurance Corp 1,390 537 24,203

. LendingClub Corp 2707827 23,829
v Upstart Haldings Inc. 1,793 246 23,708
Tompking Financial Corp 288607 13,168
Heartland Financial USA Inc. 464 B15 N ETO
Calembia Firancial Inc. 938,212 21,365

Ango Group Intemational Holdings Ltd 813,018 Hn.m7

TF5 Financial Corp 1,444 072 822
Enact Haldings Inc 839,142 20,240
Armbac Financial Group Inc, 1,158,737 0,208
Redwood Trust Inc. 2920591 18,743

T ARMOUR Residential REIT ine. 2,405 641 18,174
WisdomTree Inc. 3,209,014 17488
Mosthfield Baneom Inc. 1,107 913 17427

KKR Real Estate Finance Trust Inc 1,246,215 17,387

v Lerronade Inc 1,247 55 17068
Unaed Fire Group Inc. 616,862 16,877

*  Goosehead Insurance Inc. Class A 490 478 16,841
Cpen Lending Corp. Class & 2440735 16475

iStar Inc. 2122405 16,194
Kearmy Fmancial Corp 1,567,028 15,805

*  Trwsmph Financial Inc. 299 6 14,644
BrightSpire Capitsl Inc, Class A 23255923 14 480
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" Palorar Holdings Inc. 08852 13,048
Mational Western Life Group Inc. Class A 48 642 13,668
SiriusPoint Ltd 2,298,701 13,562
. Central Pacific Financial Corp BEE 518 1357
‘-_' Sitvergate Capital Corp. Class A 775,730 13498
v Riot Blockchain inc 3879873 13,153
AssetMark Financial Holdings Inc 570816 13,128
Clearsater Anahytcs Holdings Inc. Class A 638,802 12,878
Live Cak Bancshares Inc 45011 12,835
: Invesco Mortgage Capital Inc 911,054 11,598
Broadrrark Reaty Capdal Inc 3,254 038 11,584
P10Inc, Class A 1,054 208 11,248
TPG RE Finance Trust Inc. 1,595 878 10,837
' Marathon Digital Holdings inc. 2860177 9,782
‘Wictory Capital Holdings Inc. Class A 308 500 8,288
GCM Grosvenor Inc, Class A 1,088 435 8,283
Cizcar Health Inc. Clags A 3,240,702 7872
1 L' Holdmgs Corp. Class & 2,146 586 7,105
‘Wiordd Acceptance Corp 104,776 6,808
' Hagerylnc Classé 531526 44Tt
LendingTree Inc 140,006 2,086
loanDepot Inc. Class A 1,300 426 2,146
v Bakit Holdngs Inc 1,547 417 1.841
Associated Captal Group Inc. Class A 42312 1,778
Goldman Sachs Group Inc. 1 —
16,767,878

Health Care (11.9%)
Bio-Techne Com, 4,044 ABE 35,207
Uinded Therapeutics Corp 1,174 346 35,574
Neumerine Biosciences Inc. AT 017 85 855
" Sarepta Therapeutics Inc 2,148 56 8428
*  Jazz Phammaceuticals plc 1,541,372 45 548
Rephgen Corp 1430671 42,227
Exact Sciences Corp 4579614 XX, 737
' Penumbra Inc 929 605 205,800
* Novocure Lid. 2,704 353 198 367
Halozyme Therapeutics Inc. 3483813 198,229
Chermed Comp 383,102 195,547
*  Acadia Heakhcare Co.Inc 2344012 192,867
* Shockwave Medical Inc 231.3n 191 487
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Y Magmo Conp. 1,286,726 190,371
Inspire Medical Systems Inc T44 433 187 508
Crpanon & Co 6,553 81t 183,051
Bruker Comp 2,652,760 181,316
DEMTSPLY SIRCMA Inc 5,539,129 176,366
Encompass Heakh Corp. 2,571,077 153,776

* Elance Animal Health Inc 12222331 149,357
Globus Medical Inc, Class A 1,994 256 148,121
Chares Rrver Laboratones Intematonal inc 655436 142,820

' Emvista Holdings Corp. 4,901 074 141 450
Kanuna Therapeutics Inc 08,268 139,173
Tenet Healthcare Coep 2,785 B40 135022
HealthEquity Inc 2,178,048 134,255

* Exelixiz Inc, B3 0N 133.308
loniz Pharmaceuticals Inc 3477 112 131,330
Enagn Group Inc 1,358,078 128488
Medpace Holdngs Inc 600 826 127,643

* Apellis Phamaceuticals Inc 2421 786 125,231
LHE Groug Inc, 753,580 172818
Optien Care Health Inc. 3983 B85 118,675
Pemiga Co_ pic 3,469,206 118,265

* Intra-Callular Therapies Ing 2,186 167 118,221
Azenta Inc 1932877 112,538
Alkermes plc 4,233 591 110,624
Unnersal Health Seraces Inc. Class B 785,158 110,621

* QuidelCrtho Corp 1,276,344 109,344
Hatera Inc 2,568 805 107,210
Prenmer Inc. Class A 3,060,008 107 042
Cytokinetics knc 2,316,378 108,136

* Amowhead Pharmaceuticals Inc 2580811 105,087
Merit Medical Systerns Inc i 486,558 103,568
Integra LifeScience s Holdngs Corp. 1,829,198 102,563
Haermanetics Comp. 1,303 870 102,557

Y Symeos Health Inc. 2,651 448 7,255
* Madrigal Phamacewticals Inc 330,550 895,842
1T Medcal Inc 586,587 92440
Lanthews Holdngs Inc 1,773,550 0,380

* Teladac Health Inc. 3,755,084 88,808
Arrecus Therapeutics lnc 7,238,730 88385
Wacyte Inc. 1,831 o7 47828
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" agilon heakh Inc £.307 482 85,662
. 10 Genomacs Inc. Class & 2,340,004 85,270
v Dazimity Inc, Class & 2,486,350 3442
Neogen Comp 5,289 6BG 80,562
Prestige Consumer Healthcare inc 1,276 0BS 79,883

Y Mooonics Inc 1,276,210 74,808
Litragemys: Fharmaceutical Inc 1,715 668 79,502

TLife Heathcare Inc 4,730,922 78,187
Tandem Diabetes Care Inc. 1,656,703 T4 469

Y Ok Street Health inc 3,447 BB 74,057
Denzli Therapeutics Inc 2,624 36 72891
Intelba Therapeutics Inc 2,086,354 72,793
FTC Therapeutics Inc 1,852 DEB T0,E93

Ireari Medical Ing 1,105 844 70,294
Amedisy's inc Bar.nz 59,841
Insmed Ine. 3491 913 63,768

. CONMED Corp. 795 459 B9,623
¥ Aocsorre Therapeutics Inc 895155 59,043
iRhythen Technologies Inc 737,010 59,036
Guardant Health Inc 2,507 387 68,201

, Blueprint Medicines Corp. 1,541 588 67,537
* BearnTherapeutics Inc 1,724 BB 67460
Evolent Health Inc. Class A 2346 675 85095

Wir Biotechnology Inc. 2572345 85,106
Select Medical Holdings Corp 2617 437 64,881

* Enows Corp 1,185 956 63472
Patterson Cos. Inc. 2,246 863 62,992
Mirati Therapeutics Inc. 1,335,398 80,507

Y STAAR Surgical Co 1,242,004 60,282
" Progyny Inc 1814674 55,642
Integer Holdings Corp 853 668 58447

' Crrnicell Inc. 1,150 521 58,009
* MWuVasve Inc 1,343,270 55,396
Signify Health Inc. Class A 1,839,360 521G
Glaukos Caorp 1,167 5638 51,002

Y Cemvel Therapeutics Haoldings ine. 1,611,106 50,814
J AtCure Ing 1,138,382 50,521
% Ginkgo Biworks Holdings Inc. Class A 20,670,722 50,144
Y ACADEA Pharrmaceuticals Inc 312923 qam7
*  Sage Therapeutics Inc 1,302 808 49 93
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Y Cerara Inc. 3,085 857 49,587
Silk: Fioad Medical Inc 932 884 49,303
REVOLUTION Medicines Inc 2,059 068 48,047
Comept Therapeutcs Ing 2,357 BB0 47,885
Davita Inc. 638,737 47,695
Armylyx Phamniaceuticals Inc. 1,279,176 47,266
Supemus Pharmaceutcsls ing 1,323,268 47,201
Relay Therapeutics inc 2959 630 44217
Surgery Partners Inc 1579475 44,004

' Weracyte Inc, 1,848,805 43872
Pacira BinScences Inc 112318 43,364
Paofic Biosciences of Californds Inc 5243 452 47891
Hamrony Biostiences Holdings inc. 764,208 42,108

*  Irorwwood Phammaceuticals Inc. Class A 3358272 41,621
Maravai LifeSciences Holdings Inc. Class A 2,880 834 41,226
Xencor Inc 1543875 40,205
Arvinias Inc. 1,165, TET 39,882

* TG Therapeutics Inc. 3,370,355 30 AT
" Agios Pharmaceuticals Inc. 1415730 34,754
' PROCEPT BaRobotics Corp. 921813 38,286
Embsecta Corp 1,490,236 37,668
Mendian Bioscience Inc 1,128,248 37,502
IVERIC bio Inc 1,728,252 37,002
AdaptHedth Corp. Class A 1,909 457 36,700

Y Dwens & Minor Inc. 1.866 083 3444
FibroGen Inc. 2,178,782 24,804
Mevro Corp BET 236 34343
Fria Heath Graup Inc. 1471 567 a3aa

* Twast Bioscience Corp 1,379,735 32852
Avanas Medical Inc. 1,198,135 32427
Corvel Comp 1A% 2325
Outsiet Medic s Inc. 1,244 714 2138

Y SprngWorks Therapeutics Inc 1,205,720 31,361
* Apollo Medical Holdings Inc 1.023.138 30,275
Pediatrb: Medical Group Inc 2,033,284 30,215

R1 RCM Inc 2682351 | arz

Y Myriad Genetics Inc 1,893 449 8,780
., MeoGenomics Inc 3091705 g 567
v Wby Parker Inc. Class A 2,101 338 .47
Y Ligand Phammaceubcals | ne 413531 27624
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" BioCryst Pharmaceuticals Inc. 2401 546 T ET0
Reata Phammaceuticals inc, Class A B34 845 mA01
MesxtGen Healthcars Inc 1,393 534 wBIM
Alignment Healthcase Inc 2T 507 25533
Adaptrve Biatechnologies Corp 316438 25338
Kymera Therapeutics Inc 989 B42 24,700
Ipwance Biotherapeutics Inc 3,863 603 34,688
Inrrasmaant It 1,331 570 ¥3.635

He ahhcare Servces Group Inc. 1,809,053 22809

°  REGENXBIOInc. 1,003,878 72,770
* Novava Inc 2,203,252 12848
Zentalis Phammaceutcals Inc. 1,102 ge4 nn:

Fate Therapeutics Inc 2,128,063 N A472
Inrugriva e 1,618 204 21 441
Treace Medical Concepts Inc 323 484 31,369
Cytek Bioscignce s Ine. 2,084 TEE 21,286
Sotera Health Co. 2,544 157 1,193
Warex Imaging Carp 1,033,244 0875

' Phreesialnc G432 BOE g0y
Brdgebio Pharma Inc 2,696,078 20,544

. Mational HealthCare Corp 336,083 14,887
v Werve Therapeulics Inc 1,031,700 19,963
Riecurson Pharmmaceuticals Inc. Class A 2,575,007 19,854

. Himes & Hers Health Inc. 3,082,058 19,756
*; ECRx inc. 7.551735 18,577
! I Theravance Biophanma Inc. 1475474 16,555
" Enhabit Inc. 1,214 518 15,963

* Ametican Well Corp. Class A 5623422 15,814
Caielx Inc. 1,370,403 15,739
Editas Mediane Inc. Class A 1o, rz2 15,715

* HeathStrearm Inc 630,168 15,654
3 23andMe Holding Co 7.019.283 15,162
Alector Ine 1,508 242 14,75%
Anapty=Eso Inc. 475558 14,738

_‘ Heakth Catakyst Inc 1,340 241 14,247
v AgiltiInc 858,942 14,009
Rocket Pharraceutcals ine 708550 13,866

*  OPKOHealth Inc 10,851,164 13,663
Emergent BioSolutions Inc 1,156,830 13,662

* Day One Biopharmaceuticals Inc. 615933 13,255
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" Amus Bosciences Inc B0B. 305 12538
Brookdale Senior Lrang Inc. 4,572 gag 12,484

Lyell Ionrrasnogharena [ng 3,524 083 12,229
Kiniksa Pharmaceuticals Lid, Class & 800,688 11,894
Allogene Therapeutics Inc 1,857 BOB 11,686

' Imvvitae Corp 6,258,718 11,641
Inogen Inc 5E1,133 11,060

o Muvalent e, Class A 361,23 10,758
| iy i 2,082 678 10458
Multiplan Corp 9,057 560 10416
Nektar Therapeutics Class A 4,801 037 10,308

' Sana Biotechnology Inc 2453 ETB 9,693
LifeStance Health Group Inc. 1,937 584 572
Culinan Cncology Inc 825491 8,709
GoodRx Holdings inc. Class A 1,806,012 841G

‘; Butterfly Mebwork Inc. 3385510 8,278
v Clover Health Investrments Carp. Class A 8895 67T 8,289
Phibra Anirmal Health Corp, Class A 527 OEE T.068

. Amneal Pharmaceuticals Inc 3,512 pa0 6,981
v Erasca Inc 1,576,383 6,784
Accolade Ine. 834,207 6499
Cano Health Inc 4,411,726 6,044

* NGM Biopharmaceuticals Inc. 1,158 434 5815
Sangarmo Therapeutics inc, 1,734,712 5,635

. Atea Pharmaceuticals (nc 965,585 4,644
v Prime Medcine Inc 249,148 4,629
1' PMY Pharmaceuticals Inc 529,736 4,604
v Gossamer Bio Inc 2,083,853 4,527
;| Omnidb Inc 1.078.510 3883
o Innirvage Holding Corp 327,174 3,789
Seerine. Class A B41.370 3720

" Design Therapeutics Inc 360,832 3,702

* Pulmonx Corp 433628 3,658
Murvaton Bio inc 1828558 35m

AL¥ Oncology Holdings Inc. 136,725 2,668

" Stoke Therapeutics Inc 179,228 1577
.‘ Alloar Inc 479 682 2461
‘: P3 Health Patners Inc 589,336 1,084
! I SrmileDirectClub Inc. Class A 1412358 48T
* Instil Bio inc 752337 474
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E-_ Logen: Inc. CVR 215,480 41
‘: Synergy Pharmaceuticals LLC 2,001, 168 o
: OrrriAb Inc. (Eamout Shares) 13380 —
13,338,251

Industrials (20.6%)
IDEX Corp 1.843.285 443,710
*  Fair Isaac Comp, B43.550 385222
Howrmet Aerospace Inc. 8,593 813 3ra,0ez
Booz Allen Hamilton Holding Carp. Class & 3,406 934 336,003
RPM Intemabonal Inc 3.376.2ER FMAET
Nomson Comp 1,326,703 315,384
Carlisle Cos Inc 1,332 565 314,019
Toro Co 2684832 303,934
AECOM 3572508 J3413
Graco Inc: 4,342 368 257 068
Axon Enterprise Inc 1,742 018 T80.053
Builders FirstSource Inc 379246 6,028
WillScot Mobile Mini Holdings Corp. 5,382,222 M3INE
Allegion plc 2,163 456 T38.251
Hurtingten | ngalls Industries Inc 1,028,208 z=raer
AGCD Corp 1,633 608 196,593
Genpact Lid 4,721 868 8,722
Lintoln Elactnc Holdings Inc 1,487 B&2 214,852
Wiatsco Inc 857 058 3751
Paylacity Holding Corp 1,075,868 208 998
Knight-Swaft Transportation Hoddings Inc. Class A 3,933 602 206,160
Owvens Caming 2407 843 05,398
Regal Rexnord Comp 1,704 5729 04,508
Cognes Cor. 4,232.850 193,474
Tetra Tech Inc. 1,365,148 198,206
Lennox International Inc 21 843 196,608
Robert Half International Inc 2ES5 B3 198,079
Bery Global Group Ine 3,197 560 193,229
Pentasr plc 4,238,504 190,648
A D Smith Corp 3,268 874 187,116
Sealed & Corp 3,727,183 185912
Middl ety Com. 1,388 364 185,802
Danaldson Co. Inc. 3155403 185,758
AptarGroup Inc. 1.6az 118 184,959
WEX InC 1123178 163 B08
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EMCOR Group Inc. 1.227 ped 181,862
‘Walmont Industres Inc. 549,708 181,772
Graphic Packaging Holding Co 713122 176,067

ITT Inc. 2,130 853 172812
rivent Electric pie 4,292 363 165,127
Jack Henry & Assooiates Inc 939 B52 165,000
Curmiss-¥hght Corp 987 056 164 628
WESCO International Inc 1310072 1E4,021
Hubibed Inc. Class B 91,804 162,376
Senszata Technologies Holding plc 3,841,180 158,146
MOL Resources Group Inc 5239577 158 863
Advanced Drainage Systems Inc 1,921 408 157408
Sonooo Products Co 2512847 152,531
Landstar Systeminc 925,738 150,803
Woodward e 1,530 854 148,760
Cshikosh Corp 1,684,848 148 596
WHKS Instrurments Inc. 1,713612 145,184

* Axalta Coating Systems Ltd 5,684 306 144,779
Saia Inc, 6a1.819 147,964
Mahaek: Industnes inc 1,391,501 142,239
Liteduse Inc. 637 B3B8 140452
MSA Safiety Inc. 959 456 138,350
MasTec Inc 1612748 137 618
Acwty Brands Inc. 828570 137,19
EdSerace Holdings Inc 809 365 137,134
Western Union Co 9,050,307 137,018
BV Technologies Inc 2,350 414 138,512
Brunswick Comp 1,868,213 134,661

3 FT1 Consulting Inc 842 561 133,789
v GO Logistics Inc, 3,056 958 130,501
Exponent Inc 1,304,782 129,202
TopSuid Corp. 823817 128,918

* Fluar Corp. 3,661,086 126,894
*  Chan Industries Inc. 1.096 579 128,359
Eagle Matenals Inc. 849 242 136,120
Applied Industrial Technalogies inc. 893 877 125,271
Crane Holdings Co. 1,229,720 123,525

* TrexCo. Inc 2,827 530 119,669
Atkare Ine 1,023 282 116,061
Mawamus Inc. 1,565 832 114,830
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Y AMN Healthcare Services Inc. 1,116,558 114,804
Eurmnet Wordwide Inc 1,.213.870 114,574
Silgan Holdings inc 2137155 110,272
Aermet Rocketdyne Holdings Inc 1.971 288 110,255
ManpawerGraup Ine. 1,302 B57 108,394
Corfort Systems LESA Inc. a21 A58 106,042
Inspenty Inc 928,544 105483
Air Lease Corp. Class A 2714 847 104,287
Traon Intematsonal Lid. 1.515.537 104,239
Flowserve Corp. 3,367 523 103,316
Watts Water Technologies Inc. Class & 703,060 102,808
Ryder System Inc 1,230,116 102,801
Altra Intdustnal Moton Corp, 1,679,240 100,335
Y ATlinc. 3.334 B0 9571
ASEM Inc 1,221 347 #8514
Kirtry Caorp 1543470 99,322
Allizon Transmession Holdings Inc 2383014 89,133
Louisiana-FPacific Corp 1,662 506 98420
HE Fuller Co 1372711 93 385
Sirpson Manufacturing Co. Inc. 1,097 624 g
GATH Comp. 807 ps7 95 456
Fortune Brands Irnovations Inc. 1662016 24018
MEC Industrial Direct Co. Inc. Class A 1,156 033 G4 448
Maxar Technologies inc 1,825,113 8443
HPOInc. 2,817,768 83,804
* AP Group Comp 4,821 422 90,681
Summit Materials Inc. Class A 3,051 402 85,529
He e Holdings ine B40 831 84,314
AACN Inc 1,088 583 82,585
Badger Meter Inc 754,168 81227
Generac Holdings Inc B1BETS 82207
Franklin Biectnc Co. Inc 1,014 488 80,905
Anmstrong World industries [nc. 1,176 586 80,703
ADT Inc B.852 353 80,281
Spirit AsroSysterms Holdngs Inc. Class A 2,711,450 80,274
Bloom Energy Corp. Class A 4,159 524 73,530
Balden Inc. 1,102 208 78,289
Albany International Corp. Class A 801 2E3 19,008
Wonter Comp 4,070 862 78530
EnerSys 1,052 060 77,684
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Zuen By Waater Solutions Corp. 3,664 804 TrE:
Margeta Inc_ Class A 12,632 367 17,184
ABM Industnies |nc 1,704 497 75,114
UniFirst Corp 08456 74978
John Bean Technologees Corp. 820835 74,967
Atlas Ar Worldwade Holdings Inc 730 888 T3E7S
SPX Technologies Inc 1,106,045 72612
Shiftd Payrments Inc. Class A 1,297 520 12570
Forward Axr Corp. 685,198 T1.870
Terex Carp. 1,657,253 70,584
Kom Ferry 1375381 89,622
Ezab Comp 1470536 £3,908
Hillenbrand Inc. 1,597,283 68,156

*  Dycomindusiries Inc T35 67,723
Beacon Roofing Suppsy Inc 1,257 482 86,302

) Glass Inc 3897151 85,233

1'- TrMet Group Inc 982,101 65,230
Moog Inc. Class A 739,768 84,827

" Hub Groupinc. Class A 799,285 83,535
Mercury Systerms Inc. 1419287 63499
Oiter Tail Corp 1,073 543 82875
ACH Worldwade Inc 2,720575 62,573
Mclrath RentCorp 628375 52,045
Trinity Industries nc 2,097 461 52,022

" Resideo Technologies Inc 3,757 BBO B1.817
Encore Whre Corp 448 8924 B1,754
Brink's Co 1,136 881 61,062
Watzan Inc 873 406 50,848

* Alighting, Class A 7,178 68 80,014
Wemer Entemprizes Inc. 1 485 BET 53015
Itron Inc 1,164 056 58,953
ESCO Technologie s Inc GEEG, 128 58312
EnPro Industnes Inc 536,016 58,260

*  Flywire Comp 2,288 507 §5.851
AZEK Co. Inc. Class A 2,744 fan 55,760
GMS Inc 1.092.782 Hal
EVERTELC Inc 1,680,125 402

* WemaMaobility Comp. Class A 3,861,858 53410
Bratly Comp. Class A 1,130 888 53,265
Aeniironment Inc 611651 52,384
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" RMOInc. 2,966 205 51,019
Bamies Group Inc 1,237 B44 50,566
Installed Building Products Inc 589 B30 50472

. kennametal Ing 2,076,188 49,953
‘I Affirm Holdings Inc. Class A 5,039 BEB 48,724
* Alr Transport Services Goup Inc, 1874 05 48,688
Bread Financial Holdings Inc 1,284 511 48 375
Griffon Corp 1,323,303 47,361
Masonite Intematianal Corp 573830 46,264
Lindsay Corp 283,557 48,177
Hebos Technologies Inc 838 832 45 667
Mueller Water Products Inc. Class A 4,016,808 43,22%
Evo Payments Inc. Class A 1,244 450 42112
Gref Inc, Class A 627 555 47,084
AncBest Corp 5877 41 Ba7
Granfte Construction nc 1,126,788 /516
AAR Corp BEG E&2 38,814
Enerpac Tool Group Corp. Class & 1465315 31,287
FTAl Awiation Lid 2177 872 37285
Hurmn Consuling Group Inc 513,556 37,284
Federal Signal Carp, 781 858 38,324
HE&E Eguipment Seraces |nc. 795 304 38,107
Encve: Corp 2833512 35,249
Payonesr Global Inc. 6,315,387 3,545

* Com &Mainnc Class A 1.775.561 34,286
CoreCncing, 2862 X2 3248
Fratos Defense & Secunty Solubons Inc 3,245 608 33485
Standex Intemational Corp. 308 gea 31,630

* Wicor Corp 582 655 31,218
05| Systems Inc, 390,506 31,085
Avidxchange Haldings Inc 3072 M6 30,536
Primoris Serices Corp 1,368 488 30,025
TrMas Corp 1,081,234 29,993
Tennant Co 478,230 508
Gates Industnal Com. plc 2547 335 6%
Kforce Inc 508,027 1855
Greenbrier Cos. Inc 802507 26,808
Wiabash Mational Com 1,173 610 26,524
Apogee Enterpises Ine. 572245 25441
Hilirman Solutions Carp. 3,507 gar 25,282
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* Rocket Lab USA Inc £,707.288 25,206
Remitty Global Inc. 2,193 836 3B

AZT Inc 608 B00 4 468
Astec Industries Ic 583,248 23,796
Hayward Holdins ne 244971 23,027
Schneider Mational Inc. Class B 979 333 a6

. TTEC Huoldings Inc 486, TE6 21 481
v Jabry Aviabion Inc. 6,408 502 21 469
Intermational Seaways Inc 589 014 21,065

* Mirion Technologies inc 3,093 8BS 0450
Quanex Bulding Products Corp B33 642 0,214
JELDWWEN Holding Ine. 2,084 517 19,923
Legalzoom com Inc. 2.481,768 18,209
Dele Com 1,111 448 18,872

,  Heanland Express Inc 1,220,778 18,727
i I Mikala Carp. BB37 823 18,658
* Protera Inc 4,939 BEB 18,623
‘_. Purelycle Technologes Inc 2738423 18512
v Virgin Galachc Holdings Inc 5,306,237 18 466
Y Gibraltar Industries inc 339,044 18,308
Green Dot Corp. Clags A 1,151,345 18,214
Condient Inc. 4451477 18,028

* Proto Labs Inc. 693801 17,840
*  First Advantage Camp. 1,370,215 17813
Thermon Group Holdngs Inc BE3,097 17,331
DipRecrater Inc. Class A 1.028 678 16,881

" Leonardo ORS Inc 1,314 898 16,804
* Whant Smart Home Inc, 1.374 453 16,356
Janius International Group Inc 1,700,367 16,187
Faman Comp. ¥22008 18,101

Y TrueBlue Inc 800,834 15,682
Pitrzy Bowes Inc 4035083 15,333
Gorman-Rupp Co. an par 14 646

Kelly Seraces Inc. Class A B46, 795 14,311
FARD Technologies Inc 483874 14,234

_‘ TaghJ5 Inc, Class A 709,672 11,803
v Aurra Innavation Inc 9,547 BI7 11,553
Cirmpress pic 405 508 11,196

*  Fomester Reszearch Inc 293 827 10,507
Arrenican Whodmark Comp n4.174 10465
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' CryaPort Inc. f00,128 10412
Pactrv Evemgreen Inc. 916,218 10,408
REV Group Inc TE4 421 9647
Mational Presto Industnes Inc, 136,288 833
. Greffinc. ClassB 112640 a1z
‘_- Deskiop Metal Inc. Class & 6,165,901 8,386
x: Hyliion Holdmngs Corp 3473664 8128
Trwrmph Group nc. 753 682 7829
*  Steding Check Corp 502, TES 1,778
Brightview Holdings Inc 1,078.502 743
Micrervast Holdings Ine 3,968 316 6072
TuSmmple Holdings Inc. Class A 3,595 268 5,886
Kromos Worldwide Inc 595056 5,504
Hyster-ale Materiaks Handling Inc 220,287 5575
Advantage Solubons Inc 2.063 541 4292
5 Disco Inc, 603,253 3ez
" RanpakHoldings Com. Class & 569,348 3,285
" Paymentus Holdngs Inc. Class A 400520 3208
‘_. (Global Business Travel Graup | 3518 7.358
1 MSP Recovery Inc 1,131 442 1,810
23,158,192

Real Estate (8.1%)
Kirnen Realty Carp, 15935357 nIsn
Gaming & Leisure Properties Inc 6,303 420 338,345
Equity LifeStyle Properties Inc 4,315,787 78,800
Rexford Industnal Realty Inc 4,728 110 258,344
CubeSman 5,786,362 3 Aam
American Homes 4 Rent Class A 7273413 218,221
Life Storage Inc 2,190,076 5T
Larmar Advertizing Co. Class & 2,248 450 212,254
Federal Realty irvestrment Trust 2,092 408 20417
Mational Retail Propemesinc 4, 605278 210,735
STORE Capital Corp E.555 3672 10,165
Amencold Realty Trust Inc. 6,941 403 186,511
Jones Lang LaSalle [ne. 1,222 861 194,902
Heakthcare Realty Trust Inc. Class A 5,806,002 188,962
Breamor Property Graup Inc. 7,727 505 175,183
Medical Properies Trust Inc 15,408,104 171,646
Orrga Healthoare Innestors Inc. 5.033.882 168,650
EastGroup Properties inc. 11227 188,237
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First Industrial Realty Trust Inc 3404 554 164,304
Agree Realty Corp. 22823 161,884
STaG Industrial Inc 4,617 740 148,199
Host Hotels & Resorts inc 8,211,706 147 B4G
Spirit Realty Capital Inc. 3,598,521 143 6a9
Regency Centers Carp 2,204 570 137,766
Apartrent Income REIT Corp, Class A 3800518 133,827
Rayonier Inc 3,772,758 124,350
Kite R alty Growp Trust 5645371 118,835
Kilroy Realty Corp 3,011 543 118 456
Ry rrzn Hospitality Properies Inc 1,350,285 o427
Tesrenn Realty Corp 1,861 607 105,002
Cousing Properties Inc 2,801 863 3,681
Independence Realkty Trustinc 5,773 EBS 47,345
Phiilips Edison & Co . Inc 3017 738 95,069
Womado Realy Trest 4,448,147 92,566
PattatchDielttic Cop 2,081.344 91,558
Essential Properties Realty Trust inc 3,668 553 86,101
Physicians Reafty Trust 5,881 581 85,106
Apple Hospaaley REIT Inc. 2304 B4 83707
National Storage Affiliates Tost 23075 80,337
Highwoods Properties Ing 2,710,506 75,840
Comorate Office Properties Trust 2096, T2 75,141
Sabra Health Care REIT Inc 5951 550 7378
Innirvatnvee Indusmal Properties nc 720,716 T3.045
EPR Properties 1932851 72810
L¥P Industrial Trust 7,104 262 71,185
Broadstone Met Lease Inc 4,237 BEE 68,696
Dauglas Emmett Inc 4,303,018 BT AT
Equity Commamaealth 2678.585 85,884
Howard Hughes Corp A71 825 66,633
Hannon Armatrong Sugtanable Infrastructune Cagatal Inc 2,202 654 65441
Park Hotels & Resarts Inc 5,503 860 64,882
SITE Centers Corp. 4,654 286 63,578
Cufront Media Inc 3,806 508 83113
Macench Co 5,534 403 g2a7
! 5L Green Realty Carp 1,657,248 55,882
JBG SMITH Properties 2,932004 55,649
Mananal Health Irestors Inc 1,062 055 55461
Sunstone Hatel | reestors Inc 5421104 52,368
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*‘ Cushrman & Wakefield plc 4,072,248 a0, 740
Kennedy-Wilson Holdings Inc, 3,018,080 AT 475
CaeTrust REIT Inc 2,500,019 48450
Retail Opporendy Irvestments Comp 3,050,008 45842
Tanger Factony Outhet Centers Inc. 2,554,106 45,821
Pebblebrogk Hotel Trust 3,387 B8T 45,361
DigtalBridge Group Inc 4115726 45,028
RLJ Lodgmg Trust 4,175,583 44,213
DiamondRock Hozspitality Co. 5,394,747 44,183
Urban Edge Properies 2,874 580 40,503
Elme Comeuniies 2,255,106 an,141
IrvenTrust Propees Corp. 1,650 555 38,069
Xenia Hotels & Resots Inc, 2,933 408 34 B2
LTC Propedties Inc 1,043 621 37,080
Getty Realty Corp 1,083,724 36,684
Wens Resdential Inc. 2,229,726 35,520
Hudson Pacific Properties Inc 3,631 507 35,335
Acatia Realty Trust 24465850 35,114
Alexander & Baldwin Inc 1,869 288 35,012
Uni Grousy Inc. 6,111,491 33,787
Global Met Lease Inc. 2,674 548 33619
GECQ Group Inc, 3,038 938 33,276
Arverican Assets Trust Ine 1247771 33066
St. Joe Cao 826,704 852
Service Properties Trust 4,263,258 3108
Piedmont Office Realty Trust Inc. Class A 3,179 BEE 14158
Paramount Group Inc 4,814 805 860
Errpare State Reaky Trust Inc. Class A 4.133.11B 27 861
Brandywine Realty Trust 44211175 27,190
Apartrment Investment & Managerent Co. Class & 3,711 402 T 425
Newarark Group Inc. Class A 3,297 312 26,280
Centerspace 388 352 22,785
Marcus & Milichap Inc. 659 460 I mne
RPT Realty 2,196 B35 77,054
t e¥p World Holdngs Inc. 1,967 551 21,800
Mecesmty Retail REIT Inc. Class A 3459015 0,512
Safelwold inc. 640 8E3 18,345
Arywhere Real Estate Inc 2,680,143 17,126
Carrpass Inc. Class A 7,293,784 16,995
Office Properies Incorme Trust 1,251 588 16,709
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. Universal Hesith Realty Incorne Trust 20,070 15277
v Opendoar Technologes Inc 13,074 432 15,166
Saul Centers Inc. 338577 13,773
Alecanders Ing. 52631 11,582
; FMR Group Int. Class A 400,210 11,308
‘.. Redfin Com 2662304 11,268
i : Wk Inc 7,207 811 10,436
Surmmit Hotel Propertes Inc 1.308 458 S447
Bridge Imvestment Group Holdings Inc. Class A 715,867 8,626
Urstadt Biddle Propemes Inc, Class A 415856 7,881
Forestar Graup Inc 448823 BA18
v Sentage Growth Properbes Class A 469 363 5553
. Industnal Logistics Propesties Trust 844 857 2763
2 Spirt MTA REIT 529410 —_
Dauglas Eliman Inc &7 —
9,114,562

Technology (10.9%)
PTC Inc 2724102 32700
Ertegrs Ine 3,840,035 251 8BS
Candizn HCM Holding Inc 3,753 BBE 291,184
Lattice Serniconductor Corp 3,531 485 TH23
Jabil Inc 3,295 593 T3, T6E
Wpdspeed Inc. 3,200 456 730,960
*  Dynatrace Inc 5191834 158,847
* Pure Storage Inc. Class A 7,316,935 185,801
Wanhattan Associates Inc 1,607 747 195,180
KER Inc 353500 186,650
Leidos Holdings Inc 1,760 838 185,233
Y CACH inernational Inc. Class A BO5A11 181,980
Amow Electronics Inc 1,584 B17 185,724
Soence Applications inemational Carp. 1420476 157,573
Coupa Software Inc 1,956 480 154,885
Hutanix Inc. Class A 5928514 154 438
Aspen Technology Inc 748,341 153,709
OC Technolagy Co 5771817 153,115
Cancentric Corp 938 544 133,866
Guidensire Software Inc. 2,108 BER 131,981
Smansheet Inc. Class A 3,196,866 123,829
MNatianal Instruements Corp. 3,364,224 124,140
*  FiveBlnc 1,816 644 123,277
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* Fabrinel 942 585 120,871
SPS Commerce Inc 928 634 118,264
Movarta Inc B73 E40 118,701
Universal Display Corp 1,085 438 118,351
F5Inc 17T 85 111,607
Tenable Holdings Inc 2,899.075 110,600

* Silicon Laboratones Inc. 814,731 110,535
Dolby Laborstones inc. Class A 1,542 B55 108,818
Box Inc. Class & 3483681 108447

*  Coherent Carmp 2,037 BB 106,621
Weriv Holdings Co. Class A 7777250 106,237
Pover Integrations Ine 1473747 105607
Cirmus Logic Inc 1418,723 104,666
TOSYHMEX Comp 1.107 815 104,831
Elastic My 1,959,800 100,935
Vorkiva Inc. Class A 1,191,052 100,013
Rambus Inc 2,769,343 88,198

Y Cualysinc 830 861 3,870
Avnetinc, 2,353,018 93,048
Synaglics Inc. 1,027 306 97,758
Super Micro Computier lnc 1,159,087 85,162

*  Blackling Ing 1,386,181 93,248
Ziff Danis Inc, 1,155337 1,387

LAC Ine. 2,034 082 40,313
Insght Enteérprises Inc Ba7 512 33,884

* Teradata Comp, 2,623,148 88,205
Emvestnet Inc 1425583 87,958

. Onto Innovabion Inc. 1.275828 85871
v Gitlab Inc. Class A 1,805,724 85,506
MACOM Technalogy Solutions Holdings Inc. 1,365 25 88,007
Diodesinc 1,113,003 84,744
Procore Technobogies Inc 1,778,047 83,888
Advanced Enemgy Indusines Inc 963,251 82,628
Dun & Bradstreet Holdings Inc 6,736,355 82588
Sanrmina Comp 1,405,722 80,534
Blackbaud Inc 1,368,207 80,533

Y MewRelic Inc. 1,408,742 18,523
*  NCRCop 3,363.318 78,735
RingCentral Inc. Class A 2,017 BBy 78,505
Ambarela inc 940,332 11323
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" Dropbes Inc. Class A 3431 867 76,008
Alterye Inc. Class A 1,498,187 15814
SentnetOne Inc. Class A 5,036 BBS 13485
Plexus Corp 711885 73,275
Corrri aull Systems [ne. 1,147 462 7207
Wishay Intertechnology Inc. 3,333,489 72,011
IPG Phatonics Carp 753082 71,294
Corfluent Inc, Class & 3,169,066 0480
TosstInc. Class A 877,73 63915

" Sprout Sooial Inc. Class A 1.217 g81 88,7682
Amiar Technodogy Inc 2.840 368 68112
Wamnis Systermsinc. Class B 2,697 856 B4 589
Pedicient Inc. 892,246 62,306

* MWaelinear Inc. Class A 1.821 BED 61,856
Altair Engineenng Inc. Class A 1,350,155 61,382
Alarrn.com Holdings Inc L2211 60,450

' Kyndny Holdings Inc. 5,259 360 58484
v Frestsomks Inc. Class & 3843725 58,02
Y Wenint Systems inc 1,596,170 57,008
Rogers Corp. 484 741 57,849

' MetScout Systerns Inc. 1,768 437 57482
Clear Secure Inc, Class A 2.095847 57482
Progress Software Comp 1,107 805 55,804
PagerCuty Inc 2,067 632 54,916

Y KnowBed Inc, Class A 2.215509 54,8910
Allegro MicroSystems Inc. 1,725 234 51,782
Appfioko Inc, Class A 473,191 49 865
UiPath Inc. Class A 3914288 48,751

*  Rapid? Inc 1,450,010 48,271
nCin Inc. 1,856 A7 49,085
Allscnpts Healthcare Salutions Inc, 2674 375 47176
Saemtech Corp. 1,636 566 45,956

Y Yalp Inc. Class A 1,706 628 46,659
*  Double\Verify Holdings Inc 2,124 089 48 45
Burmble Inc. Class A 2,171 BE3 45,720
HashiCaorp Inc. Class A 1,615,371 44,164

* FosmFactor Inc. 1,984 653 44,112
C5G Systems International Ing .28 44,117
Parsans Corp 933377 43,163
DigalOcean Holdings Inc 1,613,084 41,086
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Mene: Holdings Comp 2,793,052 40,779
Methode Bectronics Inc 895,250 3,722
SiTime Corp 86,778 39,209
Payeor HOM Inc 1585855 38808
LveRamg Holdings Inc, 1,627,283 38,144
02 Holdings Inc 1407 850 arpaz
Digital Turbing Inc 2423g18 36,839
Jarnf Hodding Com. 1,720,218 6,542
Pegasysterns Inc 1.058 840 35,158
JFrog Lid 1,679,774 35,830
TTH Technaloges (n 2370152 35,742
Carngurus Inc. Class A 2520022 35,306
CCC Ineligent Solutions Holdings Inc, 3998575 34,788
Magnite Inc 3,265,001 METT
MicroStrateqy Inc. Class A 418 M
Hometry Inc. Class A 1,038 247 I3463
Appian Corp, (lazs & 1,004 870 Iz n4a
E2open Parent Holdings Inc 5451554 32003
Upwark Inc. 3045858 31,799
Shutterstock Inc EO0DES 31,636
Irmpingj Inc, 83918 30,898
Everbndge Inc. 1,028,756 3040
Sarmsara Inc. Class A 2425357 Jo,14r7
Cualtrics |ntemational Inc. Class A 2,807 445 340
Zeta Global Holdings Cop. Class A 3,365,731 17 408
Credo Technology Group Holdng Lid. 2064 678 T4
C3 .l Inc. Class A 2434 662 37,244
PRCS Holdings Inc 1,051 025 5488
Squarespace Inc. Class A 1,146,374 "5
Schrodnger Inc 1,358 852 25410
ForgeRock Inc. Class A 1,105,538 5,173
Thepgihtworks Haolding Inc 243447 24,803
Consansus Cloud Solutions Inc 459,788 M e
Weecn Instrumens Inc. 1326113 e
Adeia knc. 2588517 24548
Asana Inc, Class A 1,777.075 4 470
Braze Inc. ClassA 877 B42 Pk bl
AppLian Corp. Class A 2,266 491 73 BEG
30 Systems Corp 3,210 664 BT
Fasthy Inc. Class A 2,852 480 23,362
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Benchmark Electromics Inc 851,103 prd:lckd
Momentive Global Inc 3.256,0B5 FANECE |

Duck Creek Technologies inc 1881320 T2 EED
Planet Labs PEC 4,809,708 0922
Zuaea Int. Class A 3,180,200 20,290
Sprnkdr Inc, Class A 2480 841 0,268
Sumo Logic Inc, 2,443 B40 19,785
ScanSource Inc 650,541 19,009
Cemnce Inc 1.014 816 18,806

*  LwvePersonInc. 1,843 847 18,608
t-able Inc 1,639,580 16,752

et Ine 2,544 445 16,615

© Oiolnc Class A 2,593,580 16,210
v Informatica Inc. Class A 923,758 15,048
AveFont Inc 3,607 BEG 14,828
CEVA I 967 63T 14,520
Alkami Technology Inc 942 907 13,757
Wedexinc, Classa 841 862 13,666

;' PubMatic fnc. Class & 1,054 545 13,508
! ; lona Inc. 3.864 210 13,332
*  BigCommerce Holdngs Inc. 1,518,840 13,276

Y Ampltude I Class & 1,082,034 12,828
Ebix Inc 637 056 12,16
Eventbrite Inc. Class A 2083311 12,243
Wimeo Inc, 3441003 11,803

* Bandwddihinc, Class A 511 606 11,741
Solarinds Corp. 1,250,385 11,704
EngageSmart Inc. B42 124 11,301
nLight Inc 1,108,162 11,247

" Definitve Healthcare Corp. Class & 947 147 10418
Intapp Inc 406,013 10,126

v Cwvent Halding Corp. Class A 1,874,349 10,121
' Expensifyinc. Class A 1,055,350 R L
*_' Matterpont Inc 3,148 283 8815
'.- SmanRent Inc. Class & 3578058 8,685
v Menftallet Inc, Class A 880318 8451
[ Couthbase Inc. 577059 7852
v SBEMnush Holdings Inc. Class A 87318 G409
* Mediadlpha Inc, Class A 609841 B0EE
WendianLink Inc. 417 DG 727
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" Mestdoor Holdings Inc 2726473 ST

EverCommerce Inc. T46 206 5,557
' Enfusion Inc. Class A 533 461 5,158
1.I Rackspace Technology Inc. 1,630,670 4,810
3 Furmble Inc. 718 852 4,276
Uinigys Corp 829 663 4,240
Blend Labs Inc. Class A 2,753,846 3,966
Telos Corp, B05 863 3,084
Apva Technologies Inc 1,686 B50 2,284
SecureWorks Comp. Class A 206,352 1,319
v ShillzInc, Class A 2,039 464 1,033
12,222,944

Telecommunications: (1.3%)

* Ciena Comp 3T o 184,597
Frontier Commumicabions Parent Inc, 6312837 160,851
Indiurn Correnunscations Inc 2813.535 143,756
Juniper Metworks Inc. 4,181 DBS 133 628
Cable One Inc 149671 106,545
CalInc 1433219 8,075
Lurrenturn Holdings Inc 1,669,318 47088
Lumen Technolagies Inc 13,336 484 B3 616
Cogent Communications Holdings Inc 1,113,358 63,551
Wiz Solutions Ing, 5,832,201 81,296
Wiasat Ine 1,850,184 58,558
InterDigital Inc. 764 2EB JranT
CormScope Holding Co. Inc. £,099 500 37484
ADTRAN Holdngs Inc 1,800,861 Echok ]
Infinera Corp. 4817 B44 F1472
Telephone & Cata Systems Inc. 2,593,330 26T
Altce USA Inc. Class & 5572579 25,634
Globalstar Inc 18,561 873 687
Shenandoah Telecommunications Co 1.226331 18474

*  EchoStar Corp. Class & 857 B34 14,476
ATN International Inc, 84318 12,883
NETGEAR Inc. 707 382 12811
WideCOpenvest Inc. 1,355,333 12,347

*  Gogeinc 819,754 12,100
Bl Inc 2,734 038 11,811

[ Xpeninc 1,066 674 9,184
d fubaTV Inc 4,782 BB7 8322
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" United States Cellular Corp. 336 432 105
1523,178

Utilities (3.8%)
Abmos Energy Corp 3630512 406,872
Essential Litilities nc B,082 365 a1
Pinnacle West Capital Corp 2915133 221 667
OGE Enengy Corp 5158202 201
iEE Corp. 5,402,924 200,286
NRG Energy Inc 5936028 188,884
Clean Hambors Inc 1,323 607 151,050
Mananal Fuel Gas Co 2,357,188 149,211
IDACORP Inc 1,302,778 140,505
* Sunruninc, 5,216,360 125,288
Evoqua Water Technologies Corp 3,138 805 124,292
New Jersey Resources Corp 2483514 123,232
Stencyele Inc. 2,375,288 118,503
Hawmiian Bectric Industnes Inc 2820753 118,049
Black Hills Corp 1,676,765 117,844
Paoriand General Electric Co 2,299 484 112675
South Jersey Indusnes Inc 3.155411 1z
PHM Respercesinc, 2,11 804 107,804
COrmat Technologies Inc 1,237 556 106,159
OHE Gas Int 1,395,000 105,629
Caszlla Waste Systems Inc. Class A 1,306,108 103,587
Southwest Gas Holdings Inc 1,636,365 101,258
ALLETE Inc 1472832 85,012
Spire Inc. 1,285,150 88495
MNarthivestern Corp. 1488770 88,344
Amencan Sates Water Ca 952332 88,138
Calfornia Whater Senvice Group 1412847 85 663
Avista Conp 1,900,871 84,209
Cleanway Enengy Inc. Class C 2,118,242 87,508
MGE Energy Inc. 931, 7e8 B3,508
Sunncrva Energy Intermational Inc 2518732 45328
Maorthwest Natural Holging Co 904 285 43,040
Clearway Enengy Inc. Class A B91.374 16,670
Excelerate Energy Inc. Class A 528,268 13,184
* Harsco Comp 2,047 800 12,681
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' MuScale Power Comp 1,002 1B 10,288
4,243,876
Total Comm en Stocks
(Cost §97.581,174) 111,883,747
Temporary Cash Investm ents [1.65%)
Maoney Market Fund (1.8%)
34 Wanguard Market Liquidity Fund, 4 334%
(Cost $2.012.485) 20,132,780 2013077
Tatal Investm ents (101.3%)
{Cost 599,603 665) 113,886,524
Othar A 556t5 and Liabilitas—et (-1,9%)
(1,426 627}
Met Ass ets (1007%)
112,470,297
Cost i mE000
" See Mote A in Motes to Financial Staterments
" Non-income-producing Security
1 Includes partial secuwity posiions on loan to broker-dealers. The total value of secunties on loan is $1 357,522,000
2 Secunty value determined using significant unobsercable mputs
3 Affiated money market fund available ondy to Vanguand funds and certain trusts and account s managed by Wanguard
Rate shown is the T-day yield
4  Collateral of $1,483 5848 000 was recened for secunties on loan, of which $1.475.811.000 is held in Vanguard Market

Liguidity Fund and $8.038 000 is held in cash

CVR—Contingent Value Rights
REIT—Real Estate Irvestrment Trust
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D rbeatied Financialinitrumests Gutstanding o of Periad Ead

Futured Corfritts

{5000)
P of akligand
Long. Unrest ped
[Shert) hogionad Appreciation
Eagietion Contracii At (Coegargcaitaen)
Long Futunes Conkrads

-minl Rutosl) X000 index M arch d0d L7 183, 1T [4.010)
E«mini SEP 500 Indes March 2023 169 0,885 [BE3)
E-mind SEP Mid-Cap 230 Indes March 2023 1,274 30L,187 [(5.344)
{nm

Cregrahie Countes Total Retum Seagi

Flaating
iFmRre

Rate ik and Salae nd
Teokional Fecened Uizl ized Unineakoed
T inatecn Araurt (Paidjt Anprecistion (Demirecistion)
Fopfarence Entity Dt Courtenparty (anoa) (i3] (5000} (S0}
A1 wWorl derdeine ETESTEE BOahi 1130 [LETET) 111 -
AT v ek i T, B3 [:1a2 2000 1,188 (515) 107 -
A1 wWorl derideine [T Bl 180 [LEFET) 136 -
Do Techrolagy Co. LT Bl Bt a,851 (535) - [&%2)
Cilie's Bargain Duthst Holhngs inc LA Lt 1510 (L8 ri}] = (1496}
Wi Firanci sl ine. Clags & [T T Bk 1,087 (4585} - )
Wirtus Firanc ol ine. Class & 21122 BN =8 TE111] - (1)
354 {1, 738y

| Based on LS0 Ovemight Bank Fundng Rate as of the most recent nesel dote. Floating intenes paymient recenaed/paid monthly
BOANA—Bank of Amenca, N A
GSl=Coldman Sachs Inbemational

Sob o compamying Nos, which éroan inlegral part of the Fnancsl Stetemants
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(0005, except shares, fodinotes, and per-share amounts) Amount
Assets
Irrvestments in Securities, & Valug'

Unatfilisked 1ssuers (Cost $100,156 763) 133,504 D67

Affiliated 1ssuers (Cost $2,031,751) 2032314
Total Irvestrments in Securities 135,538 981
IrvEstment in vanguand 4012
Cash Collatera Pledged—Fulires Conlracts 19499
Fecetvables for Investment Securities Sold 44 876
Recervables for Accrued Income 155,324
Recervables for Capital Shares 1ssued 129717
Unrealized Appreciation—Crver-the-Counter Swap Contracts 3,137
Total Assets 135,853 548
Liabilities
Due to Custodan 56,249
Payables for Investment Secunities Purchased 2,791
Collateral for Securites on Loan 183957
Payables for Capital Shares Redeemed 204 296
Payables to Vanguand 2768
Wariation Mangin Payable—Futures Contracts 4 268
Unrealized Depreciation—Cwer-the-Counter Swap Contracts 113
Total Liakilities 2,110,056
Net Assets 133,763 450

T FCICES 51,650, £15,000 O SSCUNEES O 102,
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At December 31, 2023, net assets consisted of

(E000s, except shares, fodtnotes, and per-share amounts) Amount
Paid-in Capital 114,056 266
Total DistribLtabie Eamings (Loss) 19,727 224
Net Assets 133.7834%0
Investor Shares—MNet Assets

Applicable to 3,674,352 outstanding $.001 par value shares of

beneficial inerest (unlimited authornization 375 A5
Net Asset Value Per Share—Investor Shares £102.18
ETF Shares—Nat Assets

Applicable to 236,757,474 outstanding $.001 par value shares of

beneficial interest (unlimited authorzation) 50,491 538
Nat Asset Value Per Share—ETF Sharas 5213.26
Admiral Shares—Net Assets

Applicable to 507,421,002 sutstanding $.001 par value shares of

beneficial interest (unlimited authonzation) 51,853 859
Met Asset Value Per Share—Admiral Shares 102,19
Instifutional Shares—Net Assets

Applicable to 200,510,855 cutstanding $.001 par value shares of

beneficial interest (unlimited authorization) 20489529
Net Asset Value Per Share—Institutional Shares $102.19
Institutional Plus Shares—het Assets

Applicable to 35,846 826 cutstanding .001 par value shares of

beneficial interest (unlimited authenzation) 10,572 368
Net Asset Value Per Share—Institutional Plus Shares $294.95

See acoomparing Mobes, which are o integral part of the Finencidl Slabements
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(E000s, except shares, foctnotes, and per-share amounts) Amourt
Assets
Irvestmerts in Securties, at Value'

Unaffiliabed Issuers (Cost$97,591,174) 111,883,747

Affiliated Issuers (Cost $2.012 495) 2013077
Total Investments in Securities 113,896 8324
Irvestmert in Vanguard 4 348
Cash 115713
Cash Collatera Pledged—F utures Contracts 42119
Cash Collaterd Pledged—Oner-the-Counter Swap Confracts 1,749
Receivables for Investmert Secunties Sold 92
Recetvables for Accrued Income 133852
Receivables for Capital Shares 1ssued 52258
Unrealized Appreciaion—Cner-the-Counter Swap Cantracts 354
Total Assets 114,247 305
Liabilities
Payables for Investment Secunties Purchased 102522
Collateral for Securites on Loan 1483949
Payables for Capital Shares Regeemed 183,350
Payables to Vanguard 2334
Wariation Margin Payable—Futures Contracts 3069
Unrealized Depreciation—Over-the-Courter Swap Confracts 1,768
Total Liabilities 1,777 012
Net Assets 112,470 257

1 mmﬁjﬁw,wummas o loan.
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Small-Cap Index Fund
Statement of Assets and Lizbiliies (continued)

At December 31, 2022, net asse&ts consisted of

(0005, except shares, fodtnotes, and per-share amounts) Amourt
Paidin Capital 106,928 661
Total DistribLtabie Earmings (Loss) 5541 B35
Net Assets 112,470,257
Investor Shares—MNet Assets

Applicable to 4,821,214 outstanding $.001 par value shares of

beneficial interest (unlimited authornization 423918
Net Asset Value Per Share—Investor Shares 3|T1.53
ETF Shares—Nat Assets

Applicableto 221,196,272 cutstanding $.001 par value shares of

beneficial interest (unlimited autheorzation) 40,552 552
MNat Asset Value Per Share—ETF Sharas $183.52
Admiral Shares—Net Assets

Applicablete 511,098,386 cutstanding 5001 par value shares of

beneficial interest (unlimited authonzation) 44,944 377
Met Asset Value Per Share—Admiral Shares 287.54
Instifutional Shares—Net Assets

Applicable to 197,453,652 outstanding $.001 par value shares of

beneficial interest (unlimited authorization) 17,362,758
Net Asset Value Per Share—Institutional Shares 3|12
Institutional Plus Shares—hNet Assets

Applicable to 36,036,312 cutstanding .001 par value shares of

beneficial interest (unlimited authenzation) 9,146 252
Net Asset Value Per Share—Institutional Plus Shares $253.81

See acoomparing Mobes, which are o integral part of the Finencidl Slabements
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Statement of Operations
Year Ended
December 31, 2023
(£000)
Investment Income
Income
Cirvidends' 1,846 241
Iriterest 585
Secunties Lending—Net 165 861
Total Income 2048026
Expenses
The Vanguard Group—hote B
|vestment Advisory Senices 2565
Management and Admiristratve—lrvestor Shares 532
Management and Administratve—ETF Shames 17 058
Maragement and Administratve—Aadmiral Shares 13456
Management and Admiristrathve—Institutional Shares 062
Management and Administrathve—Institutional Phus Shares 2238
Manketng and Distnbuion—Iimvestor Shares 20
Marketing and Distnbution—ETF Shares 2345
Marketing and Distnbuion—Admiral Shares 2182
Marketing and Distribiution—Irstitutional Shares B0
Marketing and Distibution—Institutional Plus Shares 305
Custodian Fees 590
Auditing Fees 39
Shareholders” Reports—|rvestor Shares 1
Shareholders’ Reports—E TF Shares 1,303
Shareholders” Reports—Admiral Shares 1]
Shareholders” Reparts—Instibtional Shares 242
Shareholders’ Reports—Institutiona Plus Shares 74
Trusteas' Fees and Expenses 72
Cther Expenses X3
Total Expenses 56,714
Net Investment Income 1.951 312
Realized Net Gain (Loss)
Irvestmert Securities Sold™ {803,602)
Futures Contracts 2801
Swiap Contracts 6533
Realized Net Gain [Loss) {538.556)
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Small-Cap Index Fund

Statement of Gea'atims IE mumedl

“ear Ended
December 31, 2023

($000)
Change in Unrealized Appreciation |Depreciation)
Investment Securities? 19055312
Futures Contracts 17 061
Swap Corfracts 4458
Bhnng&in Unrealized Appreciation {Depreciation) 19,076 831
Net Increase [Decrease) in Net Assets Resuiting from Qperations 20,529,187

1 Dwwicsenats e net of forelon withholding taes of $367 000,

2 Infesest income, realized net gain foss), capdal gain distribations recersed, snd chande In unieslized sppeeci ation (depreci ation) from an atliabed compary of
the iundwere £33 673 000, $102000, $1,000, and $551 000, respecivaly, Purcheses and sales arefdor temporany cash imestment purposes

3 Includes $4,282,164,000 of net gain (Jloss) resuling from irvkind redemplions,

Siee ACConparming Mos, which s an irteoral et of the Financid Stateen ents
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Statement of Operations
Year Ended
December 31, 2022
(000}
Investment Income
Income
Dividends' 1,741 B76
Interest 12171
Secunties Lending—Net 82,164
Total Income 1,835,211
Expenses
The Vanguard Group—hote B
| rvestment Aisory Serces 2,241
Management and Administratrvenvestor Shares 7
Management and Administrative—ETF Shares 16945
Management and Administrative—Admiral Shares 19930
Management and Administrative—Institutional Shares 6,118
Management and Administratrve—Institutional Plus Shares 2480
Marketng and Disttbution—Irmvestor Shares 7
Markedng and Dismbution—ETF Shares 2 206
Marketing and Distnbulion—Admiral Shares 1266
Marketing and Disinbution—Institutiona Shares 263
Marketing and Distnbuton—institutiona Plus Shares 295
Custodian Fees 142
Auditing Fees 37
Shareholders’ Reports—|vestor Shares 2
Shareholders” Reports—E TF Shares 1,325
Shareholders’ Reports—aAdmiral Shares E91
Shareholders” Reports—Instilutiona Shares 239
Shareholders’ Reports—Institutional Plus Shares 83
Trustees' Fees and EXpenses 44
Cther Expenses 31
Total Expenses 56,704
Expenses Paid Indirecthy {133)
Met Expenses 56571
Net Investment Income 1,779,540
Realized Net Gain [Loss)
Investmert Secunities Sold™ 3,828 557
Futures Contracts (127 457)
Swap Cortracts {30,348)

Realized Net Gain [Loss)

3670352
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Small-Cap Index Fund

Statement of DEE!'HIEI'IS ’E:I]"IE!I"UEUI

Year Ended
December 31, 2022
(f000)

Change in Unrealized Appreciation (Depreciation)
Investimert Securities (30,101,161)
Futures Cortracts {25,693)
Swap Corfracts (9,784)
Change in Unrealized Appreciation (Depreciation) [20.136,638)
Net Increase [Decrease) in Net Assets Resulting from Operations (24 B86.645)

1 Dividents are net of foraon withhoicine tases of S34 000

2 Infterest income, redlized ned gain foss), captal gan distributions recersed, 2nd chande inunealized i aon (depraciaion) from an dtlided company of
the Lundwere $11 601 000, 282,000}, §,000, and $312,000, respectively, Purchases and saies areor temporary cash investment puposes

2 Intludas §6,957 443 000 of riet gain {Joss) resulingfrem in-kind redempiions.

See acconnparming Mobes, which are & integral peet of thee Financid Statements
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Small-Cap Index Fund

Statement of Changes in Net Assets

Year Ended December 31,
2023 2022
($000) (£000)
Increase (Decrease) in Net Assets
Operations
et Investrent Income 1991312 1,779,640
Realized Net Gain (Loss) [538,936) 3.670,352
Change in Unresized Appreciation (Depreciation) 19076 631 (30,136 ,638)
Net Increase (Decrease) in Net Assets Resuling from Coerations 20529187 (24 686 546
Distributions
|rvestor Shares (B6,045) {6,214}
ETF Shares (T63,273) {524,293)
Admiral Shares (B06, 183) (686,977)
|rstitutiona Shares (320,:552) [267,947)
| rstitutional Plus Shares (166,742} (147,092)
Total DistribLtions (2.062,825) (1,732,529)
Capital Share Transactions
|vestor Shares (106,228) (85, 166)
ETF Shares 3096 563 14 486
Admiral Shares (333,800 58,508
Institutional Shares 240 484 {448,033)
| rstitutional Pius Shares (50,188) (1,200,734)
Met Incregse (Decrease) from Capital Share Transactions 25465631 (1,660,939)
Tatal Increase {Decrease) 21,313,193 (28,080,114)
MNet Assets
Beginning of Period 112,470,297 140550411
End of Perod 133,783 430 112,470,297

See accomparming Motes, which are an infegral part o the Fnancld Haements
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Small-Cap Index Fund

Financial Highlights
Investor Shares

For a Share Outstanding Year Ended December 31,
Throughout Each Penod 2023 2022 202 2020 2019
Met Asset Value, Beginning of Period 38793 $108.35 $53.20 $75.35 55121
Investment Operations

Het Investment Income! 1.412 1256 1.230 928 832
et Redized and U nrealiz ed Gain (Loss) on

Irvestmerts 14.314 (20.439) 15,130 13,897 16,318
Total from Irvestment Operations 15.726 {19.183) 16,360 14 825 17.15)
Distributions

Dividends from Net Investment Income (1.476) (1.237) (1.210) (97T5) (10113
Distribubons from Realied Capitd Gains — — — — —
Total Distributions {1.476) (1.237) (1.210) {.975) (1011}
Net Asset Value, End of Petiod $1u51a $87.53 $108.35 m_zo £79.35
Total Retum!? 18.05% AT.T1% 1T.58% 18.596% T 22%
Ratios'Supplemental Data

Met Assets, End of Peniod {Millions’) $375 424 $519 3708 3754
Fatio of Total Expenses to Average Net Assets 0.1 7% 0.179%? 0.17% 0.17% 0.17%
Fatio of Met Investment Income to Average Met

Assets 1.52% 1.34% 1.17% 1.26% 1.14%
Partfolio Tumover Rate’ 12%: 4% 17% 2% 16%

1 Calcuiatedbes ed on average shans autsianding
2 Total retums donol incluce account serce fees 1 may ave appied inthe peoos shown. Fund prospeciuses provice nlom Sion o any spicable
AL COUR § o foed.
3 Therdio of experses lo averane net aesets 1or the peniod ned of recucSon from custody fee ozl armangements was 0.17%
4 g:mtmw of partiobo securities recened or deihered 55 3 resull of in-kind purchases or redemplions of thefund's capial shares, inciuding ETF
akion Unds

See accoenpaning Mobes, which are @ integral paet of the Financld Stabements
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Financial Highlights
ETF Shares

For a Share Outstanding Year Ended December 31,
Throughout Eath Penod 2023 2022 2021 2020 20189
Met Asset Value, Beginning of Period 518352 $226.15 515454 516554 1354
Investment Operations

Het Investment Income! 3218 2689 2769 2262 2298
et Redired and Unrealized Gain (Loss) on

Irvestmerts 29.839 42 700 31637 20 863 33.707
Total from Irvestment Operations 33.057 {39 B09) 34406 1% 36.005
Distributions

Cridends from et Investment income (3317 [2821) [2.796) [2.225) (2305)
Distribubons from Realized Capita Gains — — - — —
Total Distributions (337 {2821} {2.796) (2,225 (2 3053
Net Asset Ualuoi End nf&ﬁ_'lod 13.25 E352 A5 1594 .54 165,54
Total Retum 18.21% =17 60% 17.72% 19.08% Zr3T%
Ratios'Supplemental Data

et Assets, End of Period (Millions) $50,492 $40,593 £50,187 $37 492 $27.442
Ratio of Total Expenses to Average Net Assets 0.05% 0.05%: 0.05% 0.05% 0.05%
Fatio of Net Investment Income to Average Net

Assets 1.66% 149% 1.25% 1. A47% 1 A%,
Partfalio Tumover Rate? 12% 14% 17% 2% 6%

1 Calcufiated based on sheres oubed

2 Theraio of expenses 10 average net assets for the penoc et of reducton from custody fee diset armangements wes 0 05%
3 Exrhudes the vakue of portiolio securities received or delvered & a result of in-kind purchases o redemplions of the fund's capdal shares, including ETF

Cregtion Ls.

S accompanying Motes, which are @ integral part of the Finacid Saemants
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Small-Cap Index Fund

Financial Highlights

Admiral Shares

For a Share Qutstanding Year Ended December 31,
Throughout Each Perod 2023 022 M 2020 n1g
Net Asset Yalue, Beginning of Perod 58794 $108.37 $53.22 37997 $63.23
Investment Operations

Met Investment Income’ 1.534 1.383 1.358 1.029 1.108
et Realized and Unrealized Gain (Lo%s) on

Investrmnents 14,305 (20.451) 15131 13.887 16.136
Total from Irvestment Operations 15.839 (19.078) 16489 14.916 17.244
Distributions

Dividends from Net Investment Income (1.569) (1.352) (1.339) (1.088)  (1.104)
Cistibutions from Realized Capital Gans — — — == =
Total Distrbutions {1.569) (1.352) {1.339) {1.068) {1.104)
MNet Asset Value, End of Period £102.19 $87.54 $108.37T 383.22 £79.37
Total Retum? 18.20% 17.61% 17.73% 19.11% AT
Ratios/Supplemerntal Data

Met Assets, End of Period (Milliors) $51,854 $a4 944 £55266 247313 $42388
Ratlo of Total Expenses to Average Net Assets 0.05% 0.05% 0.05% 0.0:5% 0.05%
Ratio of Met Investment Income to Average Net

Assels 1.65% 1.48% 1.29% 1. 40% 1.50%
Portfolio Tumover Rate! 12% 14% 17% 27% 165%

1 Calcutated based on average shares outstandng,

2 Total refume donot inclce account senice fees tha may have appiiad inthe periods shown, Fund prospectuses provide infomation sbout any applicable
e ounk sondee fass

3 The ratsd of exjparses 10 awverage ret asses Tor the period red of sl Son from custody lee ofset amangements weas 0.06%

4 Extiudes ho wakee of portiollo securiies roened or dedvered 26 3 result of in-kind purchases o redemplions of he fund's ¢ 2pRal chanes, inchding ETF
Creation Uriks .

See accompanying Motes, which ame an integral par of the Financid Stalements
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Small-Cap Index Fund

Financial Highlights

Institutional Shares

For a Share Cutstanding Year Ended December 31,
Throughout Each Period 2023 2022 02 2020 2018
Net Asset Value, Beginning of Period $87.90__ $108.96 $53.22 31991 6.2
Investment Operations

net investment Income’ 1.544 1.392 1.367 1.034 1.101
Net Realized and Unrealized Gain (Loss) on

Investrmnents 14,314 (20.451) 15123 13.889 16.161
Total from |rvestment Operations 15.858 (19.069) 165420 14.923 17.262
Di stributi ons

Dividends from Net Investment Income {159 (1.361) (13500 (1073 (012
Cistibutions from Realized Capital Gans — — — == =
Total Distribtions {1.593) (1361} {1.350) (1073 (1.1
MNet Asset Value, End of Perod £102.19 587.50 $108.38 383.22 $79.37
Total Retum 18.22% -17.60% 17.73% 19,12%  Z7.40%
Ratios/Supplemental Data

net Assets, End of Period (Millions) 20490 $17 363 £21,841 318,957  $17.337
Fatio of Total EXpenses to Averane Net Assets 0.04% 0.04%” 0.04% 0.04% 0.04%
Ratio of Met Investment Income to Average Met

Assets 1.66% 1.49% 1.29% 1.41% 1.49%
Portfolio Tumover Rate” 12% 14% 17% 2% 16%

1 Caitculated based on average shares outsianding,

2 The ratio of expenses 1o average ret assets for the period net of reducton from custedy lee difsst arrangements veas 0.04%

3 Empﬂe«;gﬂeﬁmdpu:ﬂum:mmmdadﬁwraﬂasamun-wmr-mmmm;um of the fundt's ¢ spilal shares, inchuding E TF
Crestion

See accompanying Motes, which ame an integral par of the Financid Stalements
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Small-Cap Index Fund

Financial Highlights

Institutional Plus Shares

For a Share Qutstanding Year Ended December 31,
Throughout Each Period 2023 2022 2021 2020 2019
Net Asset Value, Beginning of Period $250.81 91218 526907 5229.09  $182.49
Investment Operations

et Investment Incanme’ 4479 3.998 4.029 2988 3185
Met Realized and Unrealized Gain (Loss) on

Investrmnents 41.301 (59013) 43607 40111 46.645
Total from Irvestment Dperations 43.780 (53 .015) 47636 430939 43.831
Distributions

Cividends from Net Investment Income (4 B4y 13 9355) (3.926) (3.119) (3.231)
Cistibutions from Realized Capital Gaing — = = = =
Total Distnbutions {4 640 (3955 [3.926) {3.119) (3.231)
Met Asset Value, End of Penod $254.95 £253.81 $31278 £269.07 £225.09
Total Retum 18.22% =17 50% 17.75% 19.13% Z7.40%
Ratios/Supplemental Data

net Assets, End of Period (Willions) $10,573 $9,145 $12638 £10,172 8,846
Ratio of Total EXpenses 1o Averane Net Assets 0.03% 003% 0.03% 0.03% 0.03%
Fatio of Met Investment Income to Average Met

Assets 1.67% 1 48% 1.32% 141% 1.49%
Portfolio Tumover Rate’ 12% 14% 17% 2% 16%

1 Caitculated based on average shares outsianding,
2 The ratio of expenses 1o average ret assets for the period net of reducton from custedy lee difsst arrangements veas 0.03%

3 Emmtﬁbﬂﬂ o portiolio securities recetved or delvered 26 2 result of in-kind purchases or redemplions of the fund's ¢ splital shares, including E TF
Creation

See accompanying Motes, which ame an integral par of the Financid Stalements
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Small-Cap Index Fund

Notes to Financial Statements

Asof Decemnber 31, X023
Vanguard Small-Cap Index Fund is registered under the Investment Company Act of 1940 as an open-
end investment company, or mutud 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 minimum purchase requirements, and is designed for different types of investors,
ETF Shares are listed for trading on NY SE Arca, they can be purchased and sold through a broker.

In March 2023, the board of rustess approved a plan of recrganization whereby the fund will reorganize
from Vanguard Index Funds (such fund the "Predecessor Fund') to a newly created shell series under
Vanguard Bond Index Funds, The purpose of the reorganization is to improve administrative efficiencies
for all funds within the Vanguard complex by spreading the filing and reporting requirements across
different legal entities. After the reorganization the surviving fund will be identicd in its management to the
Fredecessor Fund and its investment objective, strategies, and palicies will remain unchanged. The
recrganization is anticipated to qualify as a tax-free recrganization under the Internal Revenue Code of
1936, a5 amended

A. The following significant accounting policies conform to generally accepted accounting principles for
US. 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 Mew York Stock Exchange
{generally 4 p.m., Eastern time) on the vauation date. Equity secunties are valued at the latest quoted
sales prices or officid closing prices taken from the primary market in which each security trades; such
securnties not traded on the valuaion date are valued at the mean of the latest quoted bid and askad
prices. Securities for which market quotations are not readily available, or whose values have baen
affectad by events occurring before the funds pricing time but after the close of the securities’ primary
markets, are valued by methods desmed by the vauation designee to represent fair value and subject to
oversight by the board of trustees. Investments in Vanguard Marlket Liquidity Fund are valued & that
fund's net asset value.

2. Futures Contracts: The fund uses index futures contracts to a limited extent, wath the objectives of
maintaining full exposure to the stock market, maintaning liquidity, and minimizing transaction costs. The
fund may purchase futures contracts to immediately invest incoming cash in the market, or sell futures in
response to cash culflows, thereby simulating a fully invested position in the undarlying index while
maintaining a cash balance for liquidity. The primary risks associated with the use of futures contracts are
imperfact correlation between changas in market values of stocks held by the fund and the prices of
futures contracts, and the possibility of an illiquid market. Counterparty risk invoblving futures is mitigated
because a regulated clearinghousea is the counterpany instead of the clearing broker. To further mitigate
counterparty risk, the fund trades futures contracts on an exchange, monitors the financial strength of its
cleanng brokers and clearinghouse, and has entered into clearing agreements with its cleanng brokers
The clearinghouse imposes initial margin requirements to secure the fund's performance and requires

281/312



EDINETOOOO
OO000D0O000DO00DO00O0O(EL4945)
Ooooooooooooooooooad

Small-Cap Index Fund

daily settlement of variation margin representing changes in the market value of each contract. Any
secunties pledged as initial margin for open contracts are noted in the Schedule of Investments.

Futures contracts are valued = their quoted daily settlement prices. The notional amounts of the
contracts are not recorded in the Statement of Assets and Liabiliies, Fluctuations in the value of the
contracts are recorded in the Statement of Assets and Ligbilities as an asset {lisbility) and in

the Statement of Operations as unrealized appreciation (depreciation) until the contracts are closed,
when they are recorded as redized gains (losses) on futures contracts.

Cuning the year ended December 31, 2023, 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 quater-and during the period.

3. Swap Contracts: The fund has entered into equity swap contracts to eam the total return on selected
reference stocks or indexes in the fund's target index. Under the terms of the swaps, the fund receives
the total return on the referenced stock (i 2., receiving the increase o paying the decrease in value of the
selacted reference stock and receiving the equivalent of any dividends in respect of the selected
referenced stock) over a specified penod of time, applied to a notional amount that represents the value
of a designated number of shares of the selected reference stock at the beginning of the equity swap
contract. The fund also pays a floating rate that is based on shorl-term interest rates, applied to the
national amount. At the same time, the fund generally invests an amount approximating the notional
amount of the swap in high-quality temporany cash investments.

A nisk associated with all types of swaps is the possibility that a counterparty may defaull on its obligation
o pay net amounts due to the fund. The fund's maximum amount subject to counterparty risk is the
unrealized appreciation on the swap contract. The fund miligates its counterparty nisk by entenng into
swaps only with a diverse group of prequalified counterparties, monitoring their financial strength,
entering into master netting arrangements with its counterparties, and requiring its counterparties to
transfer collateral as security for their parformance. In the absence of a default, the collateral pledged or
received by the fund cannot be repledged, resold, or rehypothecated, In the event of a counterparty’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 arrangements, and
sell or retain any collateral held up to the net amount owed to the fund under the master netting
arrangements. The swap contracts contain provisions wherely a counterparty may terminate open
contracts if the fund's net assets decline below a certain level, riggenng a payment by the fund if the fund
i in a net 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 contrads are noted in the
Schedule of Irvestments. The value of collateral recenved or pledged is compared daily to the value of the
swap contracts exposure with each counterpanty, and any difference, if in excess of a specified minimum
transfer amount, is adusted and settled within bwo business days.

The notional amounts of swap contracts are nat recorded in the Staterment of Assets and Liabilities.
Swaps are valued daly based on market quotations received from indepandent pricing services of
recognized dealers and the change in value is recorded in the Statemant of Assets and Liabilities as an
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asset (liakility) and in the Staternent of Operations as unrealized appreciation (depreciation) until periodic
payments are made or the termination of the swap, at which time realized gain (loss) is recorded

Cunng the year ended December 31, 2023, the fund's average amounts of investments in total return
swaps represented less than 1% of net assets, based on the average of notiona amounts at each
quarter-end during the penod,

4. Federal Income Taxes: The fund intends to continue to qualify as a regulated investment company and
distribute virtually all of its taxable income. The fund s tax returns are open to examination by the relevant
tax authoriies until expiration of the applicable statute of limitations, which is generally three years after
the filing of the tax return. Management has analyzed the fund's tax positions taken for all open federd
and state income tax years, and has concluded that no provision for income tax is required in the fund's
financial statements

5. Duistributions: Distributions to sharehalders are recorded on the ex-dvidend date. Distributions are
determined on atax basis & the fisca year-end and may differ from net investment income and redized
capital gains for financial reporting purposes.

6. Securnties Lending To earn addtional income, the fund lends its securities to qualified institutional
borrowears. Security loans are subject to termination by the fund at any time, and are required 1o be
secured at dl times by collaieral in an amount at least equal to the market value of secunties loaned.
Daaily market fluctugtions could causs the value of loaned securities to be more or less than the value of
the collaera received, 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 entenng into master secunbies lending agreemeants with its counterparties. The
master securities lending agreements provide that, in the event of a counterparty's default {including
bankruptcy), the fund may terminate any loans with that borrower, determing the net amount owed, and
sell or retain the collateral up to the net amount owed to the fund, however, such actions may be subject
to legal proceedings. While collateral mitigates counterparty risk, in the event of a default, the fund may
expenence delays and costs in recovenng the secunties loaned. The fund invests cash collateral received
in Yanguard 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
Market Liquidity Fund are subject to market appreciation or depreciation. Securities lending income
represents fees chargad to borrowers plus income eamed on invested cash collateral, less expenses
associated with the loan. During the term of the Ioan, the fund is entiled to all dstributions made on or in
respact of the loaned securities,

7. Credit Facilities and Interfund Lending Program: The fund and certain other funds managed by The
Wanguard Group ("Vanguard") participate in 2 $4.3 billion committed credt facility provided by a syndicate
of lenders pursuant to a credt agreement and an uncommitted credit facility provided by Vanguard. Both
facilities may be renewed annually. Each fund is individually liable for its borrowings, if any, under the
credt facilities. Borrowings may be utilized for temporary or emergency purposss and are subject to the
fund's regulatory and contractual borrowing restrictions. With respect to the committed cradit facility, the
participating funds are charged administraive fees and an annual commitment fee of 0, 10% of the
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undrawn committed amount of the facility, which are dlocated to the funds based on a method approved
by the fund s board of trustees and included in Management and Administrative expenses on the fund's
Statement of Operations. Any borrowings under either facility bear interest & an agreed-upon spread plus
the higher of the federal funds effective rate, the avernight bank funding rate, or the Daily Simple Secured
Ovemight Financing Rete inclusive of an additional agreed-upon spread, However, borrowings under the
uncommitted credit faciity may bear interest based upon an altemnate rate agreed to by the fund and
Vanguard.

In accordance with an exemptive order (the "Order”) from the SEC, the fund may patticipaie in a joint
lending and borrowing program that allows registerad open-end Vanguard funds to bormaw money from
and lend money to each ather for temporary or emergency purposes (the “Interfund Lending Program”),
subject to compliance with the terms and conditions of the Order, and to the extent permitted by the
fund's investment objective and investmeant policies. Interfund loans and borrowings normally extend
overnight but can have a maximum duration of seven days. Loans may be caled on one business day's
notice. The interest rate to be charged is govemned by the conditions of the Order and intemnal procedures
adopted by the board of trustees. The board of trustess is responsible for oversesaing the Interfund
Lending Program.

For the year ended December 31, 2023, the fund did not utilize the credit facilities or the Interfund
Lending Program.

8. Other: Dividend income is recorded on the ex-dividend date. Non-cash dividends included in income, if
anmy, are recorded at the fair value of the secunities recaived. Interest income includes income distributions
received from Vanguard Market Liquidity Fund and is accrued daily. Security transactions are accounted
for on the date securities are bought or sold. Costs used to determine realized gains (losses) on the sale
of investment securities are those of the specific securities sold,

Each class of shares has equal rights a5 to assets and earmnings, except that each class separately bears
cartain class-specific expenses related to maintenance of shareholder accounts (included in Managament
and Administralive expenses) and shareholder reporting. Marketing and distribution 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 invastments are allocated to each class of shares
based on its relative nat assets.

B. In accordance with the terms of a Funds' Service Agreement (the "FSA") between Vanguard and the
fund, Vanguard furnishes to the fund investrment advisory, corporate managament, administrative,
marketing, and distribution services at Vanguard's cost of operations (as defined by the FSA). These
costs of operations are allocaed to the fund based on methods and guidelines approved by the board of
trustees and are generally settled bwice a month,

LUpon the request of Vanguard, the fund may invest up to 0.40% of its net assets as capital in Vanguard,
At December 31, 2023, the fund had contributed to Vanguard capital in the amount of $4,012,000,
representing less than 0.01% of the fund's net assets and 1.60% of Vanguard's capital received pursuant
to the FSA. The fund's trustees and officers are also directors and employees, respectively, of Vanguard,
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C. Vanous inputs may be used to determine the value of the fund s investrments and denvatives. These
inputs are summarized in three broad levels for financid statement purposes. The inputs or
methodologies used to value securities are nol necessarily an indication of the risk associated with
investing inthose securities

Lavel 1—Cucted prices in active markeats for identical securties.

Level 2—Cither significant observable inputs (including quoted prices for similar securities, interest rates,
prepayment speeds, credit risk, etc ).

Level 3—Significant unobservable inputs (including the fund's own assumptions used to determine the
fair value of investments). Any investrments and dervatives valuad with significant unobsenvable inputs
are noted on the Schedule of Investments.

The following tatle summarizes the market vaue of the fund's investments and derivalives as of
Decemnber 31, 2023, based on the inputs used to value them:

Level 1 Lt 2 Lesvel 3 Totd
($000} (F000) ($000) (F000)

Investments
Assets
Common Stocks 133,504 067 — — 133,504 DET
Temporary Cash |nvestments 2032914 — — 2032914
Total 135,536,981 — — 135,536 981
Denvative Financial Instruments
Assets
Futures Contracts' 71.219 — —_ 1219
Swap Contracts — 3137 — 3137
Total 7,219 3,137 — 10356
Liahilities
Futures Contracts' 375 — — 75
Swap Contracts — 113 — 113
Total 375 113 — 468

1 Incluces cumuatiee sppreciation (depreciation] onfutures corlracts and condrally deared swaps, if any, 25 repoed inthe Schedue of nvesiments.
currerd day's varision margn is repored withinthe Satement of Assets and Lishilti = o

O. Permanent differences between book-basis and tax-basis components of net assets are reclassified
among capital accounts in the financial statements to reflect their tax character. These reclassifications
have no effect on net assets or net asset value per share. As of period end, permanent differences
primarily attributable to the accounting for applicable in-kind redemptions, passive forgign investment
companies, and swap agreements were reclassifiied between the following accounts;

Amourt

($000)
Paicn Capital 480,774
Total DistibLtabie Earnings (LOSS) {4,280, 774)

Temporary differences betwaen book-basis and tax-basis components of total distributable eamings
(loss) arise when certain items of income, gain, or [0ss are recognized in different penods for financial
statement and tax purposes,; these differences will reverse & some time in the future, The differences are
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prirnarily related to capital loss carnyfonwards, the deferral of losses from wash sales; the recognition of
unrealized gains or losses from certain dernvative contracts; the recognition of unrealized gains from
passive foraign investment companies, and the classification of securities for ta purposes. As of peniod
end, the tax-basis components of total distributable eamings (loss) are datailed in the table as follows

Amourt

(£000)

Undstributed Ordinary IncCome 29 306
Undistributed Long-Termn Gains —_
Het Unreaized Gans (Losses) 32,285 908
Capital Loss Carryforw ands {13.287,990)
CQualified Late-Year Losses —
Cther Temporary Cifferences —
Total 19,727 224

The tax character of distnbutions paid was as follows;

ear Ended December 31,

2023 202

Amount Amourt

(F000} ($000)

Crdinary Incorme* 2,062 825 1,732 524
LDE-Ten'n Capital Gairs — —
Total 2,062,825 1,732529

" Inchudes shod-ern capital gains, il any,

As of December 31, 2023, gross unrealized apprecigtion and depreciation for investments and derivatives
based on cost for S, federal income tax purposes were as follows;

Amourt

(f000;

Tas Cost 102551 073
oss Unreaized Appreciation 45,791 BE3
ross Unrealized Depreciation (12.6035,775)
net Unmedized Appreciation {Depreciat on) 32,985 908

E. Curing theyear ended Decemnber 31, 2023, the fund purchased $24, 254 384 000 of investment
securities and sold $20,893,830,000 of investment securities, other than temporary cash investments
Purchases and sales indude $9,377 571,000 and $6.475 655,000, respactively, in connection with in-
kind purchases and redemptions of the fund's capital shares.

The fund purchased securities from and sold securities to other Vanguard funds or accounts managed by
Wanguard or its afiliates, in accordance with procedures adopted by the board of trustees in compliance
with Rule 17a-T of the Investment Company Act of 1840, For theyear ended December 31, 2023, such
purchases were $5 255,728 000 and sales were 3584 969 000, resulting in net reahized loss of

$365 653,000 these amounts, cther than temporary cash investments, are included in the purchases and
sales of investment securities noted above,
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F. Capital share transactions for each class of shares were

ear Ended December 31,

2023 2022
Amount Shares Amoung Shares
{$000) 000 (F000) LY
Investor Shares
Issued 26467 282 35 984 380
Issued in Lieu of Cash Distnbutions 6,045 65 6,214 70
Fedeemed (138,740) (1,494) (127 364) {1,341)
Wet Increase (Decrease}—Investor Shares {106,228) {1,147 {85,166) {8913
ETF Shares
Issued a 726,067 49 585 12 638,116 65 853
Issued in Lieu of Cash Distnbutions —_ — — —_
Redeemed (6,629 504) (34,025 {12.623,630) {66,575
MetIncrease (Decrease ) —ETF Shares 3,096,563 15,561 14 486 (722
Admiral Shares
Issued 5,408,237 58,050 5870913 63 9599
Issued in Lieu of Cash Distibutions 717481 7692 610,188 b B62
Fedeemed (6,4 505 18) (62 .419) (E_ﬁ?,ﬁ‘a&] (69, 746)
Wet Intrease (Decrease —Admiral Shares {333,800} {3,677 58,508 1,115
Institutional Shares
Issued 2,724 BB6 29484 2809 736 30018
Issued in Lieu of Cash Distributions 302453 3,242 252,294 2838
Redeemed {2,786,855) {29 665 {3.510,063) {36,950)
Met Increase (Decrease j—Instilutional Shares 240 484 3.057 {448,033) {4,094)
Institutional Plus Shares
Issued 658,220 2444 1,096 807 40852
Issued in Lieu of Cash Distnoutions 166,571 619 147 006 a72
Redeemed {B74.979) {3,252 {2,444 547) {9,024)
net increase (Decrease)—Institlutional Plus Shares {50,188) {183 {1,200,734) {4,370

G. Significant market disruptions, such as those caused by pandemics {e.g., COVICL 19 pandemic),
natural or environmental disasters, war {e.g., Russia's invasion of Ukraine), acts of terrorism, or other
events, can adversely affect local and global markets and normal market operations. Any such
disruptions could have an adverse impact on the value of the fund's investrments and fund performance.

To the axtent the fund s investment portfolio reflects concentration in a particular market, industry, sector,
country or asset class, the fund may be adversely affected by the performance of these concentrations
and may be subject to increased price volatility and other risks

The use of derivatives may expose the fund to vanous risks. Derivatives can be highly volaile, and any
initial investment is generaly small relative to the notional amount so that transactions may be leveraged
in terms of market exposure. Arelaively small market mavement may have a potentially larger impact on
derivatives than on standard secunties. Leveraged derivatives positions can, therefore, increase volatility,
Additional information regarding the fund's use of derivative(s) and the specific risks associated is
described under significant accounting policies,
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H. Management has determined tha no events o transactions occurred subsequent to December 31,
2023, that would require recognition or disclosure in these financial statements.
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Notes to Financial Statements

Asof December 31, 2002
Vanguard Small-Cap Index Fund is registered under the Investment Company Act of 1940 as an open-
end investment company, or mutud 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 minimum purchase requirements, and is designed for different types of investors,
ETF Shares are listed for trading on NY SE Arca, they can be purchased and sold through a broker.

Significant market disruptions, such as those caused by pandemics {e.g., COVIC- 19 pandemic), natural
of environmentd disasters, war (e.q., Russia's invasion of Ukraing), acts of terrorism, or other events, can
adversely affect local and global markets and normal market operations. 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 acceptad accounting principles for
U5, investrnent companies. The fund consistently follows such policies in preparing its financial
staternents.

1. Security Valuation: Securities are valued as of the close of trading on the Mew York Stock Exchange
{generally 4 pm., Eastern time) on the valuation date. Equity secunities are valued at the latest quoted
sales prices or officid closing prices taken from the primary market in which each security trades. such
securities not traded on the valugtion 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
affectad by events occuming before the funds pricing time but after the close of the securities’ primany
markets, are valued by methods desmed by the vauation designee to represent fair value and subject to
oversight by the board of trustees. Invastments in Vanguard Market Liquidity Fund are valued &t that
fund's net assetvalus,

2. Futures Contracts: The fund uses index futures contracts to a limited extent, with the objectives of
rmaintaining full exposure to the stock market, maintaning hquidity, and minimizing transaction costs. The
fund may purchase futures contracts to immediately invest incoming cash in the market, or sell futures in
response to cash cutflows, thereby simulating a fully invested position in the underlying index while
maintaining a cash balance for liquidity. The primary risks associated with the use of futures contracts are
imparfect corrélation betwean changes in market values of stocks held by the fund and the prices of
futures contracts, and the possibility of an illiquid market. Counterparty risk involving futures is mitigated
because a regulated clearinghouse is the counterparty instead of the cleaning broker. To further mitigate
counterparty risk, the fund trades futures contracts on an exchange, monitors the financial strength of its
cleanng brokers and clearinghouse, and has entered into clearing agreements with its cleanng brokers.
The clearinghouse imposes initial margin requirements to secure the fund's performance and requires
daily settlernent of varistion margin representing changes in the market value of each contract. Any
securities pledoed as inftial margin for open contracts are noted in the Schedule of Investments

Futures contracts are valued & theirr quoted daily settlement prices. The notional amounts of the
contracts are not recorded inthe Statement of Assets and Liakiliies. Fluctuations in the value of the
contracts are recorded in the Statement of Assets and Liabilities as an asset (lisbility) and in the
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Statement of Operations as unrealized appreciation (depreciation) until the contracts are closed, when
they are recorded as realized gains (losses) on futures contracts,

During the year ended December 31, 2022, the fund's average investments in long and short futures
contracts representad 1% and 0% of net assets, respectively, based on the average of the notional
amounts at each quarter-end during the period,

3. Swap Contracts: The fund has entered into equity swap contracts to eam the total return on selected
reference stocks in the fund's target index, Under the terms of the swaps, the fund receives the total
return on the referenced stock (i.e., receiving the increase or paying the decrease in value of the selected
reference stock and receiving the equivalent of any dividends in respect of the selected referenced stock)
over a specified period of time, applied to a notional amount tha represents the value of a designated
number of shares of the selected reference stock at the beginning of the equity swap contract. The fund
also 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 amount approximating the notional amount of the swap in high-
quality temporary cash investments,

A nisk associated with all types of swaps is the possibility that a counterparty may default on its abligation
to pay net amounts due to the fund. The fund’s maximum amount subject to counterparty risk is the
unrealized gppreciation on the swap contract. The fund mitigates its counterparty risk by entering into
swaps onky with a diverse group of prequalified counterparties, monitoring their financial strength,
entering into master netting arrangements with its counterparties, and requiring its counterparties to
transfer collateral as security for their performance. |n the absence of a defaull, the collateral pledged or
received by the fund cannot be repledged, resold, or rehypothecated. In the event of a counterparty’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 arrangements, and
sell or retain any collateral held up to the net amount owed to the fund under the master natting
arrangements. The swap contracts contain provisions whereby a counterparty may terminate open
contracts if the fund's net assets decline below a certain level, triggening a payment by the fund if the fund
i5 in @ net liability position at the time of the termination. The payment amount would be reduced by any
collateral the fund has pledged. Any securiies pledged as collateral for open contracts are noted in the
Schedule of Investments, The value of collateral receved or pledged is comparad daily to the value of the
swap confracts exposure with each counterparty, and any difference, if in excess of a specified minimum
transfer amount, is adusted and settled within two business days,

The notional amounts of swap contracts are not recorded in the Statement of Assets and Liabilities,
Swaps are valued daly based on market quotations received from independent pricing services or
recognized dealers and the change in value is recorded in the Statement of Assets and Liabilities as an
asset (liakility) and in the Saterment of Operations as unrealized appreciation (depreciation) until periodic
payments are made o the termination of the swap, at which time realized gain (loss) is recorded.

Cunng 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 nationd amounts at each
quarter-end during the period.
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4. Federal Income Taxes: The fund intends to continue to qualify &s a regulated investment company and
distribute virtwally &ll of its taxable income. The fund s tax returns are open to examination by the relevant
tax authoriies until expiration of the apphicable statute of limitations, which is generally three years aftler
the filing of the tax return. Management has analyzed the fund’s tax positions taken for all open federa
and state income tax years, and has concluded that no provision for income tax is required in the fund's
financial statemeants,

5. Distributions: Distributions to shareholders are recorded on the ex-dividend date. Distributions are
determined on atax basis & the fisca year-end and may differ from net investment income and redized
capital gains for financial reporting purposes.

6. Secunties Lendng To earm addtional income, the fund lends its securities to qualifisd institution al
borrowers, Security loans are subject to termination by the fund at any time, and are required to be
securad at all timas by collateral in an amount at least equal to the market value of secunties loaned,
Craily market fluctudions could causs the vaue of loaned securities to be more or less than the value of
the collaerd received When this occurs, the collateral is adjusted and settled before the cpening of the
miarket on the next business day. The fund further mitigates its counterparty risk by entering into
secunties lendng transactions only with a diverse group of prequalified counterparties, monitoring their
financial strength, and entenng into master securiies lending agreements with its counterparties. The
master securities lendng agreements provide that, in the event of a countarparty's default (including
bankruptcy), the fund may terminate any loans with that borrower, determine the net amount owed, and
sell or retain the collateral up to the net amount owed to the fund, hoawever, such actions may be subject
to legal proceadings. While collateral mitigates counterparty risk, in the event of a default, the fund may
expenence delays and costs in recovenng the secunties loaned. The fund invests cash collateral received
in Vanguard Market Ligquidity Fund, and records a liability in the Statement of Assets and Liabilities for the
return of the collateral, dunng the period the secunties are on [oan. Collateral investments in Vanguard
Martet Liguidity Fund are subject to market appreciation or depreciation. Secunties lending income
represents fees chargad to borrowers plus income eamed on invested cash collateral, less expenses
associated with the loan. Dunng the term of the loan, the fund is entitted to all dstributions made on or in
respect of the loaned securities,

7. Creadit Facilities and Interfund Lending Program: The fund and certain other funds managed by The
Vanguard Group ("Vanguard”) participate in a $4.4 billion committed credt facility provided by & syndicate
of lenders pursuant to a credit agreement and an uncommitted credit facility provided by Veanguard. Both
facilities may be renswed annually. Each fund is individually liable for its borrowings, if any, under the
credt fadliies. Barrowings may be utilized for temporary of emergency purposes and are subject to the
fund's regulatory and contraciual borrowing restrictions. With respect to the committed credit facility, the
participating funds are charged administralive fees and an annual commitment fee of 0,10% of the
undrawn committed amount of the facility, which are dlocated to the funds based on a method approved
by the fund s board of trustees and includad in Management and Administrative expenses on the fund's
Statement of Operations. Any borrowings under either facility bear interest at an agreed-upon spread plus
the higher of the federal funds effective rate, the avernight bank funding rate, or the Daily Simple Secured
Crvemight Financing R ate inclusive of an additional agreed-upon spread. However, borrowings under the
uncommitted credit facility may bear interest based upon an altemnate rate agreed to by the fund and
Wanguard,
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In accordance with an exemptive order (the " Order”) from the SEC, the fund may patticipate in a joint
lending and borrowing program that allows registered open-end Vanguard funds to borrow money from
and lend money to each other for tempaorany or emergency purposes (the “Interfund Lending Program™),
subject to compliance with the terms and conditions of the Order, and to the extent permitted by the
fund's investment objective and investment policies. Interfund loans and borrowings normally extend
ovemnight but can have a maamum duration of seven days. Loans may be cdled on one business day's
naotice. The interest rate to be charged is govemed by the conditions of the Order and intemal procedures
adopted by the board of trustees. The board of trustees is responsible for oversesing the Interfund
Lending Program.

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

8. Other Dividend income is recorded on the ex-dividend date. Maon-cash dividends included in income, if
any, are recorded at the fair value of the securities received. Interest income includes income distributions
received from Vanguard Market Liquidity Fund and is accrued daily. Security transactions are accounted
for on the date securities are bought or sold. Costs used to determine realized gains (losses) on the sale
of investment secunties are those of the specific securities sold,

Each class of shares has equal rights as to assets and earnings, except that each class separately bears
cerain class-specific expenses related to maintenance of shareholder accounts (included in Management
and Administralive expenses) and shareholder reporting. Marketing and distribution 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 |osses on investments are allocated to each class of shares
based on its relative net asssts,

B. In accordance with the terms of aFunds' Service Agreement (the "FSA") between Vanguard and the
fund, Vanguard furnishes to the fund investment advisory, corporate managament, administrative,
marketing, and distnbution services at Vanguard's cost of operations (as defined by the FSA). These
costs of operations are allocated to the fund based on methods and guiddines approved by the board of
trustees and are generally settled twice a month.

LUpon the request of Vanguard, the fund may invest up to 0.40% of its net assets as capital in Vanguard,
At December 31, 2022, the fund had contributed to Vanguard capital in the amount of $4,348 000,
representing less than 0.01% of the fund's net assets and 1.74% of Vanouard's capital received pursuant
to the FSA. The fund's trustees and officers are also directors and employess, respectively, of Vanguard,

C. The fund's custodian bank has agreed to reduce its fees when the fund maintains cash on deposit in
the non-interest-bearing custody account. For the year ended December 31, 2022, custodian fee offset
arrangements reduced the fund's expenses by $133,000 {an annual rate of less than 0.01% of average
net assets).

D. Various inputs may be used to determine the value of the fund's investments and derivatives. These
inputs are summanzed in three broad levels for financial statement purposes. The inputs or methodalogies
used to value securities are not necessarily an indication of the risk associated with investing in those
securities.
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Level 1—CQucted prices in active markets for identical securties

Level 2—Cther significant observable inputs (including quoted prices for similar secunties, interest rates,
prepayment speeds, credit risk, atc)

Level 3—Significant unobservable inputs (including the fund's own assumptions used to determine the
fair value of investments). Any investments and dervatives valuad with significant unobservable inputs
are noted on the Schedule of Investments.

The following table summarizes the market vaue of the fund's investments and dervatives as of
December 31, 2022, based on the inputs used to value them;

Level 1 Leve 2 Level 3 Tota
($000) (F000) (000} (000

Investments
Assets
Common Stocks 111,883,316 — 431 111,883,747
Temporary Cash Investments 2,013,077 — — 2013077
Total 113,896,353 - 431 113,896 824
Derivative Financial Instruments
Assets
Swap Contracts — 354 — 354
Liabilities
Fuiures Contracts' 10,217 — — 10217
Swap Contracts — 1,783 — 1,768
Total 10,217 1,783 _ 12 005

1 Inchucless curnulathes ppreciation (depreciation) on iutures conracts and cenirally claared swaps, il any, 2 reported inthe Schedule of investmens. Only
curment day's waridion mangin s repoded withinthe Statement of Assets and Lisbifties.

E. Permanent differences between book-basis and tax-basis components of net assets are reclassified
among capital accounts in the financial statements to reflect their tax character. These redassifications
have no effect on net assets or net asset value per share. As of pariod end, permanent differences
primarily attributable to the accounting for applicable in-kind redemptions, and swap agresments were
reclassified between the following accounts:

Armnourt

(#000)

Pald-in Capital 6.961,897
Total Distibutatie Earnings (Loss) {6.961,897)

Temporary differences befween book-basis and tax-basis components of total distributable eamings
(loss) arise when certain items of income, gain, or loss are recognized in different periods for financial
statermnent and tax purposes; these dfferences 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 gains or losses
from certain derivative contracts, the deferral of qualified late-year losses, andthe classification of
securnties for tax purposes. As of period end, the tax-basis components of total distributable eamings
(loss) are detaled in the table as follows:
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Armourt

($000)

Undistributed Ordinary Income —
Undstributed Long-Termn Gains —
Capital Loss Carnyfonwands {8,236 193)
Cualitied Late-ear Losses (1492
Net Unredized Gaing (Losses) 13773321

The tax character of distributions paid was as follows:

ear Ended December 31,

2022 20M

Amount Arnourt

(#000) ($000)

Crolinary Income” 1,732529 1,717 364
Long-Temn Capital Gains — —
Tokal 1,732,529 1,717 364

* Inchuces shor-berm capda qains, if amy.

As of December 31, 2022, gross unrealized apprecigion and depreciation for investments and derivatives
based on cost for U S federal income tax purposes were as follows:

A ount

(000)

Ta Cost 100,117 503
Gross Unmealized Appreciation 32,734 530
Gross Unreaized Deprecition (18,255,209)
et Unredized Appreciation {Depreciation) 13,779 321

F. Curing the year ended Decembear 31, 2022, the fund purchased $28 704 177 000 of investment
securities and sold $29 965,967 000 of investment securities, other than temporary cash investments,
Furchases and sales include $12,017 822 000 and $12,879 056,000, respectively, in connection with in-
kind purchases and redemptions of the fund's capital shares.

The fund purchased securities from and sold secunties to other Vanguard funds or accounts managed by
Vanguard or its sffiliates, in accordance with procedures adopted by the board of trustees in compliance
with Rule 17a-7 of the Investrment Company Act of 1940, For thevear ended December 31, 2022, such
purchases were $3,.403,611,000 and sales were $776,426 000, resuling in net realized loss of
$311,718,000; these amounts, other than temporary cash investments, are included in the purchases and
sales of investment securties noted above,
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G. Capital share transactions for each class of shares were

ear Ended December 31,

2022 2021
Armoavnt Shares Armaurt Shares
ooy {000y (Eooo) (000
Investor Shares
Issuad 35,584 380 83822 B804
Issued in Lieu of Cash Distntions 6,214 i} B073 77
Fedeemed {127 364) {1,341} (293 651) [2,772)
Wet Increase (Decrease}—Investor Shares (85,166) (E91) (201,756) {1,891)
ETF Shares
Is50ed 12 638,116 K] 10,022 065 85 /46
Issued in Lieu of Cash Distributions — — — —
Redeemed (12,623 630) {66.575) (12 452 875 {56,550)
Net Increase (Decrease)}—ETF Shares 14,486 (723 657009 29.1%
Admiral Shares
Issued 5970913 63,5995 8,639,338 82 503
Issued in Liew of Cash Distributions 510,188 6,862 E09812 5775
Redeemed (6,522 ,593) (68 7486) (9,015,123 (85,813)
Net Increase (Decrease}—Admiral Shares 58,508 1.115 234007 2465
Institutional Shares
I55ued 2,809,736 30,018 4,848 740 47 034
Issued in Lieu of Cash Distibutions 252,204 2838 260028 2463
Fedeemed (3,510,063) (36 950) (5 405 883) {51,369
et Increase (Decrease}—Institutional Shares {448 033) {d 094y (197,115 {1.812)
Institutional Plus Shares
Issued 1,096,807 4,082 3.027.33 9 963
Iss0ed in Liew of Cash Distibutions 147,006 272 193,202 202
Redeemed (2,444 547) {9.024) (2,381,349 {7.870)
net Increase (Decrease)}—Institlutional Plus Shanes {1,200.734) {4.370) 799 184 25600

H. hanagement has determined tha no events or transactions occurred subsequent to December 31,
2022, that would require recognition or disclosura in these financial statements.
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2024

137,705,875,598 21,606,051,881

1,895,889,471 297,465,058

135,809,986,127 21,308,586,823

990,776,716

137.07 21,506

51,483,852,899
502,862,667

102.38
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The Vanguard Group, Inc.

2024 250,032,582 392 3,011
1974
1940
0.40
2023 12 31 0.01 4,012,000
1.60
JP
JP Morgan Chase Bank, N.A.
2024 3,050 47 8,545
JP
Teneo Partners
2024 8,450
Teneo Partners 2009 14 2010
2010 2011 2011

2024 13,195,101,821

304/312



EDINETOOOO
OO000D0O000DO00DO00O0O(EL4945)
Ooooooooooooooooooad

The Vanguard Group, Inc.

JP
JP Morgan Chase Bank, N.A.
JP

Teneo Partners

Teneo Partners

2023 12 31 1.60
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Report of Independent Registered Public Accounting Firm
To the Board of Trustees of Vanguard Index Funds and Shareholders of VVanguard Small-Cap Index Fund
Opinion on the Financial Satements

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, 2023 and December 31, 2022, the related statements
of operations and changes in net assets for each of the two years in the period ended December 31, 2023, including the
related notes, and the financial highlights for each of the five years in the period ended December 31, 2023 (collectively
referred to as the “financial statements’). In our opinion, the financia statements present fairly, in all material respects,
the financial position of the Fund as of December 31, 2023 and December 31, 2022, the results of its operations and
changes in its net assets for each of the two years in the period ended December 31, 2023 and the financia highlights for
each of the five years in the period ended December 31, 2023 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 financia 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 financia 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 financia 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 atest 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, 2023 and December 31, 2022 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
Philadelphia, Pennsylvania
February 16, 2024

We have served as the auditor of one or more investment companiesin The Vanguard Group of Funds since 1975.

312/312



	表紙
	本文
	第一部ファンド情報
	第１ファンドの状況
	１ファンドの性格
	（１）ファンドの目的及び基本的性格
	（２）ファンドの沿革
	（３）ファンドの仕組み
	（４）ファンドに係る法制度の概要
	（５）開示制度の概要
	（６）監督官庁の概要

	２投資方針
	（１）投資方針
	（２）投資対象
	（３）運用体制
	（４）分配方針
	（５）投資制限

	３投資リスク
	４手数料等及び税金
	（１）申込手数料
	（２）買戻し手数料
	（３）管理報酬等
	（４）その他の手数料等
	（５）課税上の取扱い

	５運用状況
	（１）投資状況
	（２）投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	（３）運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移
	④その他

	（４）販売及び買戻しの実績


	第２管理及び運営
	１申込（販売）手続等
	２買戻し手続等
	３資産管理等の概要
	（１）資産の評価
	（２）受益証券の転換
	（３）保管
	（４）信託期間
	（５）計算期間
	（６）その他

	４受益者の権利等
	（１）受益者の権利等
	（２）為替管理上の取扱い
	（３）本邦における代理人
	（４）裁判管轄等


	第３ファンドの経理状況
	１財務諸表
	（１）貸借対照表
	（２）損益計算書
	（３）投資有価証券明細表等
	①投資株式明細表
	②株式以外の投資有価証券明細表
	③投資不動産明細表
	④その他投資資産明細表
	⑤借入金明細表


	２ファンドの現況
	純資産額計算書


	第４外国投資信託受益証券事務の概要

	第二部特別情報
	第１管理会社の概況
	１管理会社の概況
	２事業の内容及び営業の概況
	３管理会社の経理状況
	４利害関係人との取引制限
	５その他

	第２その他の関係法人の概況
	１名称、資本金の額及び事業の内容
	２関係業務の概要
	３資本関係

	第３投資信託制度の概要
	第４参考情報
	第５その他

	監査報告書

