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22,078 Borr Drilling Ltd. 141,079 0.13
62, 282 DHT Holdings, Inc. 601, 021 0.54
25,618 Golar LNG Ltd. 553, 477 0.50
21,982 James River Group Holdings Ltd. 190, 584 0.17
38, 389 Teekay Corp. 264, 884 0.24
1,751,045 1.58
T332
7,929 Pagseguro Digital Ltd. Class A 79, 607 0.07
66, 345 StoneCo Ltd. Class A 1,022, 045 0.92
1,101, 652 0.99
hr5
69, 696 Aurinia Pharmaceuticals, Inc. 610, 537 0.55
14, 287 Teekay Tankers Ltd. Class A 699, 349 0.63
1,309, 886 1.18
FALTUR
23,816 Alkermes PLC 570, 631 0.52
1,949 Ardmore Shipping Corp. 26, 448 0.02
2,381 Mural Oncology PLC 8,762 0.01
605, 841 0.55
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7,334 Inmode Ltd. 173, 669 0.16
9,239 Protalix BioTherapeutics, 13, 304 0.01
5,273 Sapiens International Corp. NV 134, 040 0.12
321,013 0.29
£+
14,635 Costamare, Inc. 142, 106 0.13
13, 753 Scorpio Tankers, 733, 310 0. 66
875, 416 0.79
JILyT—
3,863 Golden Ocean Group Ltd. 35, 540 0.03
154, 992 Nordic American Tankers Ltd. 612, 993 0. 56
648, 533 0.59
NF<
30, 066 Banco Latinoamericano de Comercio Exterior SA Class E 737,218 0.67
JI)bkya
27,703 First BanCorp 418, 315 0.38
12, 286 OFG Bancorp 413, 301 0.37
831,616 0.75
24
2,722 Fabrinet 436, 908 0.39
KE
7,306 A10 Networks, Inc. 90, 521 0.08
14,069 AAON, Inc. 870, 379 0.79
1,863 AAR Corp. 129,013 0.12
14, 465 Academy Sports & Outdoors, 704, 735 0. 64
7,949 ACADIA Pharmaceuticals, 176, 309 0.16
7,070 ACI Worldwide, Inc. 189, 794 0.17
1,138 ACM Research, Inc. Class A 18, 936 0.02
1,031 Acushnet Holdings Corp. 57,818 0.05
21,127 Adient PLC 686, 839 0. 62
54,970 ADMA Biologics, 207, 787 0.19
6,277 Adtalem Global Education, 361, 806 0.33
21,183 Agiliti, Inc. 168, 405 0.15
5,907 Alarm. com Holdings, 323, 231 0.29
87,514 Alight, Inc. Class A 671, 232 0.61
45,542 Alignment Healthcare, 351, 584 0.32
1,019 Alkami Technology, 22,989 0.02
723 Allient, Inc. 18,776 0.02
1,055 Alpha Metallurgical Resources, 294, 356 0.27
3,195 Alpine Immune Sciences, 50, 321 0.05
1,065 Amalgamated Financial Corp. 22,290 0.02
8,170 A-Mark Precious Metals, 233,335 0.21
9,269 Ambac Financial Group, 137,089 0.12
65, 440 American Axle & Manufacturing Holdings, 466, 587 0.42
1, 261 American Eagle Outfitters, 23,871 0.02
835 American States Water Co. 66, 082 0.06
336 Amer ican Woodmark Corp. 24,222 0.02
10, 904 Ameris Bancorp 465, 601 0.42
997 AMN Healthcare Services, 66, 610 0.06
18,298 Amneal Pharmaceuticals, 717,035 0.07
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4,759 Amphastar Pharmaceuticals, Inc. 270, 549 0.24
4, 851 Amplitude, Inc. Class A 51,130 0.05
6, 582 AnaptysBio, Inc. 93,728 0.08
12,563 Anywhere Real Estate, Inc. 67, 840 0.06
1,922 Apogee Therapeutics, Inc. 34,788 0.03
2,555 Appfolio, Inc. Class A 482, 384 0.44
154 Applied Industrial Technologies, Inc. 24, 269 0.02
268 ArcBest Corp. 31,179 0.03
2,828 ArcelIx, Inc. 145, 684 0.13
1,321 Arcosa, Inc. 542, 271 0.49
2,531 Arcturus Therapeutics Holdings, Inc. 62, 743 0.06
9,102 Arcus Biosciences, Inc. 135, 984 0.12
10, 960 Artivion, Inc. 192,019 0.17
1,901 Asana, Inc. Class A 40, 891 0.04
12,935 Assertio Holdings, Inc. 14,099 0.01
14,323 ATI, Inc. 621, 045 0.56
6, 896 Atkore, Inc. 886, 067 0.80
12,398 Atmus Filtration Technologies, Inc. 270, 896 0.24
6, 328 AtriCure, Inc. 212,937 0.19
5,203 Axcelis Technologies, Inc. 648, 346 0.58
5171 Axos Financial, Inc. 202, 317 0.18
9,373 B&G Foods, Inc. 87,169 0.08
5,016 Badger Meter, Inc. 7317, 051 0.66
4, 882 BancFirst Corp. 420, 780 0.38
11,133 Bancorp, Inc. 438, 752 0. 40
900 Bandwidth, Inc. Class A 10,071 0.01
9,924 BankUnited, Inc. 274,002 0.25
4,807 Beazer Homes USA, Inc. 126, 568 0.11
4,319 Belden, Inc. 287,127 0.26
1,451 Benchmark Electronics, Inc. 36, 304 0.03
193 Biglari Holdings, Inc. Class B 217,871 0.03
12, 754 BioCryst Pharmaceuticals, Inc. 71,677 0.06
7,518 Biohaven Ltd. 251,778 0.23
15, 051 Black Hills Corp. 768, 805 0.69
803 Boise Cascade Co. 85,937 0.08
5,887 Braze, Inc. Class A 322,549 0.29
3,177 Bridgebio Pharma, Inc. 91,911 0.08
39, 851 Brookdale Senior Living, Inc. 210, 413 0.19
1,680 BRP Group, Inc. Class A 29, 602 0.03
48,328 Bumble, Inc. Class A 691, 332 0. 62
897 C3.ai, Inc. Class A 26, 731 0.02
5,832 Capital City Bank Group, Inc. 158, 572 0.14
17, 695 CarParts. com, Inc. 55, 208 0.05
12,482 Carpenter Technology Corp. 873, 241 0.79
20, 290 Cars. com, Inc. 381, 655 0.34
6, 355 Carvana Co. 199, 865 0.18
29, 331 Cato Corp. Class A 202, 384 0.18
13,725 CBIZ, Inc. 789, 736 0.71
11,097 Central Pacific Financial Corp. 195, 529 0.18
2,278 ChampionX Corp. 68, 249 0.06
2,012 Chart Industries, Inc. 257, 898 0.23
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3,984 Cheesecake Factory, Inc. 126,014 0.11
14, 453 Chuy’s Holdings, Inc. 508, 601 0. 46
10, 925 Cinemark Holdings, Inc. 158, 959 0.14
521 City Holding Co. 50, 334 0.05
2,154 Civista Bancshares, Inc. 33,258 0.03
27,532 Cleanspark, Inc. 176, 893 0.16
38, 186 Clear Secure, Inc. Class A 813, 362 0.73
13,307 CNO Financial Group, Inc. 351, 837 0.32
265 Coca-Cola Consolidated, Inc. 192, 067 0.17
48, 339 Coeur Mining, Inc. 145,017 0.13
3,412 Cogent Biosciences, Inc. 26,102 0.02
33,803 Coherus Biosciences, Inc. 76, 395 0.07
890 Cohu, Inc. 28,720 0.03
1,425 Collegium Pharmaceutical, Inc. 36, 651 0.03
2,749 Comfort Systems USA, Inc. 525, 856 0.47
307 Community Trust Bancorp, Inc. 12,403 0.01
1,408 CommVault Systems, Inc. 102, 897 0.09
1,437 CONMED Corp. 153, 069 0.14
43,319 Coursera, Inc. 861, 832 0.78
18,903 Crawford & Co. Class A 211, 336 0.19
24,578 CVB Financial Corp. 445, 845 0.40
3,882 CVR Energy, Inc. 125, 893 0.11
254 Daily Journal Corp. 81, 564 0.07
4,691 Day One Biopharmaceuticals, Inc. 55, 448 0.05
20, 415 Deciphera Pharmaceuticals, Inc. 257,433 0.23
6,907 Deluxe Corp. 125, 569 0.1
3,517 DigitalOcean Holdings, Inc. 107, 550 0.10
353 Dillards, Inc. Class A 123, 257 0.11
2,267 DMC Global, Inc. 36, 340 0.03
3,343 Dorman Products, Inc. 241, 665 0.22
5,286 Douglas Dynamics, Inc. 144, 044 0.13
20, 854 Douglas Elliman, Inc. 39,414 0.04
2,499 Dream Finders Homes, Inc. Class A 60, 801 0.05
8,050 Dril-Quip, Inc. 183, 379 0.17
4,072 Duolingo, Inc. 884, 642 0.80
1,920 Dycom Industries, Inc. 193, 824 0.17
4,498 Eagle Pharmaceuticals, Inc. 26,538 0.02
15, 714 Eastman Kodak Co. 59, 085 0.05
7,021 Ebix, Inc. 30, 471 0.03
22,247 Embecta Corp. 404, 228 0.36
4,479 Emergent BioSolutions, Inc. 9,675 0.01
17,190 Employers Holdings, Inc. 650, 813 0.59
5, 366 Enanta Pharmaceuticals, Inc. 52, 801 0.05
4,386 Encore Wire Corp. 814,612 0.73
1,382 Energy Fuels, Inc. 10, 752 0.01
22,847 Ennis, Inc. 485, 499 0.44
1,978 Enovix Corp. 22,173 0.02
5,039 ePlus, Inc. 316, 399 0.29
11,582 Equitrans Midstream Corp. 108, 929 0.10
4,654 Erasca, Inc. 8,284 0.01
383 Esquire Financial Holdings, Inc. 17,978 0.02
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8,982 Essent Group Ltd. 432,034 0.39
27,499 Eventbrite, Inc. Class A 191,118 0.17
3, 791 Everbridge, Inc. 717,753 0.07
934 EverCommerce, Inc. 8,742 0.01
24,634 Everi Holdings, Inc. 261, 367 0.24
15, 866 EW Scripps Co. Class A 117, 567 0.1
5,035 Excelerate Energy, Inc. GClass A 84, 437 0.08
29, 336 ExIService Holdings, Inc. 826, 688 0.75
10, 244 Expensify, Inc. Class A 24,278 0.02
1,188 Exponent, Inc. 90, 389 0.08
23, 161 Fastly, Inc. Class A 406, 244 0.37
6,539 Financial Institutions, Inc. 117,375 0.11
1,240 First Bancorp, Inc. 29, 760 0.03
11,070 First Commonwealth Financial Corp. 149, 666 0.13
13, 744 First Financial Bankshares, Inc. 365, 453 0.33
4,226 Fluor Corp. 160, 461 0.14
7,477 Forestar Group, Inc. 229, 843 0.21
9,397 FormFactor, Inc. 353, 233 0.32
2,129 Franklin Covey Co. 82,988 0.07
9, 404 Franklin Electric Co., Inc. 829, 057 0.75
7,905 Frontdoor, Inc. 271,379 0.24
998 FRP Holdings, Inc. 56, 397 0.05
5,234 FTAI Aviation Ltd. 214, 646 0.19
59, 198 FTC Solar, Inc. 41,971 0.04
33,614 fuboTV, Inc. 107, 229 0.10
18,528 Funko, Inc. Class A 122, 841 0.11
8,721 Generation Bio Co. 10, 378 0.01
14,389 Genworth Financial, Inc. Class A 83, 456 0.08
7,047 G-I11 Apparel Group Ltd. 201,192 0.18
3,008 Glacier Bancorp, Inc. 102, 874 0.09
63, 089 Goodyear Tire & Rubber Co. 881, 353 0.80
8,214 Goosehead Insurance, Inc. Class A 601,018 0.54
3, 640 Gorman-Rupp Co. 115, 679 0.10
6,083 Green Brick Partners, Inc. 286, 692 0.26
21,254 Grindr, Inc. 143, 890 0.13
891 Group 1 Automotive, Inc. 249, 640 0.23
3,211 H&E Equipment Services, Inc. 141, 445 0.13
22,519 Halozyme Therapeutics, Inc. 872,611 0.79
5,663 Hancock Whitney Corp. 233,712 0.21
19, 811 Hanmi Financial Corp. 328, 268 0.30
451 Hawkins, Inc. 27,592 0.02
7,653 Haynes International, Inc. 380, 048 0.34
8, 494 Health Catalyst, Inc. 61, 751 0.06
19, 600 Healthcare Services Group, Inc. 188, 748 0.17
12, 381 HealthEquity, Inc. 825, 813 0.75
3,157 Heartland Financial USA, Inc. 98,719 0.09
266 Helen of Troy Ltd. 217,547 0.02

8, 265 Helix Energy Solutions Group, Inc. 78, 435 0.07
3,543 Helmerich & Payne, Inc. 131,729 0.12
37,240 Herbalife Ltd. 479, 651 0.43
1,753 Herc Holdings, Inc. 217,968 0.20
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20,084 Heritage Financial Corp. 356, 893 0.32
62, 711 Hims & Hers Health, Inc. 555, 619 0.50
2,942 Home Bancorp, Inc. 107, 001 0.10
4,022 HomeTrust Bancshares, Inc. 95, 442 0.09
362 Hovnanian Enterprises, Inc. Class A 31,780 0.03
8,309 I3 Verticals, Inc. Class A 166, 845 0.15
1,415 IBEX Holdings Ltd. 25,159 0.02
6, 062 IES Holdings, Inc. 424,279 0.38
4,524 Independent Bank Corp. 98, 487 0.09
8, 730 Information Services Group, Inc. 37,103 0.03
7,061 Innospec, Inc. 743,100 0.67
25,563 Instructure Holdings, Inc. 677,419 0.61
396 Intapp, Inc. 15,018 0.01
206 Integer Holdings Corp. 17, 640 0.02
1,547 Inter Parfums, Inc. 190, 049 0.17
9, 861 International Bancshares Corp. 445, 816 0.40
10, 338 International Game Technology PLC 271, 889 0.25
8,014 International Seaways, Inc. 354, 620 0.32
984 inTEST Corp. 13,087 0.01

6, 891 Intra—Cellular Therapies, Inc. 413,942 0.37
19, 257 Iovance Biotherapeutics, Inc. 115, 927 0.10
1,968 iRadimed Corp. 82,991 0.07
6, 862 Ironwood Pharmaceuticals, Inc. 67, 659 0.06
13, 625 iTeos Therapeutics, Inc. 131, 209 0.12
335 Itron, Inc. 22,123 0.02
2,535 J & J Snack Foods Corp. 414, 219 0.37
1,958 Jack in the Box, Inc. 137,197 0.12
24,066 Joint Corp. 216, 594 0.20
7, 601 KalVista Pharmaceuticals, Inc. 64, 609 0.06
23,963 Kiniksa Pharmaceuticals Ltd. Class A 385, 565 0.35
10, 224 Kodiak Gas Services, Inc. 183,316 0.17
20, 604 Kodiak Sciences, Inc. 49, 862 0.04
53,743 Kosmos Energy Ltd. 372, 439 0.34
2,460 Kratos Defense & Security Solutions, Inc. 46,519 0.04
1,129 Kymera Therapeutics, Inc. 23,009 0.02
3,381 Lands’ End, Inc. 23,667 0.02
9,049 Laureate Education, Inc. 119,130 0.11
658 LCI Industries 71, 696 0.06
5,539 LGI Homes, Inc. 655, 596 0.59
1,628 Liberty Latin America Ltd. Class A 11,217 0.01
24,052 Liberty Latin America Ltd. Class C 167, 041 0.15
3,590 LiveRamp Holdings, Inc. 118,614 0.11
8,227 M/1 Homes, Inc. 859, 721 0.78
33, 405 Macatawa Bank Corp. 328, 705 0.30
22,185 MacroGenics, Inc. 181,917 0.16
1,603 Madison Square Garden Entertainment Corp. 48,170 0.04
17,673 Magnolia 0il & Gas Corp. Class A 388, 806 0.35
870 Malibu Boats, Inc. Class A 38, 463 0.03
1,320 Manitowoc Co., Inc. 18, 744 0.02
105, 334 MannKind Corp. 376, 569 0.34
2,509 Marathon Digital Holdings, Inc. 30,723 0.03
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51,135 Margeta, Inc. Class A 324,963 0.29
15, 539 Marten Transport Ltd. 289, 492 0.26
34,086 Masterbrand, Inc. 453, 685 0.41
2,287 MasterCraft Boat Holdings, Inc. 46, 060 0.04
2,070 McGrath RentCorp 206, 772 0.19
716 MDC Holdings, Inc. 31,604 0.03
4,110 Merchants Bancorp 139, 370 0.13
4,871 Merit Medical Systems, Inc. 341,701 0.31
5, 464 Mesa Laboratories, Inc. 478, 646 0.43
658 MicroStrategy, Inc. Class A 327, 302 0.30
263 Miller Industries, Inc. 10, 428 0.01

6, 685 Minerals Technologies, Inc. 412, 665 0.37
4,425 Modine Manufacturing Co. 222,047 0.20
772 ModivCare, Inc. 28, 549 0.03
4,427 Moelis & Co. Class A 210, 105 0.19
2,546 Monarch Casino & Resort, Inc. 159, 227 0.14
229 Montrose Environmental Group, Inc. 7,147 0.01
28,027 MRC Global, Inc. 293,723 0.26
3,221 Myriad Genetics, Inc. 62, 584 0.06
4,356 Nabors Industries Ltd. 398,138 0.36
44,103 NanoString Technologies, Inc. 22,493 0.02
8,667 National Bank Holdings Corp. Class A 283, 671 0.26
8,663 National HealthCare Corp. 657, 002 0.59
3,302 Natural Grocers by Vitamin Cottage, Inc. 53,030 0.05
762 Nelnet, Inc. Class A 63,315 0.06
9,081 Nerdy, Inc. 23,701 0.02
20,114 NetScout Systems, Inc. 404, 895 0.37
11,390 Newmark Group, Inc. Class A 94, 309 0.09
10, 154 NEXTracker, Inc. Class A 403, 317 0.36
1,834 NMI Holdings, Inc. Class A 50, 233 0.05
4,176 Northeast Community Bancorp, Inc. 69, 530 0.06
3,963 Northwest Natural Holding Co. 143, 461 0.13
1,955 Northwest Pipe Co. 52,824 0.05
42,528 NOW, Inc. 424, 855 0.38
7,479 Nurix Therapeutics, Inc. 47,267 0.04
26, 449 0il States International, Inc. 188, 846 0.17
2,028 Olympic Steel, Inc. 113, 041 0.10
464 Omega Flex, Inc. 32,782 0.03
1,940 Omnicell, Inc. 66, 658 0.06
380 Onto Innovation, Inc. 53,702 0.05
7,572 Open Lending Corp. 48,082 0.04
1,646 Option Care Health, Inc. 49 331 0.04
908 Origin Bancorp, Inc. 29,528 0.03
2,857 Orion SA 66, 425 0.06
901 Owens & Minor, Inc. 17,425 0.02
6, 996 Oxford Industries, Inc. 636, 986 0.57
3, 480 Palomar Holdings, Inc. 203, 928 0.18
2,182 PAM Transportation Services, Inc. 38,076 0.03
12,950 Parsons Corp. 807, 303 0.73
8,016 Pathward Financial, Inc. 399, 277 0.36
196 Patrick Industries, Inc. 16, 003 0.01
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4,546 PBF Energy, Inc. Class A 206, 297 0.19
3,066 PC Connection, Inc. 183, 224 0.17
809 PCB Bancorp 12,742 0.01
8,931 PDF Solutions, Inc. 271,324 0.24
5,901 Pediatrix Medical Group, Inc. 50, 099 0.05
30, 504 Pennant Group, Inc. 425, 531 0.38
1,015 Perdoceo Education Corp. 17,732 0.02
1,892 Perficient, Inc. 115, 488 0.10
4,930 PetlIQ, Inc. 83,810 0.08
2,459 PGT Innovations, Inc. 71,975 0.07
22,156 Phibro Animal Health Corp. Class A 214, 470 0.19
739 Photronics, Inc. 15, 600 0.01
4,254 Phreesia, Inc. 66, 320 0.06
851 Piper Sandler Cos. 130, 671 0.12
4,446 PlayAGS, Inc. 34,056 0.03
29,208 PMV Pharmaceuticals, Inc. 68, 347 0.06
26,034 Portillo’s, Inc. Class A 409, 645 0.37
15, 883 Poseida Therapeutics, Inc. 41,931 0.04
6, 995 Powell Industries, Inc. 565, 056 0.51
13,148 Prestige Consumer Healthcare, Inc. 746, 149 0.67
49,967 Primo Water Corp. 711,030 0.64
13, 636 Primoris Services Corp. 401, 989 0.36
18, 054 ProFrac Holding Corp. Class A 147, 862 0.13
12, 245 Progyny, Inc. 420, 371 0.38
22,666 ProPetro Holding Corp. 213, 740 0.19
321 Proto Labs, Inc. 11,752 0.01
4,044 Provident Financial Services, Inc. 62,278 0.06
2,941 Pulmonx Corp. 32,439 0.03
10, 450 02 Holdings, Inc. 379, 231 0.34
597 Quaker Chemical Corp. 106, 224 0.10
4,899 Qualys, Inc. 896, 860 0. 81
536 Quanterix Corp. 12,762 0.01
1,959 QuinStreet, Inc. 24,958 0.02
19,470 Rackspace Technology, Inc. 25,895 0.02
7,338 Rambus, Inc. 507, 716 0.46
1,192 Rapid7, Inc. 65,012 0.06
3,126 Red Violet, Inc. 64,239 0.06
27,578 Redfin Corp. 194, 425 0.18
9,922 Regional Management Corp. 216, 597 0.20
7,660 REVOLUTION Medicines, Inc. 175, 950 0.16
45, 600 Rigel| Pharmaceuticals, Inc. 49, 932 0.05
7,618 Riot Platforms, Inc. 98, 653 0.09
7,763 Rocket Pharmaceuticals, Inc. 187, 787 0.17
1,781 Rocky Brands, Inc. 50, 206 0.05
31,924 RPC, Inc. 236, 557 0.21
4,951 Rush Enterprises, Inc. Class A 195,614 0.18
3,884 Ryerson Holding Corp. 118,190 0.11
3,424 Sabre Corp. 12,395 0.01
6, 844 Sana Biotechnology, Inc. 29,292 0.03
6,538 Sanmina Corp. 327,096 0.30
374 Seacoast Banking Corp. of Florida 8,729 0.01
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912 Seallor Id Entertainment, Inc. 44,734 0.04
20,135 Select Medical Holdings Corp. 453,038 0.41
2,907 Shake Shack, Inc. Class A 175, 292 0.16
2,359 Sierra Bancorp 44,066 0.04
2,703 SilverBow Resources, Inc. 89,199 0.08
639 SiTime Corp. 71,753 0.06
752 Six Flags Entertainment Corp. 18, 266 0.02
1,271 Sleep Number Corp. 12,100 0.01
1,469 SM Energy Co. 56, 771 0.05
16, 822 SolarWinds Corp. 193, 453 0.17
12, 663 Southside Bancshares, Inc. 347, 473 0.31
6,813 SpringWorks Therapeutics, Inc. 216, 994 0.20
4,217 SPS Commerce, Inc. 719, 420 0.65
1,895 Standex International Corp. 253, 949 0.23
8,474 Steelcase, Inc. Class A 103, 298 0.09
3,049 Sterling Infrastructure, Inc. 190, 502 0.17
963 Stewart Information Services Corp. 45,020 0.04
392 Stock Yards Bancorp, Inc. 17, 556 0.02
1,797 StoneX Group, Inc. 108, 808 0.10
7,333 Strategic Education, Inc. 651,170 0.59
2,183 Sturm Ruger & Co., Inc. 95, 856 0.09
25, 495 Summit Materials, Inc. Class A 886, 971 0.80
1,322 SunCoke Energy, Inc. 12,202 0.01
4,689 Super Micro Computer, Inc. 1, 333, 645 1.20
12,576 Surgery Partners, Inc. 409, 223 0.37
3,871 Surmodics, Inc. 128,014 0.12
54, 751 Sutro Biopharma, Inc. 154, 398 0.14
11,794 Tenable Holdings, Inc. 489, 923 0.44
2,916 Terex Corp. 145, 654 0.13
8,322 Texas Capital Bancshares, Inc. 460, 872 0.42
18,195 TG Therapeutics, Inc. 234,170 0.21
17,315 Thermon Group Holdings, Inc. 522,913 0.47
33, 236 Thoughtworks Holding, Inc. 128, 956 0.12
15,100 Thryv Holdings, Inc. 268, 025 0.24
3,900 Tidewater, Inc. 236, 067 0.21
279 Titan Machinery, Inc. 6, 596 0.01
6,235 Tredegar Corp. 29, 741 0.03
16, 267 Trinity Industries, Inc. 400, 656 0.36
14, 262 Triumph Group, Inc. 156, 026 0.14
12,627 TrustCo Bank Corp. 342,444 0.31
3,865 TTM Technologies, Inc. 56, 545 0.05
1,226 UFP Technologies, Inc. 210, 713 0.19
6, 681 UMB Financial Corp. 482, 435 0.44
43,370 Unisys Corp. 215, 549 0.19
9,333 Universal Insurance Holdings, Inc. 157,914 0.14
437 Universal Logistics Holdings, Inc. 10, 711 0.01
1,103 Upstart Holdings, Inc. 28,954 0.03
13, 220 Upwork, Inc. 187, 460 0.17
18, 484 Urban Outfitters, Inc. 657, 661 0.59
4,210 Utah Medical Products, Inc. 348, 588 0.31
22,152 Vanda Pharmaceuticals, Inc. 80,412 0.07
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17,667 Varex Imaging Corp. 334, 260 0.30
22,205 Varonis Systems, Inc. 925, 504 0.83
143 Vaxcyte, Inc. 7,410 0.01
9,666 Veracyte, Inc. 248, 706 0.22
17,385 Vericel Corp. 619, 601 0.56
2,337 Veritex Holdings, Inc. 44,847 0.04
2,375 Verve Therapeutics, Inc. 26,814 0.02
82,627 Viavi Solutions, Inc. 662, 669 0. 60
24,286 Viking Therapeutics, Inc. 299, 932 0.27
101, 419 Vimeo, Inc. 366, 123 0.33
8,710 Vishay Precision Group, Inc. 267,920 0.24
3,079 Vitesse Energy, Inc. 73, 896 0.07
17, 257 Wabash National Corp. 372,061 0.34
9,312 Warby Parker, Inc. Class A 97,962 0.09
621 Watts Water Technologies, Inc. Class A 119, 275 0.11
209 WD-40 Co. 50,072 0.05
1,808 Weis Markets, Inc. 109, 257 0.10
2,429 Weyco Group, Inc. 67,939 0.06
369 Winmark Corp. 159, 626 0.14
1,424 Wolverine World Wide, Inc. 64, 960 0.06
45,926 Xerox Holdings Corp. 641,127 0.58
735 XPEL, Inc. 33,443 0.03
8, 791 Xponential Fitness, Inc. Class A 119, 909 0.11
18, 697 Yext, Inc. 123, 400 0.11
26, 559 Y-mAbs Therapeutics, Inc. 179, 008 0.16
1,839 York Water Co. 69, 661 0.06
5,944 ZipRecruiter, Inc. Class A 80, 541 0.07
705 Zumiez, Inc. 13, 628 0.01
92,719, 789 83. 65
TEgEs WMEEME K KL 99, 239, 710) 101, 338,917 91.43
FEIERERET-T.712%
KE
1,148 Alexander’s, Inc. 212,104 0.19
6, 458 American Assets Trust, Inc. 128, 450 0.12
33,159 Arbor Realty Trust, Inc. 409, 182 0.37
7,545 ARMOUR Residential, Inc. 133, 848 0.12
17,074 BrightSpire Capital, Inc. 114, 396 0.10
2,540 Centerspace 136, 119 0.12
64,417 Chatham Lodging Trust 628, 710 0.57
88, 357 DiamondRock Hospitality Co. 736,014 0.66
16,198 Equity Commonwealth 302, 660 0.27
8,817 Four Corners Property Trust, Inc. 201,116 0.18
942 Independence Realty Trust, Inc. 12,736 0.01
25,630 Invesco Mortgage Capital, Inc. 205, 553 0.19
793 Kite Realty Group Trust 16, 502 0.02
8, 080 Ladder Capital Corp. 90, 738 0.08
3,096 LTC Properties, Inc. 100, 465 0.09
81,832 LXP Industrial Trust 714,393 0.65
6, 490 Macerich Co. 74, 246 0.07
7,615 NETSTREIT Corp. 115, 291 0.10
17,528 NexPoint Residential Trust, Inc. 533, 027 0.48
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999 Pebblebrook Hotel Trust 12,687 0.01
8,903 Pennant Group, Inc. 124,108 0.11
73,268 RLJ Lodging Trust 778, 839 0.70
9, 845 Ryman Hospitality Properties, Inc. 973,178 0.88
81,493 Service Properties Trust 578, 600 0.52
3,084 Tanger Factory Outlet Centers, Inc. 76, 853 0.07
7,052 Terreno Realty Corp. 398, 368 0.36
42,148 Two Harbors Investment Corp. 585,014 0.53
4,757 UMH Properties, Inc. 67,216 0.06
17,697 Uniti Group, Inc. 98, 041 0.09
8, 558, 454 1.72
TEEREERST EUGRIME K FL 9,473, 325) 8,558, 454 1.72
AROERBERIMEIFAICEHE I TV SEERFMISES EUSEM K KL 108, 713, 035) 109, 897, 371 99. 15
TVNT 1« TG £ < FHfiZE (USRI K KL 108, 713, 035) 109, 897, 371 99. 15
SE¥ER51—0. 00%
e AR T e AEPDE  gurasna o
X FL
1 Mini-Russell 2000 Index Futures 15/12/2023 B2 90, 775 1,149 0.00
SeELE I REERFIE 1,149 0.00
H&EHMlEE (BEEME K KJL 108, 713,035) 109, 898, 520 99. 15
ZOMEE - 8F 939, 601 0.85
BEXTEXR 110, 838, 121 100. 00
BABH D g EAma o)
FTUNT« TWEIE£BREESE (BEBRMA KX F)L 108,713, 035) 109, 897, 371 99.15
SeYIE S| REEFILE 1,149 0.00
TOMEE - 818 939, 601 0.85
BEFEX 110, 838, 121 100. 00
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d— ) Ry Py I ATy X E—x ) ——d— )R Rvr Py 7 AUSS$S VXY R
YT X e T7 U R (TANLT VU RE) X, GSEY I T —H « AT T7V— CKE/NKR) Aa—2
(BB~ TVHY) /Ba—R (BFE~yTVRL) DEENRLETHHNEREEFCIESTT, 20254 2
HI0HEES CATAREREEORNZ ZHER L EF £, 2B, 2L 0ONEIT, YHEREEEIE
KEDOETDI T AEELTEARTT,

BEEBRMNEDCERNR (2023F12A31812# T LI (B : K FL)

#H
% & RA R HREN 79, 458, 622
BEBHRITHRN 1,331, 844
REER 1,795,618
BR 5T EREN 2,811,628
ZEEMBHRITHRN 894, 982
EPIREREMN 57,139
ZDithER 4,936, 236
EREEH 91, 286, 069
& &R HRENER 258 (8, 856, 966)
ERERAEG 82,429,103
BREFMEEZAM (2023512831 HIRE)
&\ HARET R BEEAA/ANE B aanEGl
NEOLBBERIMEIFAIC LGS L CERMHAHHT]E Sh TV A RELA W%
#fE
28,000, 000 Banco Santander SA 5.807% 30/06/2024 28, 000, 765 0.07
43,052, 000 Santander UK Plc 5.963% 13/03/2024 42,900, 728 0.11
28,713, 000 UBS AG/London 5.779% 09/02/2024 28,716, 201 0.08
HEEE 99, 617, 694 0.26
EfE
18,020, 000 Federal Home Loan Bank Discount Notes 4.940% 25/10/2024 17,307, 344 0.05
18, 020, 000 Federal Home Loan Bank Discount Notes 4.935% 31/10/2024 17,293,138 0.05
368, 745, 000 Federal Home Loan Banks 5.340% 23/04/2024 368, 663, 116 0.96
212, 400, 000 Federal Home Loan Banks 5.540% 24/04/2024 212,223, 264 0.56
211, 240, 000 Federal Home Loan Banks 5.330% 26/04/2024 211,124, 819 0.55
451, 420, 000 Federal Home Loan Banks 5.300% 17/05/2024 451, 322, 259 1.18
660, 820, 000 Federal Home Loan Banks 5.350% 20/05/2024 660, 269, 378 1.73
216, 280, 000 Federal Home Loan Banks 5.370% 21/05/2024 216, 274, 005 0.57
216, 935, 000 Federal Home Loan Banks 5.300% 22/05/2024 216, 798, 858 0.57
84,010, 000 Federal Home Loan Banks 5.360% 11/06/2024 83,907, 176 0.22
52,510, 000 Federal Home Loan Banks 5.375% 11/06/2024 52,463, 713 0.14
119, 400, 000 Federal Home Loan Banks 5.490% 15/07/2024 119, 358, 855 0.31
119, 830, 000 Federal Home Loan Banks 5.520% 15/07/2024 119,790, 174 0.31
53, 893, 000 Federal Home Loan Mortgage Corp 5.400% 11/06/2024 53, 825, 932 0.14
53, 893, 000 Federal Home Loan Mortgage Corp 5.380% 12/06/2024 53, 827, 587 0.14
94, 678, 500 United States Treasury Bill 5.280% 02/01/2024 94, 651, 786 0.25
699, 120, 500 United States Treasury Bill 5.285% 09/01/2024 698, 336, 604 1.83
795, 492, 300 United States Treasury Bill 5.278% 25/01/2024 792, 644, 334 2.08
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1,044, 806, 600 United States Treasury Bill 5.270% 01/02/2024 1,040, 130, 432 2.72
144,744, 300 United States Treasury Bill 5.316% 13/02/2024 143, 852, 928 0.38
59,011, 500 United States Treasury Bill 5.270% 20/02/2024 58, 607, 042 0.15
56, 275, 100 United States Treasury Bill 5.326% 21/02/2024 55, 807, 192 0.15
3,391, 000 United States Treasury Bill 5.290% 21/03/2024 3, 352, 366 0.01

13, 295, 900 United States Treasury Bill 5.225% 02/04/2024 13,120, 839 0.03
122, 404, 100 United States Treasury Bill 5.340% 04/04/2024 120, 759, 805 0.32
12,051, 000 United States Treasury Bill 5.237% 09/04/2024 11, 880, 543 0.03
1,564, 300 United States Treasury Bill 5.215% 16/04/2024 1,540, 537 0.00

18, 901, 200 United States Treasury Bill 5.212% 23/04/2024 18,595, 519 0.05
13, 508, 800 United States Treasury Bill 5.157% 30/04/2024 13, 276, 048 0.03
33, 845, 500 United States Treasury Bill 5.337% 02/05/2024 33,258, 819 0.09
38, 720, 600 United States Treasury Bill 5.254% 09/05/2024 38,013,212 0.10
43,554,100 United States Treasury Bill 5.270% 16/05/2024 42,719, 005 0.11
441,195, 700 United States Treasury Bill 5.231% 23/05/2024 432, 320, 603 1.13
181, 265, 800 United States Treasury Bill 5.080% 27/06/2024 176, 771, 063 0.46
540, 180, 000 United States Treasury Bill 4.595% 26/12/2024 515, 744, 601 1.35
10, 899, 200 United States Treasury Floating Rate Note 5.355% 31/07/2024 10, 892, 400 0.03
31,878, 200 United States Treasury Note/Bond 5.115% 31/08/2024 31,225, 693 0.08
35,719, 200 United States Treasury Note/Bond 5.314% 31/08/2024 35, 296, 430 0.09
18, 060, 100 United States Treasury Note/Bond 4.983% 15/11/2024 17, 428, 702 0.05
68, 946, 700 United States Treasury Note/Bond 5.023% 15/11/2024 67,403,479 0.18
24,514, 400 United States Treasury Note/Bond 4.847% 30/11/2024 23,917,819 0.06
21,095, 300 United States Treasury Note/Bond 4.913% 15/12/2024 20, 342, 956 0.05
84,118, 400 United States Treasury Note/Bond 4.913% 31/12/2024 81,638, 834 0.21
7,031,700 United States Treasury Note/Bond 4.929% 31/12/2024 6, 858, 483 0.02
258, 009, 100 United States Treasury Note/Bond 5.045% 31/12/2024 256, 641, 814 0.67
EEEE 7,711, 479, 506 20.19
AROEREAIEIAICEED L IRHHLTHETREI Sh TV EBEEEMAS & 7,811,097, 200 20. 45

AROEBERDGIFIC LSS U CRRHHITETHE Sh TV AU DFEE A EEES
REMTEERE

149, 536, 000 Banco Santander SA 5.590% 19/01/2024 149, 559, 651 0.39
202, 208, 000 Banco Santander SA 5.880% 05/03/2024 202, 336, 997 0.53
99, 592, 000 Banco Santander SA 5.750% 27/11/2024 100, 056, 461 0.26
219, 545, 000 Bank of America NA 5. 740% 09/02/2024 219, 585, 879 0.57
80, 822, 000 Bank of America NA 5.850% 28/02/2024 80, 862, 127 0.21
148, 166, 000 Bank of America NA 5.820% 25/03/2024 148, 282, 264 0.39
12, 375, 000 Bank of America NA 5.906% 12/04/2024 12, 390, 065 0.03
103, 056, 000 Bank of America NA 5.860% 29/07/2024 103, 152, 550 0.27
164, 751, 000 BNP Par ibas 5.750% 27/11/2024 165, 485, 934 0.43
92, 200, 000 Citibank NA 5.630% 01/03/2024 92,197,947 0.24
262, 900, 000 Citibank NA 5.780% 07/03/2024 262, 969, 261 0.69

4,700, 000 Collateralized Commercial Paper 11 Co LLC 5.739% 01/07/2024 4,704, 896 0.01
322, 963, 000 Credit Agricole CIB 5.800% 28/03/2024 323, 172, 551 0.85
166, 482, 000 Credit Agricole CIB 5.800% 09/04/2024 166, 621, 893 0.44
94, 000, 000 FUJIFILM Holdings Corp 5.589% 04/01/2024 93, 941, 346 0.25
105, 100, 000 HSBC Bank Plc 5.530% 05/03/2024 105, 112, 273 0.28
34,333, 000 Korea Development Bank 5.800% 30/01/2024 34,337,702 0.09

8, 586, 000 Lloyds Bank Corporate Markets Plc 5.880% 20/02/2024 8, 589, 391 0.02
113, 000, 000 Mitsubishi UFJ Trust & Banking Corp 5.642% 12/01/2024 112,783, 237 0.30
96, 000, 000 Mizuho Bank Ltd 5.642% 05/01/2024 95, 924, 038 0.25
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30, 000, 000 Mizuho Bank Ltd 5.676% 24/01/2024 29, 887, 213 0.08
312, 000, 000 Mizuho Bank Ltd 5.591% 27/02/2024 309, 224, 523 0.81
290, 000, 000 Mizuho Bank Ltd 5.497% 04/03/2024 287, 335, 147 0.75
157, 790, 000 Mizuho Bank Ltd 5.730% 15/05/2024 157,905, 816 0.41
85, 362, 000 MUFG Bank Ltd 5.500% 28/03/2024 85, 362, 000 0.22
163, 000, 000 MUFG Bank Ltd 5.750% 14/05/2024 163,113,997 0.43
75, 201, 000 MUFG Bank Ltd 5.430% 15/07/2024 75, 207, 936 0.20
89,777, 000 MUFG Bank Ltd 5.410% 17/07/2024 89, 777, 000 0.24
6,592, 000 Sumitomo Mitsui Banking Corp 5.870% 09/01/2024 6,592, 391 0.02
119, 465, 000 Toronto-Dominion Bank/The 5.910% 28/02/2024 119,537,718 0.31
161, 195, 000 Toronto-Dominion Bank/The 5.510% 15/03/2024 161, 200, 906 0.42
44,166, 000 Toronto-Dominion Bank/The 5.870% 09/05/2024 44,208, 416 0.12
194, 138, 000 Wells Fargo Bank NA 5.890% 05/08/2024 194, 338, 791 0.51
12, 204, 000 Wells Fargo Bank NA 6.000% 06/11/2024 12,221,141 0.03
EENTESES 4,217,979, 458 11.05
av—I %)L - R—/8—

32,126, 000 Albion Capital LLC 5.350% 02/01/2024 32,116, 451 0.08
56, 908, 000 Albion Capital LLC 5.600% 22/01/2024 56, 713, 524 0.15
62, 221, 000 Albion Capital LLC 5.647% 05/02/2024 61, 880, 068 0.16
20, 780, 000 Albion Capital LLC 5.600% 21/02/2024 20, 615, 695 0.05
107, 769, 000 Antalis 5.680% 01/02/2024 107, 239,518 0.28
49,012, 000 Antalis 5.680% 02/02/2024 48,760, 293 0.13
32,233,000 Atlantic Asset Securitisation LLC 5.603% 30/01/2024 32,084, 408 0.08
61, 900, 000 Banco Santander SA 5.740% 01/04/2024 61, 020, 551 0.16
197,179, 000 Bank of Montreal 5.920% 14/02/2024 197, 258, 242 0.52
2,721,000 Bank of Nova Scotia 5.781% 13/02/2024 2,721, 660 0.01
17, 590, 000 Bank of Nova Scotia 5.621% 21/02/2024 17,593, 790 0.05
45,151, 000 Bank of Nova Scotia 5.870% 25/07/2024 45,190, 084 0.12
32,000, 000 Barclays Bank Plc 5.630% 11/03/2024 31, 656, 986 0.08
89, 359, 000 Bedford Row Funding Corp 5.820% 22/01/2024 89, 370, 426 0.23
79, 385, 000 BNP Par ibas 5.840% 08/07/2024 79, 466, 979 0.21
32,022, 000 Brighthouse Financial Short Term Funding LLC 5.430% 05/09/2024 30, 876, 705 0.08
150, 451, 000 Caisse D' Amortissement De La Dette Sociale 5.545% 13/02/2024 149, 449, 186 0.39
33,599, 000 Collateralized Commercial Paper 11 Co LLC 5.750% 03/06/2024 33, 629, 665 0.09
82,518, 000 Collateralized Commercial Paper 11 Co LLC 5.970% 03/06/2024 82,651, 648 0.22
4,983, 000 Collateralized Commercial Paper 11 Co LLC 5.754% 05/06/2024 4,990,119 0.01
93, 782, 000 Collateralized Commercial Paper 11 Co LLC 6.030% 01/07/2024 93, 981, 361 0.25
67,891, 000 Collateralized Commercial Paper 11 Co LLC 5.680% 09/07/2024 67,942, 161 0.18
268, 548, 000 Collateralized Commercial Paper 11 Co LLC 5.800% 23/07/2024 268, 553, 932 0.70
193, 152, 000 Credit Agricole CIB 5.740% 08/02/2024 193, 213, 884 0.51
79, 449, 000 Deutsche Bank AG/New York 5.700% 12/03/2024 79, 473, 007 0.21
60, 667, 000 Dexia Credit Local 5.395% 02/05/2024 59, 543, 818 0.16
25,000, 000 Equitable Short Term Funding LLC 5.610% 08/03/2024 24,742, 331 0.07
61, 950, 000 Fms Wertmanagement 5.340% 17/01/2024 61,799, 171 0.16
128, 485, 000 Fms Wertmanagement 5.340% 22/01/2024 128, 090, 378 0.34
55, 381, 000 Gotham Funding Corporation 5.607% 05/02/2024 55,075,513 0.14
97, 282, 000 Gotham Funding Corporation 5.650% 15/02/2024 96, 596, 328 0.25
153, 562, 000 Gotham Funding Corporation 5.600% 21/02/2024 152, 343, 220 0.40
73, 240, 000 Gotham Funding Corporation 5.550% 20/03/2024 72,328, 694 0.19
170, 000, 000 Great Bear Funding LLC 5.330% 02/01/2024 169, 949, 661 0.45
167, 000, 000 Great Bear Funding LLC 5.340% 03/01/2024 166, 925, 685 0.44
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42,581, 000 GTA Funding LLC 5.510% 19/01/2024 42, 455, 846 0.11
40, 000, 000 GTA Funding LLC 5.570% 31/01/2024 39, 810, 621 0.10
50, 000, 000 GTA Funding LLC 5.550% 12/03/2024 49, 455, 867 0.13
57,772,000 ING (U.S.) Funding LLC 5.750% 16/02/2024 57, 783, 201 0.15
57,005, 000 ING (U.S.) Funding LLC 5.660% 01/04/2024 56, 199, 165 0.15
256, 027, 000 Tonic Capital III Trust 5.480% 18/01/2024 255, 408, 011 0.67
236, 783, 000 lIonic Capital III Trust 4.443% 01/02/2024 235, 959, 144 0.62
115, 921, 000 J.P. Morgan Securities LLC 5.970% 15/04/2024 116, 050, 021 0.30
9,318,000 J.P. Morgan Securities LLC 5.779% 06/06/2024 9,334, 165 0.02
75, 535, 000 J.P. Morgan Securities LLC 6.040% 07/06/2024 75, 652, 805 0.20
70, 516, 000 J.P. Morgan Securities LLC 6.000% 21/10/2024 70, 593, 735 0.19
28, 280, 000 J.P. Morgan Securities Plc 5.610% 09/02/2024 28,103, 278 0.07
105, 246, 000 J.P. Morgan Securities Plc 5.600% 22/02/2024 104, 389, 671 0.27
400, 000, 000 KfW Development Bank 5.383% 04/01/2024 399, 771, 624 1.05
220, 000, 000 Kingdom of Sweden 5.461% 09/02/2024 218, 450, 650 0.57
81, 500, 000 Korea Development Bank 5.590% 05/01/2024 81,437,533 0.21
97, 650, 000 LA Fayette Asset Securitisation LLC 5.600% 01/02/2024 97,173,702 0.25
50, 000, 000 LA Fayette Asset Securitisation LLC 5.570% 05/02/2024 49,725, 635 0.13
69, 222, 000 LA Fayette Asset Securitisation LLC 5.430% 26/04/2024 67,988, 889 0.18
72, 053, 000 Liberty Street Funding LLC 5. 440% 15/03/2024 T, 222, 815 0.19
70, 288, 000 Liberty Street Funding LLC 5. 440% 19/03/2024 69, 425, 145 0.18
129, 264, 000 Liberty Street Funding LLC 5. 440% 20/03/2024 127, 657, 760 0.33
72,150, 000 Lloyds Bank Corporate Markets Plc 5.950% 24/07/2024 72, 345, 467 0.19
38, 478, 000 LMA SA 5.620% 12/01/2024 38, 405, 958 0.10
98, 010, 000 LMA SA 5.580% 17/01/2024 97, 753, 502 0.26
31,352, 000 LMA SA 5.580% 31/01/2024 31,202, 253 0.08
29, 308, 000 LMA SA 5.580% 01/02/2024 29, 163, 641 0.08
15, 210, 000 LMA SA 5.650% 21/02/2024 15, 088, 724 0.04
28, 886, 000 LMA SA 5.620% 22/02/2024 28, 651, 251 0.08
15,612, 000 Manhattan Asset Funding Company LLC 5.580% 16/01/2024 15,573, 750 0.04
28,367, 000 Manhattan Asset Funding Company LLC 5.600% 21/02/2024 28,142,023 0.07
100, 000, 000 Matchpoint Finance Plc 5.770% 05/04/2024 100, 032, 941 0.26
76, 430, 000 Matchpoint Finance Plc 5.790% 08/05/2024 76, 453, 421 0.20
18, 175, 000 Matchpoint Finance Plc 5.560% 28/05/2024 17, 769, 366 0.05
65, 317, 000 Mitsubishi UFJ Trust & Banking Corp 5.610% 05/02/2024 64,954, 774 0.17
79, 000, 000 Mitsubishi UFJ Trust & Banking Corp 5.618% 27/02/2024 78, 288, 201 0.21
7, 506, 000 Mitsubishi UFJ Trust & Banking Corp 5.870% 01/05/2024 7,511, 806 0.02
29, 875, 000 Mitsubishi UFJ Trust & Banking Corp 5.950% 13/08/2024 29,912, 604 0.08
32,000, 000 Mitsubishi UFJ Trust & Banking Corp 5.820% 11/10/2024 31,995, 109 0.08
55, 270, 000 Mizuho Bank Ltd 5.620% 09/01/2024 55,193, 249 0.14
400, 000, 000 Mizuho Bank Ltd 5.474% 22/01/2024 398, 661, 900 1.04
72, 000, 000 Mizuho Bank Ltd 5.596% 12/02/2024 71,518, 780 0.19
200, 000, 000 Mizuho Bank Ltd 5.596% 12/02/2024 198, 329, 806 0.52
80, 255, 000 Mizuho Bank Ltd 5.655% 15/02/2024 79, 697, 863 0.21
126, 694, 000 Mizuho Bank Ltd 5.800% 03/05/2024 126, 797, 656 0.33
168, 348, 000 MUFG Bank Ltd 5.740% 12/02/2024 168, 373, 082 0.44
160, 602, 000 MUFG Bank Ltd 5.820% 06/05/2024 160, 749, 164 0.42
90, 539, 000 Regency Markets No. 1 LLC 5.400% 19/01/2024 90, 280, 964 0.24
31,197,000 Ridgefield Funding Co LLC 5.570% 20/05/2024 30, 533, 037 0.08
209, 575, 000 Royal Bank of Canada 5.470% 28/02/2024 207, 725, 289 0. 54
14, 650, 000 Royal Bank of Canada 6.042% 08/07/2024 14,671,310 0.04
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56, 000, 000 Royal Bank of Canada 5.960% 04/11/2024 56, 078, 583 0.15
39, 000, 000 Salisbury Receivables Company LLC 5.880% 03/01/2024 39, 000, 493 0.10
72,188, 000 Salisbury Receivables Company LLC 5.500% 25/01/2024 71,912, 287 0.19
196, 465, 000 Salisbury Receivables Company LLC 5.580% 12/02/2024 195, 190, 593 0.51
38, 332, 000 Salisbury Receivables Company LLC 5.610% 14/02/2024 38,071, 787 0.10
50, 000, 000 Salisbury Receivables Company LLC 5.470% 07/03/2024 49,497,934 0.13
25, 000, 000 Salisbury Receivables Company LLC 5.450% 12/03/2024 24,730, 233 0.06
40, 000, 000 Salisbury Receivables Company LLC 5.440% 18/03/2024 39, 520, 296 0.10
73, 567, 000 Santander UK Plc 5.620% 01/02/2024 73, 207, 558 0.19
27,431,000 Sheffield Receivables Co LLC 5.580% 06/02/2024 21,274,812 0.07
85, 176, 000 Sheffield Receivables Co LLC 5.560% 14/02/2024 84,586, 159 0.22
69, 812, 000 Starbird Funding Corp 5.610% 13/02/2024 69, 343, 792 0.18
66, 214, 000 Starbird Funding Corp 5.590% 16/02/2024 65, 733, 201 0.17
57,194, 000 Starbird Funding Corp 5.570% 10/05/2024 56, 063, 418 0.15
194, 028, 000 Sumitomo Mitsui Banking Corp 5.740% 07/02/2024 194, 064, 386 0.51
157, 633, 000 The State of the Netherlands 5.380% 19/01/2024 157, 236, 563 0.41
300, 000, 000 Toronto-Dominion Bank/The 5.480% 01/04/2024 295, 748, 223 0.77
83, 868, 000 Toronto-Dominion Bank/The 5.280% 10/12/2024 79, 881, 600 0.21
60, 683, 000 Toronto-Dominion Bank/The 5.050% 12/12/2024 57,783,782 0.15
171,182, 000 UBS AG 5.720% 04/03/2024 169, 526, 078 0.44
116, 498, 000 UBS AG 5.650% 13/05/2024 114,122,115 0.30
54,713,000 UBS AG 5.685% 01/07/2024 53,219, 878 0.14
156, 586, 000 UBS AG 5.350% 04/12/2024 149, 258, 228 0.39
151, 352, 000 Victory Receivables Corp 5.620% 09/02/2024 150, 412,013 0.39
226, 656, 000 Victory Receivables Corp 5.640% 14/02/2024 225,093, 191 0.59
25,148, 000 Victory Receivables Corp 5.650% 15/02/2024 24,970, 750 0.07
35, 406, 000 Wells Fargo Bank NA 6.000% 13/11/2024 35, 454, 627 0.09
158, 200, 000 Wells Fargo Bank NA 5.720% 19/11/2024 158, 923, 428 0.42
86, 624, 000 Wells Fargo Bank NA 5.230% 13/12/2024 86, 686, 884 0.23
Y= v)L - R=1—FFt 10, 408, 264, 208 27.25
A5
500, 000, 000 Banco Santander SA Repo 5.330% 02/01/2024 500, 000, 000 1.31
1,000, 000, 000 BofA Securities Repo 5.350% 02/01/2024 1,000, 000, 000 2.62
100, 000, 000 Citigroup Global Markets Inc Repo 5.330% 02/01/2024 100, 000, 000 0.26
650, 000, 000 Citigroup Global Markets Inc Repo 5.340% 02/01/2024 650, 000, 000 1.70
2,200, 000, 000 MUFG Securities (Canada) Ltd Repo 5.370% 02/01/2024 2,200, 000, 000 5.76
750, 000, 000 Nomura Securities Repo 5.350% 02/01/2024 750, 000, 000 1.96
3,500, 000, 000 State Street Bank And Trust Co Repo 5.320% 02/01/2024 3,500, 000, 000 9.16
1,225, 000, 000 Wells Fargo Securities LLC Repo 5.350% 02/01/2024 1,225,000, 000 3.21
BEmEI &5 9, 925, 000, 000 25.98
AROERBERWMEIATICEZD LERFHITE TR SN TV AU DEBEEEME SRS 24, 551, 243, 666 64.28
e
EHTES
1,008, 000, 000 Australia & New Zealand Banking Group Ltd 5.320% 02/01/2024 1,008, 000, 000 2.64
1, 300, 000, 000 Societe Generale 5.420% 02/01/2024 1,300, 000, 000 3.40
1, 300, 000, 000 Societe Generale 5.420% 03/01/2024 1,300, 000, 000 3.40
217, 000, 000 TP ICAP Global Markets Americas LLC 5.300% 02/01/2024 217, 000, 000 0.57
2,774,000, 000 TP ICAP Global Markets Americas LLC 5.310% 02/01/2024 2,774,000, 000 1.27
650, 000, 000 TP ICAP Global Markets Americas LLC 5.320% 02/01/2024 650, 000, 000 1.70
EHEE AR 7,249, 000, 000 18.98
EeEH 7, 249, 000, 000 18.98
BREEES 39,611, 340, 866 103. 71
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HESE 99,617, 694 0.26
EEAE 7,711,479, 506 20.19
REMEEAESH 4,217,979, 458 11.056
Y= ¥ )L - R—=N\—A&Ft 10, 408, 264, 208 21.25
WEMmEI A5 9, 925, 000, 000 25.98
EHEEAE 7,249,000, 000 18.98
TOMEE - BfF (1,415, 228, 083) (3.71)
ERABESMIHIASREEICRET SMEE 38,196, 112, 783 100. 00




