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R HREN 10, 004
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217,938 Bank of NT Butterfield & Son Ltd. 724,153 0.61
56, 719 DHT Holdings, Inc. 444,110 0.38
145 Enstar Group Ltd. 35,235 0.03
36, 160 Golar LNG Ltd. 738, 749 0.62
1, 751 James River Group Holdings Ltd. 34,109 0.03
55,763 Teekay Corp. 308, 927 0.26
2,285, 283 1.93
T332
22,025 StoneCo Ltd. Class A 274, 211 0.23
hr5
41,592 Aurinia Pharmaceuticals, Inc. 383,478 0.32
3,102 IMAX Corp. 53,571 0.05
5,342 Novagold Resources, Inc. 26,924 0.02
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17,134 Teekay Tankers Ltd. Class A 621,279 0.53
1,085, 252 0.92
PP S
25, 066 Constel lium SE 378, 246 0.32
FTAILSUR
11, 369 Alkermes PLC 330, 270 0.28
32,933 Ardmore Shipping Corp. 393, 220 0.33
1,274 Prothena Corp. PLC 81,765 0.07
805, 255 0.68
1RAZT)L
20, 466 Sapiens International Corp. NV 504, 896 0.43
E£J IO
73, 689 Costamare, Inc. 576, 985 .49
37,431 Safe Bulkers, Inc. 119, 031 0.10
16, 149 Scorpio Tankers, Inc. 744, 953 .63
1,440, 969 1.22
JILyz—
41,295 Frontline PLC 581, 434 0.49
129, 099 Nordic American Tankers Ltd. 455,720 0.39
71,683 SFL Corp. Ltd. 617, 907 0.52
1, 655, 061 1.40
INFT
27,986 Banco Latinoamericano de Comercio Exterior SA Class E 542, 649 0.46
JI)bkya
22,170 EVERTEC, Inc. 757, 549 0.64
40, 803 First BanCorp 468, 418 0.40
1,225,967 1.04
24
4,897 Fabrinet 578, 727 0.49
75 JEREER
6,911 Borr Drilling Ltd. 48,723 0.04
®KE
8, 237 LivaNova PLC 361, 357 0.30
*E
4,785 2seventy bio, Inc. 56, 511 0.05
10,128 8x8, Inc. 40,512 0.03
1,790 AAR Corp. 90, 986 0.08
1,674 Aaron’s Co., Inc. 20, 557 0.02
14, 500 Academy Sports & Outdoors, Inc. 695, 130 0.59
22,948 ACADIA Pharmaceuticals, Inc. 553, 735 0.47
6,299 Acushnet Holdings Corp. 285, 030 0.24
37,576 Adaptive Biotechnologies Corp. 262, 280 0.22
591 Addus HomeCare Corp. 52, 256 0.04
1,275 Adient PLC 43,070 0.04
6, 206 Advanced Energy Industries, Inc. 607, 940 0.51
720 AeroVironment, Inc. 66, 751 0.06
61,324 Agenus, Inc. 88,920 0.08
7,211 Alarm. com Holdings, Inc. 358, 675 0.30
1,705 Alerus Financial Corp. 29,190 0.02
22,304 Alignment Healthcare, Inc. 128, 025 0.11
4,418 ALX Oncology Holdings, Inc. 29, 689 0.02
20,784 Amalgamated Financial Corp. 299, 705 0.25
16, 297 A-Mark Precious Metals, Inc. 560, 943 0. 47
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4,750 Ambarella, Inc. 334, 258 0.28
5,372 American Axle & Manufacturing Holdings, Inc. 37,067 0.03
21,853 American Equity Investment Life Holding Co. 878, 054 0.74
13, 445 American Software, Inc. Class A 170, 348 0.14
14, 469 Ameris Bancorp 461, 561 0.39
1,028 AMERISAFE, Inc. 52,942 0.04
42,028 Amicus Therapeutics, Inc. 472, 395 0.40
2,529 AMN Healthcare Services, Inc. 238, 991 0.20
10, 866 Amphastar Pharmaceuticals, Inc. 486, 036 0.41
9,244 AngioDynamics, Inc. 86, 986 0.07
8, 888 Apellis Pharmaceuticals, Inc. 776, 278 0. 66
2,041 Apollo Medical Holdings, Inc. 62, 781 0.05
9,620 Appian Corp. Class A 407,118 0.34
6,084 Applied Industrial Technologies, Inc. 766, 158 0.65
238 ArcBest Corp. 20, 332 0.02
3,533 Arcosa, Inc. 233,814 0.20
786 Arcturus Therapeutics Holdings, Inc. 21,120 0.02
5,739 Array Technologies, Inc. 129, 816 0.11
7,855 Arrowhead Pharmaceuticals, Inc. 262, 985 0.22
18, 181 Artivion, Inc. 269, 624 0.23
8,109 Arvinas, Inc. 176, 046 0.15
21,125 Asana, Inc. Class A 481, 861 0.41
4,266 Asbury Automotive Group, Inc. 908, 359 0.77
8,236 Aspen Aerogels, Inc. 54,522 0.05
28,713 Associated Banc—Corp. 431, 844 0.37
10, 796 ATI, Inc. 370, 519 0.31
6, 896 Atkore, Inc. 817,935 0.69
6, 328 AtriCure, Inc. 283, 621 0.24
6, 906 Axcelis Technologies, Inc. 1,100, 402 0.93
6, 246 Axos Financial, Inc. 248, 653 0.21
3,565 Axsome Therapeutics, Inc. 254, 452 0.22
5,970 B&G Foods, Inc. 76, 894 0.06
3,071 Badger Meter, Inc. 428, 435 0.36
375 Balchem Corp. 46, 395 0.04
1,910 BancFirst Corp. 168, 653 0.14
28, 356 Beauty Health Co. 225, 997 0.19
564 Biglari Holdings, Inc. Class B 115, 834 0.10
13,121 BioCryst Pharmaceuticals, Inc. 105, 296 0.09
24,152 Biohaven Ltd. 399, 957 0.34
493 Black Hills Corp. 29,797 0.03
2,015 Blackline, Inc. 101, 475 0.09
2,091 Bloomin® Brands, Inc. 49, 661 0.04
976 Blueprint Medicines Corp. 54, 841 0.05
173 Boise Cascade Co. 12,577 0.01
13, 651 Brady Corp. Class A 651, 289 0.55
12,014 BrightView Holdings, Inc. 79,773 0.07
32,144 Brookdale Senior Living, Inc. 109, 290 0.09
12,739 BRP Group, Inc. Class A 250, 449 0.21
2,982 Build-A-Bear Workshop, Inc. 54, 451 0.05
3,554 Bumble, Inc. Class A 54,980 0.05
2,978 Business First Bancshares, Inc. 43,717 0.04
2,067 Camping World Holdings, Inc. Class A 55,892 0.05
41,837 Cano Health, Inc. 54,388 0.05
2,010 Cardlytics, Inc. 11,015 0.01
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28, 981 CareDx, Inc. 227,791 0.19
3,358 Cargurus, Inc. 63, 936 0.05
18,937 CarParts. com, Inc. 79, 630 0.07
13,818 Carpenter Technology Corp. 619, 323 0.52
1,100 Carter Bankshares, Inc. 15, 664 0.01
19, 750 Catalyst Pharmaceuticals, Inc. 227,816 0.19
6, 782 Cato Corp. Class A 56, 969 0.05
12,474 CBIZ, Inc. 626, 070 0.53
1,559 Celldex Therapeutics, Inc. 49,140 0.04
1,443 Celsius Holdings, Inc. 178, 946 0.15
19, 802 Central Pacific Financial Corp. 290, 495 0.25
2,411 Centrus Energy Corp. Class A 69, 726 0.06
2,012 Chart Industries, Inc. 222, 366 0.19
9, 266 Chefs’ Warehouse, Inc. 289, 285 0.24
824 Chesapeake Utilities Corp. 104,014 0.09
5,472 Chuy’s Holdings, Inc. 198, 305 0.17
549 CIRCOR International, Inc. 16,119 0.01
5,474 Clarus Corp. 46, 255 0.04
5,959 Clear Channel Outdoor Holdings, Inc. 7,359 0.01
28,165 Clear Secure, Inc. Class A 702, 7117 0.59
40,139 CNO Financial Group, Inc. 880, 248 0.74
1,184 Coca-Cola Consolidated, Inc. 792,617 0.67
4,715 Codexis, Inc. 10, 845 0.01
100, 134 Coeur Mining, Inc. 296, 397 0.25
890 Cohu, Inc. 34,265 0.03
3,544 Col legium Pharmaceutical, Inc. 77,188 0.07
9,194 Columbus McKinnon Corp. 339, 626 0.29
6,238 Comfort Systems USA, Inc. 936, 573 0.79
4,039 Commercial Metals Co. 173, 677 0.15
10, 102 Community Health Systems, Inc. 31,619 0.03
13,797 CommVault Systems, Inc. 962, 065 0. 81
21,136 Coursera, Inc. 263, 566 0.22
18,903 Crawford & Co. Class A 188, 274 0.16
7,116 Crocs, Inc. 795, 355 0.67
11,088 CryoPort, Inc. 205, 239 0.17
881 Cullinan Oncology, Inc. 9,030 0.01
254 Daily Journal Corp. 72,161 0.06
13, 487 Dave & Buster’s Entertainment, Inc. 429, 156 0.36
3,477 Day One Biopharmaceuticals, Inc. 43,011 0.04
17,634 Deciphera Pharmaceuticals, Inc. 237,530 0.20
3,793 Denali Therapeutics, Inc. 113, 790 0.10
1,857 Design Therapeutics, Inc. 11, 309 0.01
15, 523 DHI Group, Inc. 57,901 0.05
2,743 Digital Turbine, Inc. 25,126 0.02
5, 691 Diodes, Inc. 519, 987 0.44
1,100 DMC Global, Inc. 18,128 0.02
2,976 Dorian LPG Ltd. 70, 144 0.06
2,018 Douglas Dynamics, Inc. 58,239 0.05
8, 356 Dril-Quip, Inc. 187,174 0.16
1,184 Ducommun, Inc. 48, 485 0.04
5,387 Duolingo, Inc. 818, 824 0.69
1,889 Dycom Industries, Inc. 195, 946 0.17
3,597 Dynavax Technologies Corp. 40, 646 0.03
5,267 Eagle Pharmaceuticals, Inc. 109, 501 0.09
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1,352 Ebix, Inc. 27,067 0.02
1,338 Edgewise Therapeutics, Inc. 13, 500 0.01
6,697 elf Beauty, Inc. 697, 760 0.59
20, 143 Employers Holdings, Inc. 721,767 0.62
5,366 Enanta Pharmaceuticals, Inc. 127,764 0.11
5,197 Encore Wire Corp. 867,119 0.73
8,273 Enfusion, Inc. Class A 64, 695 0.05
21,318 Ennis, Inc. 541, 989 0. 46
5,900 ePlus, Inc. 294, 646 0.25
21,798 Equitrans Midstream Corp. 179, 616 0.15
4,654 Erasca, Inc. 12,473 0.01
5 714 Esquire Financial Holdings, Inc. 245,702 0.21
322 Essent Group Ltd. 14, 381 0.01
1,711 Everbridge, Inc. 185, 028 0.16
11, 828 Everi Holdings, Inc. 164,173 0.14
21,877 EW Scripps Go. Class A 233,052 0.20
3,015 ExIService Holdings, Inc. 459, 908 0.39
9,747 Exponent, Inc. 903, 449 0.76
5,196 Extreme Networks, Inc. 104, 907 0.09
30, 689 EZCORP, Inc. Class A 261, 931 0.22
24, 656 Fastly, Inc. Class A 399, 427 0.34
1,359 FibroGen, Inc. 23,280 0.02
6,539 Financial Institutions, Inc. 107, 305 0.09
5,336 First Bancorp, Inc. 128, 277 0.11
2,393 First Financial Bankshares, Inc. 63, 606 0.05
26,132 First Watch Restaurant Group, Inc. 456, 787 0.39
2,739 FirstCash Holdings, Inc. 269, 518 0.23
5,964 Flywire Corp. 174, 805 0.15
5,511 FormFactor, Inc. 172, 605 0.15
1,767 Fox Factory Holding Corp. 156, 574 0.13
5,942 Franklin Covey Co. 216, 942 0.18
9, 404 Franklin Electric Co., Inc. 871,187 0.74
2,640 Frontdoor, Inc. 81,154 0.07
21,909 FTC Solar, Inc. 62,112 0.05
8,721 Generation Bio Co. 32,878 0.03
14, 960 Genworth Financial, Inc. Class A 82,130 0.07
14, 360 G-111 Apparel Group Ltd. 233, 063 0.20
1,021 Glacier Bancorp, Inc. 29, 711 0.03
91, 846 Globalstar, Inc. 105, 623 0.09
8,900 GMS, Inc. 575, 207 0.49
1,950 Golden Entertainment, Inc. 81,608 0.07
14, 361 Goosehead Insurance, Inc. Class A 790, 860 0.67
20, 316 Gossamer Bio, Inc. 25, 395 0.02
17, 636 Gray Television, Inc. 127, 685 0.11
3,747 Green Brick Partners, Inc. 180, 343 0.15
5,024 Griffon Corp. 159, 964 0.14
1,805 Group 1 Automotive, Inc. 406, 125 0.34
8, 455 Halozyme Therapeutics, Inc. 275,718 0.23
117 Hamilton Lane, Inc. Class A 7,800 0.01
14, 266 Hancock Whitney Corp. 530, 695 0.45
8, 386 Hanmi Financial Corp. 123, 442 0.10
15, 876 Harmonic, Inc. 278,148 0.24
4,734 Harmony Biosciences Holdings, Inc. 166, 779 0.14
1,585 Hawkins, Inc. 73,084 0.06
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1,277 Haynes International, Inc. 315, 385 0.27
6, 485 Health Catalyst, Inc. 71,919 0.06
19, 768 Healthcare Services Group, Inc. 280, 706 0.24
499 Herc Holdings, Inc. 51,826 0.04
16, 464 Heritage Financial Corp. 272, 315 0.23
9,508 Heron Therapeutics, Inc. 11,077 0.01
36,028 Hims & Hers Health, Inc. 320, 649 0.27
2,942 Home Bancorp, Inc. 91,231 0.08
4,022 HomeTrust Bancshares, Inc. 80, 279 0.07
1,663 Hope Bancorp, Inc. 13, 653 0.01
650 Hovnanian Enterprises, Inc. Class A 58, 565 0.05

6, 209 I3 Verticals, Inc. Class A 143, 366 0.12
7,649 IBEX Holdings Ltd. 154,739 0.13
8,293 Ideaya Biosciences, Inc. 185, 929 0.16
744 IDT Corp. Class B 22,729 0.02
13,112 ImmunoGen, Inc. 180, 290 0.15
8,590 Inari Medical, Inc. 518, 407 0.44
4,524 Independent Bank Corp. 75, 053 0.06
6, 635 Innospec, Inc. 619,974 0.52
2,876 Inspire Medical Systems, Inc. 845, 371 0.71
5,821 Intercept Pharmaceuticals, Inc. 61,935 0.05
11,068 International Bancshares Corp. 478, 580 0.40
31,554 International Game Technology PLC 770, 864 0.65
18, 393 International Seaways, Inc. 662, 148 0.56
475 Investors Title Co. 62, 111 0.05
42,081 Iovance Biotherapeutics, Inc. 372, 627 0.32
1,674 iRadimed Corp. 76, 820 0.06
4,231 Iridium Communications, Inc. 253, 669 0.21
5,300 iTeos Therapeutics, Inc. 85, 860 0.07
1,691 IVERIC bio, Inc. 64, 004 0.05
1,438 JELD-WEN Holding, Inc. 19, 097 0.02
2,505 Joby Aviation, Inc. 14, 203 0.01
7,149 John B Sanfilippo & Son, Inc. 815, 415 0.69
449 John Bean Technologies Corp. 48,748 0.04
20,074 Joint Corp. 286, 055 0.24
12,725 KalVista Pharmaceuticals, Inc. 119, 870 0.10
1,486 Karuna Therapeutics, Inc. 330, 011 0.28
405 KB Home 17,763 0.01
17,627 Kiniksa Pharmaceuticals Ltd. Class A 249, 598 0.21
961 Kinsale Capital Group, Inc. 301,120 0.25
217, 265 Kodiak Sciences, Inc. 154, 320 0.13
4,003 Kosmos Energy Ltd. 24,198 0.02
16, 143 Kratos Defense & Security Solutions, Inc. 212, 603 0.18
852 Kura Oncology, Inc. 11,417 0.01
3,608 Lantheus Holdings, Inc. 311,515 0.26
13, 552 Laureate Education, Inc. 164, 725 0.14
3, 691 Legalzoom. com, Inc. 40, 638 0.03
5,182 LeMaitre Vascular, Inc. 322, 269 0.27
7,070 LGI Homes, Inc. 817, 221 0.69
281 Ligand Pharmaceuticals, Inc. 19, 684 0.02
11,596 LSB Industries, Inc. 111, 438 0.09
4,700 Luminar Technologies, Inc. 32,853 0.03
12,313 M/1 Homes, Inc. 870, 529 0.74
22,225 Macatawa Bank Corp. 193, 358 0.16
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2,186 MacroGenics, Inc. 10, 143 0.01
1,104 Madrigal Pharmaceuticals, Inc. 309, 241 0.26
2,064 Manitowoc Co., Inc. 29,701 0.03
34,035 Marten Transport Ltd. 724, 946 0. 61
12, 396 MaxLinear, Inc. 366, 054 0.31
4,851 Medpace Holdings, Inc. 997, 705 0.84
9,008 MeiraGTx Holdings PLC 63,191 0.05
5,508 Merchants Bancorp 128, 557 0.11
334 MicroStrategy, Inc. Class A 99, 201 0.08
605 Miller Industries, Inc. 19,971 0.02
13,032 Minerals Technologies, Inc. 729, 140 0.62
1,876 Modine Manufacturing Co. 50, 652 0.04
2, 546 Monarch Casino & Resort, Inc. 164, 854 0.14
8,048 Montauk Renewables, Inc. 57, 060 0.05
1,885 Montrose Environmental Group, Inc. 66, 804 0.06
272 Moog, Inc. Class A 26, 588 0.02
2,153 Movado Group, Inc. 55,720 0.05
12,930 Mueller Industries, Inc. 997, 550 0.84
1,465 MYR Group, Inc. 189, 805 0.16
1, 860 Nabors Industries Ltd. 159, 569 0.13
15, 620 NanoString Technologies, Inc. 93, 251 0.08
3,627 Napco Security Technologies, Inc. 135, 940 0.11
13,042 National Bank Holdings Corp. Class A 399, 737 0.34
2,468 National Beverage Corp. 121,524 0.10
2,168 National HealthCare Corp. 128, 953 0.11
1,737 National Vision Holdings, Inc. 44,085 0.04
3,302 Natural Grocers by Vitamin Cottage, Inc. 37,643 0.03
25,612 NetScout Systems, Inc. 787, 313 0.67
1,310 Nevro Corp. 35,160 0.03
18,434 Newmark Group, Inc. Class A 105, 166 0.09
4,231 NEXTracker, Inc. Class A 164, 205 0.14
7,916 NMI Holdings, Inc. Class A 202, 491 0.17
2,094 Northeast Bank 78,588 0.07
323 Northwest Natural Holding Co. 13, 844 0.01
3,426 Northwest Pipe Co. 91,577 0.08
35,515 NOW, Inc. 321, 056 0.27
6, 154 Nurix Therapeutics, Inc. 59,694 0.05
2,246 NV5 Global, Inc. 207, 755 0.18
11,314 0il States International, Inc. 73,428 0.06
6, 402 0ld Second Bancorp, Inc. 77, 400 0.07
1,929 ONE Gas, Inc. 156, 866 0.13
5,936 Open Lending Corp. Class A 60, 132 0.05
32,179 OPKO Health, Inc. 44, 407 0.04
4,275 Oppenheimer Holdings, Inc. Class A 167, 879 0.14
7,250 Orion Engineered Carbons SA 169, 360 0.14
901 Owens & Minor, Inc. 17,570 0.01
1,253 Oxford Industries, Inc. 126, 002 0.11
9,051 PagerDuty, Inc. 244,105 0.21
10, 181 Palomar Holdings, Inc. 524,678 0.44
2,182 PAM Transportation Services, Inc. 55, 008 0.05
5,921 Pathward Financial, Inc. 267, 748 0.23
6,778 Patterson Cos., Inc. 174, 940 0.15
13,014 Patterson-UTI Energy, Inc. 129, 229 0.11
4,965 PBF Energy, Inc. Class A 184, 202 0.16
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3,295 PC Connection, Inc. 148, 835 0.13
809 PCB Bancorp 11, 326 0.01
12,136 Pediatrix Medical Group, Inc. 161, 530 0.14
22,371 Pennant Group, Inc. 261,293 0.22
3,010 Perficient, Inc. 233, 335 0.20
3,242 PetlIQ, Inc. 40, 363 0.03
15, 769 Phibro Animal Health Corp. Class A 208, 939 0.18
13,944 PMV Pharmaceuticals, Inc. 74,879 0.06
24,513 Portillo’s, Inc. Class A 487, 318 0.41
12,838 Powel | Industries, Inc. 752, 820 0.64
36, 216 Praxis Precision Medicines, Inc. 32,594 0.03
10, 468 Prestige Consumer Healthcare, Inc. 605, 993 0.51
5,223 PriceSmart, Inc. 381, 854 0.32
60, 654 Primo Water Corp. 785, 469 0.66
702 ProAssurance Corp. 8, 754 0.01
10, 522 Progyny, Inc. 398, 679 0.34
13,199 PROS Holdings, Inc. 389, 898 0.33
8,638 PTC Therapeutics, Inc. 354, 935 0.30
9,049 Pulmonx Corp. 104, 968 0.09
4,031 Quad/Graphics, Inc. 13,302 0.01
3,518 Radian Group, Inc. 91,151 0.08
4,120 Rallybio Corp. 29, 046 0.02
1,888 RBC Bearings, Inc. 386, 021 0.33
37,789 RealReal, Inc. 49, 693 0.04
731 Reata Pharmaceuticals, Inc. Class A 65, 432 0.06
2,795 Recursion Pharmaceuticals, Inc. Class A 24,344 0.02
8,793 Red Rock Resorts, Inc. Class A 397,180 0.34
3,126 Red Violet, Inc. 61,707 0.05
32,809 Redfin Corp. 301, 187 0.25
1, 201 Regional Management Corp. 31,706 0.03
4,559 Replimune Group, Inc. 85, 983 0.07
45, 600 Rigel| Pharmaceuticals, Inc. 60, 876 0.05
2,876 Riot Platforms, Inc. 34,052 0.03
3,244 Rocket Pharmaceuticals, Inc. 66, 891 0.06
25, 446 RPC, Inc. 171,761 0.15
5,283 Rush Enterprises, Inc. Class A 279, 841 0.24
42,798 Sabre Corp. 134,172 0.11
1,918 Sage Therapeutics, Inc. 96,015 0.08
2,133 Saia, Inc. 603, 703 0.51
9, 850 Sally Beauty Holdings, Inc. 111,995 0.09
17, 300 Sana Biotechnology, Inc. 101, 032 0.09
2,255 Sanmina Corp. 121, 409 0.10
4,918 Seacoast Banking Corp. of Florida 103, 278 0.09
23, 487 Select Medical Holdings Corp. 638, 142 0.54
616 Sensient Technologies Corp. 44,241 0.04
2,931 Shake Shack, Inc. Class A 191, 658 0.16
5,609 Shoals Technologies Group, Inc. Class A 132, 064 0.11
1,551 Shockwave Medical, Inc. 426,572 0.36
6, 786 SI-BONE, Inc. 168, 734 0.14
8,030 Simpson Manufacturing Co., Inc. 961, 352 0. 81
804 Sleep Number Corp. 14, 802 0.01
2,488 Sonic Automotive, Inc. Class A 103, 650 0.09
629 SouthState Corp. 40, 287 0.03
436 Southwest Gas Holdings, Inc. 25,676 0.02
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8,162 SpringWorks Therapeutics, Inc. 227, 883 0.19
6, 066 Sprout Social, Inc. Class A 262, 324 0.22
3,334 SPS Commerce, Inc. 526, 872 0.45
5,907 Squarespace, Inc. Class A 172, 484 0.15
17,082 Steelcase, Inc. Class A 113, 766 0.10
11, 654 Sterling Infrastructure, Inc. 548, 204 0.46
10, 713 Stewart Information Services Corp. 491, 298 0.42
1,090 StoneX Group, Inc. 87, 647 0.07
15,290 Summit Materials, Inc. Class A 480, 106 0.41
7,622 Sun Country Airlines Holdings, Inc. 143, 865 0.12
3,995 Super Micro Computer, Inc. 894, 800 0.76
8, 960 Surgery Partners, Inc. 323,277 0.27
8, 620 Surmodics, Inc. 157,574 0.13
54,751 Sutro Biopharma, Inc. 246, 927 0.21
7,643 TechTarget, Inc. 270, 562 0.23
2,156 Tenable Holdings, Inc. 86,197 0.07
1,224 Terex Corp. 57,283 0.05
5,252 Texas Roadhouse, Inc. 565, 168 0.48
10, 886 TG Therapeutics, Inc. 283, 254 0.24
6,632 Thermon Group Holdings, Inc. 152, 005 0.13
19, 200 Thryv Holdings, Inc. 442, 560 0.37
4,903 Tidewater, Inc. 220, 390 0.19
11,098 Titan International, Inc. 112,423 0.09
242 Titan Machinery, Inc. 6,130 0.01
8,623 Topgo!lf Callaway Brands Corp. 150, 428 0.13
3,303 TransMedics Group, Inc. 237,089 0.20
1,272 Travere Therapeutics, Inc. 122, 460 0.10
35,197 Triumph Group, Inc. 397,726 0.34
361 Trupanion, Inc. 7,891 0.01
13,624 TrustCo Bank Corp. NY 385,423 0.33
25,814 TTM Technologies, Inc. 350, 296 0.30
1,780 Tutor Perini Corp. 9,808 0.01
3,699 UFP Industries, Inc. 295, 032 0.25
8,114 UMB Financial Corp. 471,022 0.40
1,560 Universal Logistics Holdings, Inc. 42,409 0.04
4,210 Utah Medical Products, Inc. 381,216 0.32
21,189 Valley National Bancorp 159, 977 0.14
53, 052 Vanda Pharmaceuticals, Inc. 317,781 0.27
4,161 Varex Imaging Corp. 90, 252 0.08
770 Varonis Systems, Inc. 19, 905 0.02
3,708 Vaxcyte, Inc. 181, 247 0.15
5,845 Veracyte, Inc. 149, 632 0.13
10,127 Vericel Corp. 332, 368 0.28
7,537 Veritex Holdings, Inc. 130, 164 0.11
3,069 Viad Corp. 71,723 0.06
72,333 Viavi Solutions, Inc. 723, 330 0. 61
5,092 Vicor Corp. 298, 646 0.25
71,209 Vimeo, Inc. 269, 170 0.23
1,500 Vir Biotechnology, Inc. 39,570 0.03
2,274 Viridian Therapeutics, Inc. 54,008 0.05
8,710 Vishay Precision Group, Inc. 301,018 0.25
11,920 Warby Parker, Inc. Class A 133, 504 0.11
3,500 Warrior Met Coal, Inc. 115, 640 0.10
5, 391 Watts Water Technologies, Inc. Class A 871,024 0.74
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341 Westamerica BanCorp 13,337 0.01

5,282 Wingstop, Inc. 1,042,984 0.88

640 Winmark Corp. 207, 693 0.18

593 Wor Id Fuel Services Corp. 13, 609 0.01

42,391 Yext, Inc. 380, 247 0.32

24,745 Y-mAbs Therapeutics, Inc. 211,075 0.18

96, 398, 728 81.53

EEMAEE (BUSEME K KL 108,980, 791) 107, 585, 324 90.99

TEEREEFTL-9.01%

KE

52,543 Apple Hospitality, Inc. 759, 772 0.64

34, 756 ARMOUR Residential, Inc. 174, 823 0.15

2,406 Blackstone Mortgage Trust, Inc. Class A 43,717 0.04

36,020 BrightSpire Capital, Inc. 213,599 0.18

1,773 Broadstone Net Lease, Inc. 119, 005 0.10

3,076 Centerspace 183, 606 0.16

64, 417 Chatham Lodging Trust 603, 587 0.51

5,320 Community Healthcare Trust, Inc. 173, 698 0.15

88, 357 DiamondRock Hospitality Co. 684, 767 0.58

34, 651 Equity Commonwealth 710, 346 0.60

15,910 Essential Properties Realty Trust, Inc. 383, 431 0.32

36, 093 Hospitality Properties Trust 294,519 0.25

51,113 Independence Realty Trust, Inc. 878, 632 0.74

793 Kite Realty Group Trust 15, 289 0.01

1,745 KKR Real Estate Finance Trust, Inc. 19, 561 0.02

3,252 Ladder Capital Corp. 31,252 0.03

32,986 LXP Industrial Trust 336, 787 0.28

6, 490 Macerich Co. 61,395 0.05

31,763 MFA Financial, Inc. 335, 100 0.28

15, 240 Nexpoint Real Estate Finance, Inc. 210, 007 0.18

16, 434 NexPoint Residential Trust, Inc. 676, 588 0.57

46, 382 Outfront Media, Inc. 661, 871 0.56

71,165 RLJ Lodging Trust 722, 325 0.61

9, 845 Ryman Hospitality Properties, Inc. 885, 065 0.75

12,784 SITE Centers Corp. 149, 701 0.13

12, 662 STAG Industrial, Inc. 438, 485 0.37

26,137 Summit Hotel Properties, Inc. 169, 629 0.14

1,993 Tanger Factory Outlet Centers, Inc. 40, 597 0.03

7,052 Terreno Realty Corp. 433, 345 0.37

1,057 Two Harbors Investment Corp. 13,181 0.01

16, 327 Uniti Group, Inc. 59, 757 0.05

2,360 Universal Health Realty Income Trust 103, 226 0.09

6, 185 Xenia Hotels & Resorts, Inc. 71,684 0.06

10, 658, 347 9.01

TEEREERST BEEME K F)L 12 040, 803) 10, 658, 347 9.01

AROERMBERNEIFICEGEIN TV SEEREMIESFSH REEM K )L 121,021, 594) 118, 243, 671 100. 00

TYVINT 1« TIREI 25 < FHfiZE (RGFEM K KL 121,021, 594) 118, 243, 671 100. 00
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1 Mini-Russel| 2000 Index Futures 16/06/2023 BE 87, 960 (1, 362) (0. 00)

MR ERAR 1,362 (0.00)
REFEEE (BGREM K L 121,021, 594) 118, 242, 309 100. 00
ZTOMEE - BiE 375 0.00
BETER 118, 242, 684 100. 00
B A oEi  BERENE0
TYUNT 4 TEREIEBRIRESEH USRI K KL 121,021,504) 118, 243, 671 100. 00
SR ERIEL (1.362) (0.00)
Zot#E - Al 375 0.00
118, 242, 684 100. 00
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% & RARHREN 42,361,347

BEE RN 2,176,932

BEEEHAITHREN 698, 330

REER 908, 770

B S EREM 1,654, 750

ZERERBHRITREN 280, 520

BEEHREN 8,151

ERH 15 SR 6,047

FrETHREN 20, 925

RIZE 82,131

FIRIE A 16,472

ZDithERA 264, 444

ERGE 48,478,819

% & BERI RN R % (4,384, 235)

BRBRAAE 44,094, 584

BREFMAEZAEME (20234 6 A30BHR#E)
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300, 404, 000 Bank Of America National Association 5.530% 10/10/2023 300, 540, 852 0.78
285, 000, 000 Federal Farm Credit Banks Funding Corp 4.591% 19/10/2023 283, 887,579 0.74
168, 500, 000 Federal Farm Credit Banks Funding Corp 5.170% 22/12/2023 168, 535, 213 0.44
284, 285, 000 Federal Home Loan Banks 5.165% 21/07/2023 284, 285, 148 0.74
284, 285, 000 Federal Home Loan Banks 5.170% 18/08/2023 284, 286, 322 0.74
4717, 200, 000 Federal Home Loan Banks 5.180% 20/09/2023 471, 3117, 000 1.24
265, 225, 000 Federal Home Loan Banks 5.165% 08/03/2024 264, 368, 512 0.69
337, 730, 000 Federal Home Loan Banks 5.500% 01/04/2024 337, 353, 816 0.87
368, 745, 000 Federal Home Loan Banks 5.340% 23/04/2024 367, 846, 840 0.95
212, 400, 000 Federal Home Loan Banks 5.540% 24/04/2024 212, 453, 474 0.55
211, 240, 000 Federal Home Loan Banks 5.330% 26/04/2024 210, 850, 723 0.55
388, 580, 000 Federal Home Loan Banks 5.340% 26/04/2024 387,897,179 1.01
451, 420, 000 Federal Home Loan Banks 5.300% 17/05/2024 450, 488, 093 1.17
660, 820, 000 Federal Home Loan Banks 5.350% 20/05/2024 659, 334, 635 1.1
216, 280, 000 Federal Home Loan Banks 5.370% 21/05/2024 215, 844, 492 0.56
216, 935, 000 Federal Home Loan Banks 5.300% 22/05/2024 216, 219, 817 0.56
84,010, 000 Federal Home Loan Banks 5.360% 11/06/2024 83, 880, 941 0.22
52,510, 000 Federal Home Loan Banks 5.375% 11/06/2024 52,267, 027 0.13
119, 400, 000 Federal Home Loan Banks 5.490% 15/07/2024 119, 291, 870 0.31
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119, 830, 000 Federal Home Loan Banks 5.520% 15/07/2024 119, 745,917 0.31
53, 893, 000 Federal Home Loan Mortgage Corp 5.400% 11/06/2024 53, 654, 168 0.14
53, 893, 000 Federal Home Loan Mortgage Corp 5.380% 12/06/2024 53, 643, 187 0.14
175, 000, 000 Federal National Mortgage Association 4.410% 10/07/2023 174,778,739 0.45
714, 674, 000 United States Treasury Bill 5.250% 13/07/2023 713, 418, 211 1.85
82,603, 000 United States Treasury Bill 5.010% 18/07/2023 82,427,430 0.21
696, 454, 000 United States Treasury Bill 5.130% 20/07/2023 694, 514, 661 1.80
1,168, 928, 900 United States Treasury Bill 5.032% 25/07/2023 1,165, 477,708 3.02
83, 440, 100 United States Treasury Bill 4.992% 10/08/2023 82,974, 886 0.21
688, 618, 700 United States Treasury Bill 5.215% 28/12/2023 670, 785, 865 1.74
1,474,872, 200 United States Treasury Floating Rate Note 5.216% 31/07/2023 1,474,947, 507 3.82
61, 668, 300 United States Treasury Floating Rate Note 5.192% 31/10/2023 61,685, 232 0.16
10, 899, 200 United States Treasury Floating Rate Note 5.273% 31/07/2024 10, 897, 664 0.03
EEEEH 10, 735, 900, 708 27.84
LROERERIEIFICLEH L < FBFHEHIE TR Sh TV EEEFMIAHEE 10, 735, 900, 708 27.84
NEOLBBERNEIF LSS L CERMHATHE TR Sh TOWA LN ORELAmTH
EEMTESNE
70, 000, 000 ABN AMRO Bank NV 5.214% 01/08/2023 69, 675, 928 0.18
122, 884, 000 ABN AMRO Bank NV 4.936% 04/08/2023 122, 251, 655 0.32
78, 824, 000 ABN AMRO Bank NV 4.926% 04/08/2023 78, 419, 347 0.20
197, 000, 000 Banco Santander SA 5.460% 01/09/2023 197,049,179 0.51
241, 887, 000 Bank of America NA 5.580% 20/10/2023 241,952, 648 0.63
148, 166, 000 Bank of America NA 5.430% 14/11/2023 148, 037, 801 0.38
282, 000 Bank of Nova Scotia 5.517% 28/07/2023 282, 091 0.00
91, 934, 000 Bank of Nova Scotia 5.340% 20/11/2023 91,925, 109 0.24
83, 484, 000 Bank of Nova Scotia 5. 440% 16/02/2024 83,421, 349 0.22
81,000, 000 Barclays Bank Plc 5.380% 24/11/2023 80, 958, 944 0.21
230, 323, 000 Citibank NA 5.460% 15/12/2023 230, 328, 247 0.60
92, 200, 000 Citibank NA 5.630% 01/03/2024 92,031,617 0.24
262, 900, 000 Citibank NA 5.780% 07/03/2024 262, 667, 928 0.68
323, 895, 000 Credit Agricole GIB 5.330% 23/08/2023 323, 868, 486 0.84
52, 436, 000 Credit Agricole CIB 5.530% 11/09/2023 52, 460, 016 0.14
264, 583, 000 Credit Agricole CIB 5.530% 11/09/2023 264, 703, 748 0.69
36, 850, 000 Credit Industriel et Commercial 5.411% 20/10/2023 36, 862, 902 0.10
200, 000, 000 FUJIFILM Holdings Corp 5.356% 24/08/2023 198, 339, 826 0.51
200, 000, 000 FUJIFILM Holdings Corp 5.472% 01/09/2023 198, 084, 220 0.51
400, 000, 000 Mitsubishi UFJ Trust & Banking Corp 5.080% 03/07/2023 400, 000, 000 1.04
159, 500, 000 Mitsubishi UFJ Trust & Banking Corp 5.312% 15/08,/2023 158, 404, 989 0.41
100, 000, 000 Mitsubishi UFJ Trust & Banking Corp 5.326% 18/08/2023 99, 258, 508 0.26
150, 000, 000 Mitsubishi UFJ Trust & Banking Corp 5.351% 23/08/2023 148,781, 268 0.39
201, 901, 000 Mizuho Bank Ltd 5.430% 28/07/2023 201,921, 511 0. 52
328, 143, 000 MUFG Bank Ltd 5. 440% 22/08/2023 328, 194, 948 0.85
76, 720, 000 MUFG Bank Ltd 5.530% 05/09/2023 76, 731, 760 0.20
8,507, 000 MUFG Bank Ltd 5.510% 20/10/2023 8,509, 727 0.02
709, 200, 000 National Bank of Kuwait 5.100% 05/07/2023 709, 200, 979 1.84
210, 000, 000 National Westminster Bank Plc 4.988% 31/07/2023 209, 070, 601 0.54
153, 528, 000 Sumitomo Mitsui Banking Corp 5.441% 24/08/2023 153, 558, 357 0. 40
93, 105, 000 Sumitomo Mitsui Banking Corp 5.210% 08/09/2023 93, 086, 755 0.24
150, 000, 000 Sumitomo Mitsui Banking Corp 5.507% 15/09/2023 148, 259, 867 0.38
16, 719, 000 Sumitomo Mitsui Banking Corp 5.560% 04/10/2023 16, 726, 380 0.04
35,292, 000 Sumitomo Mitsui Banking Corp 5.510% 15/12/2023 35,292, 788 0.09
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37,324,000 Sumitomo Mitsui Trust Bank Ltd 5.200% 05/07/2023 37,323, 469 0.10
378,685,000  Toronto-Dominion Bank/The 5.540%  05/10/2023 378, 910, 840 0.98
202, 007, 000 Toronto-Dominion Bank/The 5.580% 28/02/2024 202, 036, 168 0.52
100, 000,000  Truist Financial Corp 5.000%  31/07/2023 99, 980, 951 0.26
284,062, 500 Truist Financial Corp 5.200% 31/07/2023 284,061, 838 0.74
233,041,000  Wells Fargo Bank NA 5.430% 12/12/2023 233,076, 711 0.60
52, 279, 000 Wells Fargo Bank NA 5. 480% 12/01/2024 52,293,574 0.14
EEUEEAESH 6, 848, 003, 030 17.76

=¥ )L - R—/\—

492, 000, 000 Agence Centrale Des Organismes De Securite Sociale
80, 204, 000 Albion Capital LLC

93, 208, 000 Albion Capital LLC

61, 751, 000 Albion Capital LLC

57,723,000 Albion Capital LLC

21,990, 000 Albion Capital LLC

71, 350, 000 Antalis

30, 926, 000 Antalis

54,575, 000 Antalis

22,155, 000 Antalis

44,000, 000 Atlantic Asset Securitisation LLC

161, 173, 000 Banco Santander SA . 450% 25/08/2023 161, 193, 060
113, 679, 000 Bank of Montreal .230% 02/10/2023 113, 652, 511

5.249% 03/07/2023 491,784, 794
5
5
5
5
5
5
5
5
5
1
5
5
93, 071, 000 Bank of Montreal 5.230% 06/10/2023 93, 045, 254
5
5
5
5
5
5
5
5
5
5
5
5

.100% 07/07/2023 80, 129, 439
. 300% 20/07/2023 92, 930, 548
.390% 21/08/2023 61,261, 042
. 450% 29/08/2023 57,191, 851
.520% 25/09/2023 21,694, 793
.250% 10/07/2023 71,247, 295
. 080% 13/07/2023 30, 868, 128
. 330% 01/08/2023 54, 320, 750
. 300% 02/08/2023 22,048, 561
.600% 11/07/2023 43,930, 128

197,179, 000 Bank of Montreal .580% 14/02/2024 197, 260, 673
71,213, 000 Bank of Nova Scotia .510% 04/10/2023 71,249, 335
2,721,000 Bank of Nova Scotia .451% 13/02/2024 2,719, 251
184, 000, 000 Barclays Bank Plc .110% 03/07/2023 183, 921, 647
44,261, 000 Barclays Bank Plc . 300% 02/08/2023 44,046, 290
113, 715, 000 Barclays Bank Plc . 350% 10/08/2023 113, 717, 459
113, 000, 000 Bedford Row Funding Corp . 280% 26/07/2023 112,997, 312
121, 927, 000 Bedford Row Funding Corp .290% 07/08/2023 121,923, 873
89, 359, 000 Bedford Row Funding Corp . 490% 22/01/2024 89, 354, 801
80, 000, 000 BNP Par ibas .250% 31/07/2023 79, 645, 980
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127, 820, 000 BPCE SA .190% 07/09/2023 126, 502, 453 33
84,708, 000 Collateralized Commercial Paper 11 Co LLC .490% 17/11/2023 84, 630, 265 22
200, 250, 000 Collateralized Commercial Paper 11 Co LLC 5.510% 27/11/2023 200, 323, 954 52
89, 193, 000 Collateralized Commercial Paper 11 Co LLC 5.520% 02/01/2024 89,187,197 23
73, 000, 000 Credit Industriel et Commercial 5.370% 10/07/2023 73,001, 630 19
14, 000, 000 Credit Industriel et Commercial 5.390% 31/10/2023 14,001, 986 04
26, 000, 000 Equitable Short Term Funding LLC 5.450% 05/09/2023 25,742,813 07
25,000, 000 Equitable Short Term Funding LLC 5.450% 06/09/2023 24,749,014 06
57,923, 000 Gotham Funding Corporation 5.230% 08/08,/2023 57,590, 616 15
99, 678, 000 Gotham Funding Corporation 5.537% 01/12/2023 97,294,422 25
194, 500, 000 Great Bear Funding LLC 5.080% 05/07/2023 194, 362, 769 50
38,191, 800 GTA Funding LLC 5.000% 08,/08/2023 37,973, 629 10
100, 014, 000 ING (U.S.) Funding LLC 5.210% 05/09/2023 100, 027, 450 26
270, 655, 000 ING (U.S.) Funding LLC 5.460% 27/11/2023 270, 776, 917 70
141,177,000 J.P. Morgan Securities LLC 5.380% 12/10/2023 141,012, 152 37
120, 404, 000 J.P. Morgan Securities LLC 5.750% 01/12/2023 120, 380, 008 31
72, 669, 000 J.P. Morgan Securities LLC 5.510% 18/01/2024 72,511, 479 19
107, 364, 000 J.P. Morgan Securities LLC 5.650% 15/03/2024 107, 404, 959 28
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75, 535, 000 J.P. Morgan Securities LLC 5.710% 07/06/2024 75, 506, 073 0.20
84,000, 000 Kuntarahoitus 0YJ 5.234% 03/07/2023 83, 963, 363 0.22
21, 436, 000 Liberty Street Funding LLC 4.950% 20/07/2023 21, 374, 061 0.06
15, 472, 000 Liberty Street Funding LLC 5.280% 06/11/2023 15, 164, 301 0.04
75, 109, 000 Liberty Street Funding LLC 5.550% 27/11/2023 73,372,104 0.19
49,986, 000 Lime Funding LLC 5.270% 28/07/2023 49,780, 625 0.13
125, 000, 000 Lime Funding LLC 5.290% 23/08/2023 123, 990, 504 0.32
45,225, 000 Lime Funding LLC 5.360% 24/08/2023 44,852,726 0.12
54,090, 000 Lloyds Bank Plc 5.080% 07/08/2023 53, 788, 542 0.14
13, 000, 000 LMA SA 5.240% 18/07/2023 12, 965, 985 0.03
51,214,000 LMA SA 5.250% 10/08/2023 50, 901, 774 0.13
40, 506, 000 LMA SA 5.170% 05/09/2023 40, 096, 428 0.10
72,1617, 000 LMA SA 5.480% 14/09/2023 71, 336, 069 0.19
20, 665, 000 LMA SA 5.280% 18/10/2023 20, 315, 377 0.05
16, 887, 000 Manhattan Asset Funding Company LLC 5.250% 28/08/2023 16, 885, 505 0.04
36, 276, 000 Matchpoint Finance Plc 5.200% 10/08/2023 36, 056, 416 0.09
74, 266, 000 Matchpoint Finance Plc 5.370% 10/08,/2023 74, 267, 548 0.19
85, 223, 000 Matchpoint Finance Plc 5.250% 25/08/2023 84, 495, 554 0.22
50, 000, 000 Matchpoint Finance Plc 5.493% 01/09/2023 49,528,175 0.13
79, 880, 000 Matchpoint Finance Plc 5.490% 27/11/2023 79, 892, 986 0.21
81, 434,000 Matchpoint Finance Plc 5.520% 01/12/2023 81, 454,212 0.21
16, 647, 000 Matchpoint Finance Plc 5.520% 04/12/2023 16, 650, 606 0.04
15, 000, 000 MUFG Bank Ltd 5.460% 12/10/2023 14, 763, 487 0.04
69, 000, 000 National Australia Bank Ltd 5.260% 01/12/2023 68, 961, 817 0.18
157, 700, 000 National Bank of Canada 5.280% 01/08/2023 157,703, 003 0.41
15, 583, 000 Podium Funding Trust 5.250% 17/08/2023 15, 472, 298 0.04
135, 969, 000 Podium Funding Trust 5.250% 18/08,/2023 134, 969, 409 0.35
71, 060, 000 Regency Markets No. 1 LLC 5.300% 12/07/2023 76, 923, 858 0.20
86, 848, 000 Regency Markets No. 1 LLC 5.200% 19/07/2023 86, 609, 649 0.22
105, 000, 000 Ridgefield Funding Co LLC 5.020% 10/07/2023 104, 848, 942 0.27
158, 107, 000 Ridgefield Funding Co LLC 5.370% 21/07/2023 158,107, 210 0.41
28, 500, 000 Ridgefield Funding Co LLC 5.312% 31/07/2023 28, 499, 952 0.07
30, 229, 000 Ridgefield Funding Co LLC 5.410% 13/09/2023 30, 229, 884 0.08
24,750, 000 Ridgefield Funding Co LLC 5. 440% 02/11/2023 24,750, 012 0.06
57, 296, 000 Ridgefield Funding Co LLC 5. 440% 21/11/2023 57,293, 011 0.15
150, 384, 000 Salisbury Receivables Company LLC 5.000% 28/07/2023 149, 774, 894 0.39
46, 937, 000 Salisbury Receivables Company LLC 5.220% 04/08/2023 46, 699, 132 0.12
100, 000, 000 Salisbury Receivables Company LLC 5.280% 07/08/2023 99, 454, 909 0.26
60, 699, 000 Sheffield Receivables Co LLC 7.780% 16/08/2023 60, 270, 516 0.16
40, 000, 000 Sheffield Receivables Co LLC 5.300% 15/09/2023 39,533, 294 0.10
149, 287, 000 Skandinaviska Enskilda Banken AB 5.220% 28/08/2023 149, 271, 838 0.39
28, 245, 000 Standard Chartered Bank 5.183% 01/08/2023 28,114,318 0.07
62,579, 000 Starbird Funding Corp 5.200% 10/08,/2023 62,202, 478 0.16
97, 314, 000 Starbird Funding Corp 5.420% 01/09/2023 96, 385, 392 0.25
18, 897, 000 Svenska Handelsbanken AB 5.430% 04/08/2023 18, 899, 894 0.05
35, 274, 000 TD Securities USA LLC 5.020% 06/07/2023 35, 243, 700 0.09
90, 000, 000 UBS AG 5.380% 20/07/2023 90, 000, 027 0.23
144,000, 000 UBS AG 5.352% 26/07/2023 144,000, 024 0.37
89, 536, 000 UBS AG 5.343% 03/08/2023 89, 532, 393 0.23
164, 902, 000 UBS AG 5.590% 06/12/2023 160, 769, 528 0. 42
76, 921, 000 Verizon Communications Inc 5.200% 15/08,/2023 76, 389, 661 0.20
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44,084, 000 Victory Receivables Corp 5.170% 07/07/2023 44,039, 256 0.11
185,974,000  Victory Receivables Corp 5.180% 12/07/2023 185, 654, 255 0.48
114, 764, 000 Victory Receivables Corp 5.230% 17/07/2023 114, 480, 619 0.30

Tv—C vl - R——BEt 8,076, 096, 082 2095
e E k]
500, 000, 000 Banco Santander SA Repo 5.055% 03/07/2023 500, 000, 000 1.30
1,000, 000, 000 BofA Securities Repo 5. 060% 03/07/2023 1,000, 000, 000 2.59
650, 000, 000 Citigroup Global Markets Inc Repo 5.060% 03/07/2023 650, 000, 000 1.68
2,000, 000, 000 State Street Bank And Trust Co Repo 5.060% 03/07/2023 2,000, 000, 000 5.19
1,200, 000, 000 Wells Fargo Securities LLGC Repo 5. 060% 03/07/2023 1, 200, 000, 000 3. 11
REMWMSI &5 5, 350, 000, 000 13.87
AROEBESDEITI- LB L < 38556 TRE SN TSI ORERA S AT 20,274,009, 112 52.58
He
EMES
665, 000, 000 Australia & New Zealand Banking Group Ltd 5.070% 03/07/2023 665, 000, 000 1.73
1,300, 000, 000 Societe Generale 5.160% 03/07/2023 1,300, 000, 000 3.37
1,300,000,000  Societe Generale 5.160%  05/07/2023 1,300, 000, 000 3.37
795, 000, 000 TD Securities USA LLC 5.060% 03/07/2023 795, 000, 000 2.06
870,000,000 TP ICAP Global Markets Americas LLC 5.050%  03/07/2023 870, 000, 000 2.26
3, 445, 000, 000 TP ICAP Global Markets Americas LLC 5.060% 03/07/2023 3, 445, 000, 000 8.93
520,000,000 TP ICAP Global Markets Americas LLC 5.070%  03/07/2023 520, 000, 000 1.35
EHEEEE 8, 895, 000, 000 23.07
BEaE 8, 895, 000, 000 23.07
BREEESH 39, 904, 999, 820 103. 49
BARH B aanE(o
EfE & 10, 735, 900, 708 27.84
EEMTAEEA 6, 848, 003, 030 17.76
aAv—Y vl - R—=/—5it 8,076, 096, 082 20.95
BEEIAE 5, 350, 000, 000 13.87
EHEESF 8, 895, 000, 000 23.07
ZDMEE - BiE (1, 346, 342, 258) (3.49)
ERARESNEALEREE AT SWAE 38,558, 657,562 100.00




