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Apple, Inc. 7.1%
Microsoft Corp. 6.2
Amazon.com, Inc. 2.9
NVIDIA Corp. 2.6
Alphabet, Inc. Class A 1.8
Tesla, Inc. 1.7
Meta Platforms, Inc. Class A 1.6
Alphabet, Inc. Class C 1.5
Berkshire Hathaway, Inc. Class B 1.5
UnitedHealth Group, Inc. 1.1
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EERR —99.8% Capitol Federal Financial, Inc. 21,071 130,008
ZERE - B — 1.7% Cathay General Bancorp 11,970 385,314
AAR Corp. (a) 5,550 320,568 Central Pacific Financial Corp. 5,392 84,708
Aerojet Rocketdyne Holdings, Citigroup, Inc. 307,692 14,166,140
Inc. (a) 11,703 642,144 Citizens F.inancial Group, Inc. 78,633 2,050,749
AeroVironment, Inc. (a) 3,256 333,024 City Ho!dmg C(?_ (b) 2,722 244,953
Axon Enterprise, Inc. (a) 10,323 2,014,224 Columbia Banking System, Inc. 30,828 625,192
Boeing Co. (a) 91,314 19,281,864 Comerica, Inc. 22,313 945,179
BWX Technologies, Inc. 14,720 1,053,510 Commerce Bancshares, Inc. 18,705 910,933
Curtiss-Wright Corp. 6,965 1,279,192 Community Bank System, Inc. 8,576 402,043
General Dynamics Corp. 36,811 7,919,887 Cullen/Frost Bankers, Inc. 9,314 1,001,534
Hexcel Corp. 13,776 1,047,251 Custom_ers B_ancorp, Inc. (a) 5,453 165,008
HowmetAerospace, Inc. 62,866 3,115,639 CVB Financial Corp. (b) 19,773 262,585
Huntington Ingalls Industries, Din;e Community Bancshares, 345 04232
Inc. 6,748 1,535,845 nc. . \
Kaman Corp. 4496 "109.388 Eagle Bancorp, Inc. 5,554 117,523
L3Harris Technologies, Inc. 31,960 6,256,809 EastWest Bancorp, Inc. 22,919 1,209,894
Lockheed Martin Corp. 37,636 17,326,862 F? Flnavclal Corp. 3,195 89,620
Mercury Systems, Inc. (a) 8,685 300,414 Fifth Third Bancorp 112,790 2,956,226
Moog, Inc. ClassA 4,722 512,006 First BanCorp (c) 34,855 425,928
National Presto Industries, Inc. 108 7,906 First BanCorp (c) . . 1,341 39,895
NorthropGrumman Corp. 23,423 10,676,203 First Commonwealth Financial
Raytheon Technologies Corp. 239,350 23,446,726 _ Comp. 16,222 205,208
Textron, Inc. 36,605 2,475,596 F1rst Fmanc?al Bancorp 14,274 291,761
TransDigmGroup, Inc. 8,347 7,463,637 First Fman.c.lal Bankshares, Inc. 22,393 637,977
TriumphGroup, Inc. (a) 10,652 131,765 Ffrst HaV\‘/auan, Inc. 21,234 382,424
Woodward, Inc. 9,276 1,103,009 First Horizon Corp. 77,597 874,518
108353469 FNB Corp. 52,941 605,645
MR - dfe —0.46% Glcier Bancor, ne. lsne s
§ . acier Bancorp, Inc. s s
Expediton Intmtions f 2 228 Goldman SuhsGrou, I 25 1732l
. ancoc! itney Corp. X X
. Tagmen e
S > 7 oo Heritage Financial Corp. 5,346 ,445
ForwardAir Corp. 4,600 488,106 X .
GXOLogisties, Inc. a) 15,291 960,581 Hilliop Holdings, Inc. o e
HubGroup, Inc. ClassA(a) 5,350 429,712 Ome Bancsnares, inc. ; ;
United Parcel Service, Inc. HomeStreet, Inc. 3 18
Class B T 115.726 20.743.885 Hope Bancorp, Inc. 21,594 181,821
4 —_— Huntington Bancshares, Inc. 233,749 2,519,814
37,500,404 Independent Bank Corp. 5,975 265,947
BB HERRE—0.2% Independent Bank Group, Inc. 5,688 196,407
Adient PLC (a) 14,298 547,899 International Bancshares Corp. 8,819 389,800
American Axle & Manufacturing JPMorgan Chase & Co. 470,956 68,495,841
Holdings, Inc. (a) 14,939 123,546 KeyCorp 154,398 1,426,638
Aptiv PLC (a) 42,448 4,333,516 Lakeland Financial Corp. 4,096 198,738
Autoliv, Inc. 12,495 1,062,575 M&T Bank Corp. 28,543 3,532,482
BorgWarner, Inc. 38,716 1,893,600 Morgan Stanley 212,774 18,170,900
Dana, Inc. 24,501 416,517 National Bank Holdings Corp.
Dorman Products, Inc. (a) 4,748 374,285 ClassA 5,572 161,811
Fox Factory Holding Corp. (a) 5,876 637,605 NBT Bancorp, Inc. 7,989 254,450
Gentex Corp. 39,416 1,153,312 New York Community Bancorp,
Gentherm, Inc. (a) 5,181 292,778 Inc. 109,142 1,226,756
Goodyear Tire & Rubber Co. (a) 44,914 614,423 Northern Trust Corp. 33,230 2,463,672
LCI Industries. 4,292 542,337 Northfield Bancorp, Inc. 8,307 91,211
Lear Corp. 8,994 1,291,089 Northwest Bancshares, Inc. 17,889 189,623
Patrick Industries, Inc. 3,103 248,240 OFG Bancorp. 7,624 198,834
Standard Motor Products, Inc. 2,543 95,413 0Old National Bancorp 45872 639,456
Visteon Corp. (a) 4,583 658,165 Pacific Premier Bancorp, Inc. 15,766 326,041
XPEL, Inc. (a) 2,400 202,128 PacWest Bancorp. 19,504 158,958
14,487,428 Park National Corp. (b) 2,333 238,713
BEIE —2.0% Pathward Financial, Inc. 5,506 255,258
FordMotor Co. 622,908 9,424,598 Pinnacle Financial Partners, Inc. 11,830 670,169
GeneralMotors Co. 230,333 8,881,640 PNC Financial Services Group,
Harley-Davidson, Inc. 24,569 865,075 Inc. 67,336 8,480,969
Tesla, Inc. (a) 433,409 113,453,474 Preferred Bank. 2,283 125,542
Thor Industries, Inc. (b) 8,591 889,169 Prosperity Bancshares, Inc. 14,645 827,150
Winnebago Industries, Inc. (b) 5,325 355,124 Provident Financial Services,
133,869,080 Inc. 11,420 186,603
ST —4.0% Regions Financial Corp. 154,846 2,759,356
Ameris Bancorp (b) 8,949 306,145 SE;SS;CC‘)‘;'S"IHC 2’(1)2(1) %gz;gg
Associated Banc-Corp. 25,494 413,768 > > >
Atlantic Union Banks%ares Sealc:?astBanklng Corp. of 6.597 145,794
orida. 3 s
Amcso};?r;ancia]’ Inc. (a) Ig:g?é glg:ggg S_ervisFirst Bancshe_lres, Inc. (b) 7,571 309,805
Banc of California, Inc. 8,427 97,585 S‘m(‘j]}z?;lss‘/\F‘rSt National Corp. 848 S18228
g:zzz‘;tlﬁg?é) ;:22; ;gg:ggg Southside Bancshares, Inc. 5,322 139,224
Bank ofAmerica Corp. 1,127,124 32,337,188 SouthState Corp. (b) 12,195 802,431
Bank of Hawaii Corp. (b) 6,649 274,138 State Street Corp. (d) 56,455 4,131,377
Bank of New York Mellon Corp. 128,480 5,719,930 gte“af ‘32;“,00'1’», "I‘CC 2?;38 73‘5%2;;
BankOZK 19,415 779,706 ynovus tnancial orp. E E
BankUnited, Inc. 14,610 314,845 Texéis)Capltal Bancshares, Inc. c081 o1
Banner Corp. 5,098 222,630 a > >
Berkshire Hills Bancorp, Inc. 7,210 149,463 Tompklns Flnangla] Corp. 2,005 111,679
Brookline Bancorp, Inc. 13,581 118,698 Tru%mp]? Flna.ncla], Inc. () 3,233 196,308
Cadence Bank 27,819 546,365 Truist Financial Corp. 214,804 6,519,301
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TrustCo Bank Corp. NY. 3,109 88,948 Carlisle Cos., Inc. 8,461 2,170,500
Trustmark Corp. 10,653 224,991 CarrierGlobal Corp. 139,288 6,924,007
U.S. Bancorp 218,370 7,214,945 Fortune Brands Innovations,
UMB Financial Corp. 5,758 350,662 Inc. 22272 1,602,470
United Bankshares, Inc. 18,053 535,633 Gibraltar Industries, Inc. (a) 5,166 325,045
United Community Banks, Inc. 12,549 313,600 Griffon Corp. 7,904 318,531
Valley National Bancorp. 63,146 489,381 Insteel Industries, Inc. 2,755 85,736
Veritex Holdings, Inc. 5,837 104,657 Johnson Controls International
Washington Federal, Inc. 12,460 330,439 PLC. 114,657 7,812,728
Webster Financial Corp. 29,506 1,113,851 Lennox International, Inc. 5,415 1,765,669
Wells Fargo & Co. 608,426 25,967,622 Masco Corp. 41,511 2,381,901
Westamerica BanCorp 3,454 132,288 Masterbrand, Inc. (a) 22,272 259,023
Wintrust Financial Corp. 8,828 641,089 Owens Corning 17,258 2,252,169
WSEFS Financial Corp. 8,150 307,418 PGT Innovations, Inc. (a) 8,754 255,179
Zions Bancorp NA 25,763 691,994 Quanex Building Products Corp.

258,946,211 (b) 5,335 143,245
o —1.6% Resideo Technologies, Inc. (a) 7,014 123,867
Boston Beer Co., Inc. Class A Simpson Manufacturing Co.,

(a) (b) 1,609 496,280 Inc. i 6,705 928,643
Brown-Forman Corp. Class B. 29,413 1,964,200 Trane Technologies PLC 38,169 7,300,203
Celsius Holdings, Inc. (a) (b) 4,746 708,056 Trex Co., Inc. (a) 18,799 1,232,463
Coca-Cola Co. 628,423 37,843,633 UFP Industries, Inc. 9,908 __ 961,571
Coca-Cola Consolidated, Inc. 486 309,106 45,244,950
Constellation Brands, Inc. BATSH —1.9%

ClassA 26,917 6,625,081 Affiliated Managers Group, Inc. 7,422 1,112,484
Keurig Dr Pepper, Inc. 126,469 3,954,686 Ameriprise Financial, Inc. 18,472 6,135,660
MGP Ingredients, Inc. (b) 2,614 277,816 Artisan Partners Asset
Molson Coors Beverage Co. Management, Inc. Class A (b) 100 3,931

Class B 30,698 2,021,156 Avantax, Inc. (a) 8,057 180,316
Monster Beverage Corp. (a) 118,121 6,784,870 B Riley Financial, Inc. 2,761 126,951
National Beverage Corp. (a) 4,434 214,384 BlackRock, Inc. 24,260 16,767,056
PepsiCo, Inc. 220,091 40,765,255 Brightsphere Investment Group,

101,964,523 Inc. 4,480 93,856
RALFFr)8d— —1.9% CboeGlobalMarkets, Inc. 17,505 2,415,865
AbbVie, Inc. 285,485 38,463,394 Charles Schwab Corp. 246,247 13,957,280
Amgen, Inc. 85,725 19,032,664 CME Group, Inc. ) 57,319 10,620,638
Anika Therapeutics, Inc. (a) 2,712 70,458 Donnelley Financial Solutions,
Arcus Biosciences, Inc. (a) 7,389 150,071 Inc. (a) 5,107 232,522
Arrowhead Pharmaceuticals, Evercore, Inc. ClassA. 6,024 744,506

Inc. (a) 15,535 553,978 FactSet Research Systems, Inc. 6,371 2,552,541
Avid Bioservices, Inc. (a) (b) 9,700 135,509 Federated Hermes, Inc. 15,193 544,669
Biogen, Inc. (a) 24,403 6,951,195 Franklu_l Resources, Inc. 44,528 1,189,343
Catalyst Pharmaceuticals, Inc. Interactive Brokers Group, Inc.

(a) 15,302 205,659 ClassA 13,081 1,086,639
Coherus Biosciences, Inc. Intercontinental Exchange, Inc. 89,455 10,115,571

(a) (b) 9,812 41,897 Invesco Ltd. 60,784 1,021,779
Cytokinetics, Inc. (a) 17,834 581,745 Janus Henderson Group PLC 24,409 665,145
Dynavax Technologies Corp. Jefferies Financial Qroup, Inc. 32,975 1,093,781

(a) (b) 17,950 231,914 Mark§tAxess Holdings, Inc. 6,277 1,640,933
Emergent BioSolutions, Inc. (a) 7,895 58,028 Moelis & Co. ClassA(b) 83 3,763
Enanta Pharmaceuticals, Inc. Moody's Corp. 25,913 9,010,468

(a) 2,731 58,443 MSCI, Inc. 12,988 6,095,139
Exelixis, Inc. (a) 50,203 959,379 Nasdag, Inc. 56,068 2,794,990
Gilead Sciences, Inc. 200,110 15,422,478 Piper Sandler Cos.,. 2,318 299,625
Halozyme Therapeutics, Inc. (a) 20,754 748,597 Raymond James Financial, Inc. 29,682 3,080,101
Incyte Corp. (a) 29,709 1,849,385 S&PGlobal, Inc. 53,699 21,527,392
Tronwood Pharmaceuticals, Inc. SEI Investments Co. 19,225 1,146,194

(a) 2,143 22,802 Stifel Financial Corp. 16,682 995,415
iTeos Therapeutics, Inc. (a) (b) 3,205 42,434 StoneXGroup, Inc. (a) 2,665 221,408
Moderna, Inc. (a) 55,535 6,747,503 TRowe PriceGroup, Inc. 35,994 4,032,048
MyriadGenetics, Inc. (a) 13,023 301,873 Virtus Investment Partners, Inc. 850 167,849
Neurocrine Biosciences, Inc. (a) 14,834 1,398,846 WisdomTree, Inc. 18970 _ 130,134
Regeneron Pharmaceuticals, _ 121,805,992

Inc. (a) 17,362 12,475,291 L% —1.8%

REGENXBIO, Inc. (a) 5,560 111,144 AdvanSix, Inc. 5,305 185,569
Spectrum Pharmaceuticals, Inc. Air Products & Chemicals, Inc. 35,369 10,594,077

(a) 22 21 Albemarle Corp. 19,045 4,248,749
uniQure NV (a) 5,665 64,921 American Vanguard Corp. 4,377 78,217
United Therapeutics Corp. (a) 7,153 1,579,025 Ashland, Inc. 8,918 775,063
Vanda Pharmaceuticals, Inc. (a) 8,564 56,437 Avient Corp. 12,818 524,256
Vericel Corp. (a) 12,024 451,742 Axalta Coating Systems Ltd. (a) 35,585 1,167,544
Vertex Pharmaceuticals, Inc. (a) 41,301 14,534,235 BalchemCorp. 5,142 693,193
Vir Biotechnology, Inc. (a) 11,770 288,718 Cabot Corp. 9,159 612,645
Xencor, Inc. (a) 9,153 228,550 Celanese Corp. 18,359 2,125,972

123,818,336 CF Industries Holdings, Inc. 34,507 2,395,476
BEAPFEY —3.0% Chemours Co. 25,971 958,070
Amazon.com, Inc. (a) 1,441,535 187,918,503 Corteva, Inc. 118,169 6,771,084
eBay, Inc. 84,372 3,770,585 Dow, Inc. 118,161 6,293,255
Etsy, Inc. (a) 19,580 1,656,664 DuPont de Nemours, Inc. 73,956 5,283,417
Kohl's Corp. (b) 24,890 573,714 Eastman Chemical Co. 21,786 1,823,924
Macy's, Inc. 49,778 798,937 Ecolab, Inc. 39,829 7,435,676
Nordstrom, Inc. 17,509 358,409 FMC Corp. 20,604 2,149,821
Ollie's Bargain Outlet Holdings, FutureFuel Corp. 5,302 46,923
Inc. (a) 8,688 503,296 Hawkins, Inc. 3,621 172,685
m HB FulleéCo. @ 8,480 222,4;05
N A - Ingevity Corp. (a, 6,617 ,845
Eﬂﬁgéﬁw —07% Innospec, Inc. 4,108 412,608
A.O.Smith Corp. 21,819 1,587,987 International Flavors &
AAON, Inc. 6,057 574,264 F I 39333 3130513
. ragrances, Inc. , ,130,
Advanced Drainage Systems, K Holdi I 2833 96,605
oppers Holdings, Inc. . X

ne. (b) 10,136 1,153,274 Linde PLC 79797 30400041
Allegion PLC 14,544 1,745,571 Livent C b 24!283 ’666’083
American Woodmark Corp. (a) 2,662 203,297 L“’e‘; “‘}’3"" (1?1( d) ies NV ; ;
Apogee Enterprises, Inc. 5,204 247,034 yogl cibasell Industries

assA 40,955 3,760,898
AZZ, Inc. 5,042 219,125 Mativ Holdings, Inc 9.078 137,259
Builders FirstSource, Inc. (a) 19,643 2,671,448 T ’ ’
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Minerals Technologies, Inc. 5,372 309,911 PROGHoldings, Inc. (a) 3,401 109,240
Mosaic Co. 55,404 1,939,140 SLMCorp. 48,224 787,016
NewMarket Corp. 737 296,362 Synchrony Financial 85,726 2,907,826
Olin Corp. 23,873 1,226,833 World Acceptance Corp. (a) (b) 478 64,057
PPGIndustries, Inc. 37,679 5,587,796 34,808,048
Quaker Chemical Corp. (b) 2,175 423,907 AENEROFRBROVINGE — 1.8%
RPMiInternational, Inc. 21,149 1,897,700 Andersons, Inc. 5230 241365
ScottsMiracle-Gro Co. (b) 6,609 414,318 Bl's Wholésale Club Holdings, ’ ’
Sensiem Tef:hlnolcgies Corp. 6,958 494,923 Inc. (a) 20,693 1,303,866
Sherwin-Williams Co. 37,546 9,969,214 Casey's General Stores, Inc. 5,432 1,324,756
St?pan Co. 2,837 271,104 Chefs' Warehouse, Inc. (a) 3,331 119,117
Trinseo PLC. 6,172 78,199 Costco Wholesale Corp. 71,205 38,335,348
Westlake Corp. 5508 658,041 Dollar General Corp. 36,778 6,244,169
117,507,321 Dollar Tree, Inc. (a) 34,448 4,943,288
BEY—EX - B —0.6% Grocery Outlet Holding Corp.
ABMiIndustries, Inc. 10,504 447,996 (a) 11,566 354,035
Brady Corp. Class A 7,944 377,896 Kroger Co. 105,229 4,945,763
Brink's Co. 8,038 545,218 Performance Food Group Co.
Cintas Corp. 13,852 6,885,552 (a) 27,175 1,637,022
Clean Harbors, Inc. (a) 7,966 1,309,849 PriceSmart, Inc. 3,140 232,548
Copart, Inc. (a) 66,332 6,050,142 SpartanNash Co. 5,560 125,156
CoreCivic, Inc. REIT (a) 22,402 210,803 Sprouts Farmers Market, Inc.
Deluxe Corp. 8,202 143,371 (a) (b) 19,117 702,168
Enviri Corp. (a) 13,567 133,906 Sysco Corp. 81,262 6,029,640
GEOGroup, Inc. (a) (b) 22,469 160,878 Target Corp. 73,286 9,666,423
Healthcare Services Group, Inc. 11,860 177,070 U.S. Foods Holding Corp. (a) 33,068 1,454,992
HNI Corp. 7,025 197,964 United Natural Foods, Inc. (a) 8,808 172,196
Interface, Inc. 10,777 94,730 Walgreens Boots Alliance, Inc. 114,683 3,267,319
Liquidity Services, Inc. (a) 4,360 71,940 Walmart, Inc. 226,440 35,591,839
Matthews International Corp. 116,691,010
ClassA 5,420 231,000 8. A%k 03%
MillerKnoll, Inc. 10,262 151,672 Amcor PLC 248,241 2,477,445
MSASafety, Inc. 5,506 957,824 AptarGroup, Inc. 10,291 1,192,315
OPENLANE, Inc. (a) 20,603 313,578 Avery Dennison Corp. 13,242 2,274,976
Pitney Bowes, Inc. (b) 27,785 98,359 Ball Corp. 51,945 3,023,718
Republic Services, Inc. 33,491 5,129,816 BerryGlobalGroup, Inc. 19,260 1,239,188
Rollins, Inc. 33,046 1,415,360 Crown Holdings, Inc. 19,360 1,681,803
Stericycle, Inc. (a) 14,479 672,405 Graphic Packaging Holding Co. 49,620 1,192,369
Tetra Tech, Inc. 8,885 1,454,830 Greif, Inc. ClassA. 2,528 174,154
UniFirst Corp. 2437 377,759 International Paper Co. 62,104 1,975,528
Viad Corp. (a) 2,843 76,420 Myers Industries, Inc. 5,327 103,504
WasteManagement, Inc. 61,988 _ 10.749.959 O-I Glass, Inc. (a) 24,805 529,091
38,436,297 Packaging Corp. of America. 15,132 1,999,845
BEERE —0.9% SealedAir Corp. 24,864 994,560
ADTRAN Holdings, Inc. (b) 8,539 89,916 Silgan Holdings, Inc. 12,894 604,600
Arista Networks, Inc. (a) 40,020 6,485,641 Sonoco Products Co. 16,392 967,456
Calix, Inc. (a) 8,832 440,805 Westrock Co. 42,298 1,229,603
Ciena Corp. (a) 24,743 1,051,330 21,660,155
Cisco Systems, Inc. 671,220 34,728,923 BRRESHE —0.1%
Clearfield, Inc. (a) (b) 1,823 86,319 Genuine Parts Co. 22,923 3,879,259
Digi International, Inc. (a) 4,957 195,256 LKQCorp. 44,799 2,610,438
Extreme Networks, Inc. (a) 20,427 532,123 Pool Corp. 6,591 2,469,252
F5, Inc. (a) ) 2(9),;3(1) l.;*gl?g% 8958949
Harmonic, Inc. (a ,85 7, — o -
Juniper Networks, Inc. 52,531 1,645,796 ilﬁfff(ﬁ)‘z;l E]ju?ati:noi:lc/n
Lumentum Holdings, Inc. (a) (b) 12,163 690,007 @ T 8.025 275.578
Motorola Solutions, Inc. 26,849 7,874,275 Frontdoor, Inc. (a) ]3’242 422’420
NETGEAR, Inc. (a) 5,126 72,584 > § y
NetScout Systems, Inc. (a) 11,384 352335 Graham Holdings Co. ‘Class B 286 163,443
Viasat, Inc. (a) (b) 9.277 382,769 Grand Canyon Education, Inc.
asat, ne.| (a) 7,196 742,699
Viavi Solutions, Inc. (a) 37,005 419,266 H&R Block. Inc 28’711 9]5’020
~ — 36836868 Mister Car Wash, Inc. (a) (b) 12,695 122,507
B - £K —02% Perdoceo Education Corp. (a) 11,499 141,093
AECOM. 24,123 2,042,977 Service Corp. International. 27,724 1,790,693
Arcosa, Inc. 7,627 577,898 Strategic Education, Inc. 4,078 276,651
Comfort Systems USA, Inc. 5,474 898,831 Stride, Inc. (a) 594 22,115
DycomIndustries, Inc. (a) 5,118 581,661 W
EMCORGroup, Inc. 8,878 1,640,477 B4 REIT — 0.0% (¢) -
g]uorl Corp. () . 20411 604,165 Alexander & Baldwin, Inc. REIT 10,700 198,806
ranite Construction, Inc. 8,293 329,895 American Assets Trust. Tno
MasTec, Inc. (a) (b) 9,238 1,089,807 REIT T 8.098 155.482
MDU Resources Group, Inc. 32,786 686,539 . ’ ’
MY RGroup, Inc. (a) 2,617 362.036 Armada Hoffler Properties, Inc.
P, REIT 8,580 100,214
Quanta Services, Inc. 22,556 4,431,126 Essential Propertios Realt > ?
Valmont Industries, Inc. 2,565 746,543 P y
13991055 Trust, Inc. REIT. 17,450 410,773
- —_— Global Net Lease, Inc. REIT. 14,365 147,672
BBEM —0.2% 1,012,947
Eagle Materials, Inc. 6,801 1,267,842 [ e o E—
Knife River Corp. (a) 8,174 355,569 %ri?;?:ﬁ FRY—ER —07% 1.135.296 18.107.971
Martin Marietta Materials, Inc. 9,939 4,588,737 ATN l;lten;ationa] Inc ’ 2’612 ’ 95’599
VulcanMaterials Co. 20,452 4,610,699 o ’ ’
082847 Cogent Commumcatmns
—m Holdings, Inc. 6,910 464,974
HRESH —0.5% Consolidated Communications
American Express Co. 98,149 17,097,556 Holdings, Inc. (a) 11,671 44,700
Bread Financial Holdings, Inc. 6,793 213,232 Frontier Communications
CapitalOne Financial Corp. 66,425 7,264,902 Parent, Inc. (a) 35,785 667,032
Discover Financial Services 39,937 4,666,638 Iridium Communications, Inc. 20,993 1,304,085
Encore Capital_Group, Inc. (a) 5,200 252,824 Lumen Technologies, Inc. (b) 158,579 358,389
Enova International, Inc. (a) 4,372 232,241 Verizon Communications, Inc. 671,005 24,954,676
EZCORP, Inc. ClassA(a) 8,707 72,965 T 45997426
FirstCash Holdings, Inc. 6,836 638,004 o -
Green Dot Corp. ClassA(a) 8,531 159,871 ?ﬁﬁ% l:c 1.6% 8432 488.803
Navient Corp. 9,263 172,106 Alliant E, . C 40'061 5 102’401
PRAGroup, Inc. (a) 7421 169,570 1ant tnergy ©orp. ’ e

B ZNAS TS TEal & 2,

American Electric Power Co.,

_11_



SPTM

88 W % i % 8% M # fiti %8
Inc. 79,498 6,693,732 Helmerich & Payne, Inc. 18,191 644,871
Constellation Energy Corp. 51,928 4,754,008 Nabors Industries Ltd. (a) (b) 1,179 109,682
Duke Energy Corp. 123,387 11,072,749 Newpark Resources, Inc. (a) 24 126
Edison International 59,785 4,152,068 NexTier Oilfield Solutions, Inc.
Entergy Corp. 32,278 3,142,909 (a) (b) 25,829 230,911
Evergy, Inc. 36,666 2,142,028 NOV, Inc. 63,112 1,012,317
Eversource Energy 53,929 3,824,645 Oceaneering International, Inc.
Exelon Corp. 155,856 6,349,574 (a) 16,502 308,587
FirstEnergy Corp. 86,518 3,363,820 Oil States International, Inc. (a) 10,251 76,575
Hawaiian Electric Industries, Patterson-UTI Energy, Inc. 31,332 375,044
Inc. 17,490 633,138 ProPetro Holding Corp. (a) 13,581 111,907
IDACORP, Inc. 7,908 811,361 RPC, Inc. (b) 11,425 81,689
NextEra Energy, Inc. 320,920 23,812,264 Schlumberger NV. 222,150 10,912,008
NRGEnergy, Inc. 38,806 1,450,956 U.S. Silica Holdings, Inc. (a) 15,444 187,336
OGE Energy Corp. 32,596 1,170,522 Valaris Ltd. (a) 9,736 612,687
Otter Tail Corp. (b) 6,707 529,585 25,520,278
PG&E Corp. (a) 258,614 4,468,850 R 1.3%
Pinnacle West Capital Corp. 18,576 1,513,201 Activision Blizzard, Inc. (a) 119,533 10,076,632
PNMResources, Inc. 13,232 596,763 Cinemark Holdings, Inc. (a) (b) 18,463 304,640
Portland General Electric Co. 14,320 670,606 ElectronicArts, Inc. 46,035 5,970,739
PPLCorp. 121,707 3,220,367 Live Nation Entertainment, Inc.
Southern Co. 168,873 11,863,328 @ 22,995 2,095,074
Xcel Energy, Inc. 84,472 5,251,624 Marcus Corp. (b) 2,801 41,539
__ 104,079,302 Netflix, Inc. (a) 71,756 31,607,800
EXEME —0.7% Take-Two Interactive Software,
Acuity Brands, Inc. 5,666 924,011 Inc. (a) 25,505 3,753,316
AMETEK, Inc. 36,516 5,911,210 Walt Disney Co. (a) 291,989 26,068,778
Eaton Corp. PLC 63,757 12,821,533 Warner Bros Discovery, Inc. (a) 348,688 4,372,548
Emerson Electric Co. 95,427 8,625,647 World Wrestling Entertainment,
EncoreWire Corp. 2,843 528,599 Inc. ClassA 7,506 814,176
EnerSys 6,943 753,454 85,105,242
Generac Holdings, Inc. (a) 10,032 1,496,072 LY —E2R —4.0%
Hubbell, Inc. 8,674 2,875,951 Berkshire Hathaway, Inc.
nVent Electric PLC 25,840 1,335,153 Class B (a) 287,656 98,090,696
Powell Industries, Inc. 1,647 99,792 BMTechnologies, Inc. (a) 11 33
Regal Rexnord Corp. 11,318 1,741,840 EssentGroup Ltd. 16,573 775,616
RockwellAutomation, Inc. 18,628 6,136,995 EuronetWorldwide, Inc. (a) 8,296 973,701
SunPower Corp. (a) (b) 13,332 130,654 EVERTEC, Inc. 9,690 356,883
Sunrun, Inc. (a) 34,062 608,347 Fidelity National Information
Vicor Corp. (a) (b) 2,864 154,656 Services, Inc. 98,618 5,394,405
44,143,914 Fiserv, Inc. (a) 98,448 12,419,215
ETILE - B3 - B FleetCor Technologies, Inc. (a) 13,145 3,300,447
—0.9% Global Payments, Inc. 46,165 4,548,176
Advanced Energy Industries, Jack Henry & Associates, Inc. 12,304 2,058,828
Inc. (b) 5,999 668,589 Mastercard, Inc. ClassA 134,816 53,023,133
Amphenol Corp. ClassA 95,484 8,111,366 MGIC Investment Corp. 54,229 856,276
Arlo Technologies, Inc. (a) 11,981 130,713 Mr CooperGroup, Inc. (a) 11,733 594,159
Arrow Electronics, Inc. (a) 11,991 1,717,471 NMI Holdings, Inc. Class A (a) 9,613 248,208
Avnet, Inc. 15,807 797,463 PayoneerGlobal, Inc. (a) 31,729 152,616
BadgerMeter, Inc. 4,787 706,370 PayPal Holdings, Inc. (a) 186,245 12,428,129
Belden, Inc. 6,429 614,934 RadianGroup, Inc. 25,349 640,823
Benchmark Electronics, Inc. 5,633 145,500 Visa, Inc. ClassA 260,802 61,935,259
CDWCorp. 22,545 4,137,008 Voya Financial, Inc. 17,533 1,257,291
Cognex Corp. 28,423 1,592,257 Walker & Dunlop, Inc. 4,724 373,621
Coherent Corp. (a) (b) 19,047 971,016 Western Union Co. 65,881 772,784
Corning, Inc. 121,726 4,265,279 WEX, Inc. (a) 7,103 1,293,243
CTS Corp. 5,246 223,637 261,493,542
ePlus, Inc. (a) 4,978 280,261 AH —1.1%
Fabrinet (a) 5,600 727,328 Archer-Daniels-Midland Co. 88,638 6,697,487
Insight Enterprises, Inc. (a) 5,345 782,187 B&GFoods, Inc. 6,673 92,888
IPG Photonics Corp. (a) 5,482 744,565 Bunge Ltd. 24,110 2,274,779
Itron, Inc. (a) 6,481 467,280 CalavoGrowers, Inc. (b) 2,777 80,589
Jabil, Inc. 21,941 2,368,092 Cal-Maine Foods, Inc. (b) 5,717 257,265
Keysight Technologies, Inc. (a) 29,308 4,907,625 Campbell Soup Co. 34,288 1,567,304
Knowles Corp. (a) 15,120 273,067 Conagra Brands, Inc. 77,518 2,613,907
Littelfuse, Inc. 4,103 1,195,245 Darling Ingredients, Inc. (a) 26,281 1,676,465
Methode Electronics, Inc. 5,532 185,433 Flowers Foods, Inc. 28,747 715,225
National Instruments Corp. 20,810 1,194,494 Fresh Del Monte Produce, Inc. 5,418 139,297
Novanta, Inc. (a) 5,614 1,033,537 General Mills, Inc. 96,985 7,438,749
OSI Systems, Inc. (a) 2,645 311,660 Hain Celestial Group, Inc. (a) 13,462 168,410
PC Connection, Inc. 2,028 91,463 Hershey Co. 23,592 5,890,922
Plexus Corp. (a) 4,770 468,605 Hormel Foods Corp. 45,608 1,834,354
Rogers Corp. (a) 2,747 444,822 Hostess Brands, Inc. (a) 21,895 554,381
Sanmina Corp. (a) 10,879 655,677 Ingredion, Inc. 10,750 1,138,963
ScanSource, Inc. (a) 5,306 156,845 J & J Snack Foods Corp. 2,436 385,765
TD SYNNEX Corp. 6,826 641,644 JMSmucker Co. 18,167 2,682,721
TE Connectivity Ltd. 52,619 7,375,079 John B Sanfilippo & Son, Inc. 689 80,799
Teledyne Technologies, Inc. (a) 7,363 3,027,003 Kellogg Co. 40,920 2,758,008
Trimble, Inc. (a) 40,556 2,147,035 Kraft Heinz Co. 128,628 4,566,294
TTM Technologies, Inc. () 16,447 228,613 Lamb Weston Holdings, Inc. 23,813 2,737,304
Vishay Intertechnology, Inc. 21,731 638,891 Lancaster Colony Corp. 2,581 519,013
Vontier Corp. 22,935 738,736 McCormick & Co., Inc. 39,801 3,471,841
Zebra Technologies Corp. Mondelez International, Inc.
ClassA(a) 8,684 2,568,988 ClassA 222,033 16,195,087
57,735,778 Pilgrim's Pride Corp. (a) 8,077 173,575
TRNX—RE - —E R —04% Post Holdings, Inc. (a) 9,872 855,409
Archrock, Inc. 15,537 159,254 Seneca Foods Corp. Class A (a) 865 28,268
Baker Hughes Co. 149,128 4,713,936 SimplyGood Foods Co. (a) 13,598 497,551
BristowGroup, Inc. (a) 4,297 123,453 Tootsie Roll Industries, Inc. 3,012 106,655
ChampionX Corp. 23,857 740,521 TreeHouse Foods, Inc. (a) 9,210 464,000
Core Laboratories, Inc. (b) 7,249 168,539 Tyson Foods, Inc. Class A 46,877 2,392,602
Dril-Quip, Inc. (a) 5,351 124,518 71,055,877
Halliburton Co. 141,193 4,657,957 HAEE —0.1%
Helix Energy Solutions Group, Atmos Energy Corp. 20,009 2,327,847
Inc. (a) 22,813 168,360 Chesapeake Utilities Corp. 2,631 313,089
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National FuelGas Co. 14,125 725,460 (a) (b) 2,888 91,261
New Jersey Resources Corp. 14,096 665,331 Cardinal Health, Inc. 46,243 4,373,200
Northwest Natural Holding Co. 5,252 226,099 Centene Corp. (a) 92,458 6,236,292
ONEGas, Inc. 8,534 655,496 Chemed Corp. 2,437 1,320,050
Southwest Gas Holdings, Inc. 8,298 528,168 CignaGroup 48,216 13,529,410
Spire, Inc. 8,222 521,604 Community Health Systems, Inc.
UGI Corp. 33,206 895,566 (a) 18,675 82,170
6,858,660 CorVel Corp. (a) 948 183,438
Hh EE#R — 0.9% Cross Country Healthcare, Inc.
ArcBest Corp. 4,550 449,540 (2) 5,207 146,213
Avis BudgetGroup, Inc. (a) 4,991 1,141,292 CVS Health Corp. 206,924 14,304,656
CSX Corp. 324,608 11,069,133 DaVita, Inc. (a) 11,553 1,160,730
Heartland Express, Inc. 8,203 134,611 Elevance Health, Inc. 38,491 17,101,166
Hertz Global Holdings, Inc. Encompass Health Corp. 16,232 1,099,069
(a) (b) 26,049 479,041 Enh_abit, Inc. (a) (b) 8,017 92,195
JB Hunt Transport Services, Inc. 13,711 2,482,102 EnsignGroup, Inc. 8,271 789,550
Knight-Swift Transportation Fulgent Genetics, Inc. (a) (b) 2,056 76,134
Holdings, Tnc. 27,853 1,547,513 HCAHealthcare, Inc. 32,833 9,964,159
Landstar System, Inc. 6,210 1,195,674 HealthEquity, Inc. (a) 11,839 747,514
Marten Transport Ltd. 8,862 190,533 Henry Schein, Inc. (a) 22,343 1,812,017
Norfolk Southern Corp. 38,555 8,742,732 Humana, Inc. ) 20,247 9,053,041
01d Dominion Freight Line, Inc. 15,001 5,579,897 Laboratory Corp. of America
RXO, Inc. (a) 15,291 346,647 Holdings 15,369 3,709,001
Ryder System, Inc. 8,604 729,533 McKesson Corp. 22,927 9,796,936
Saia, Inc. (a) 4308 1,475,102 ModivCare, Inc. (a) 2,067 93,449
Union Pacific Corp. 100,272 20,517,657 Molina Healthcare, Inc. (a) 9,546 2,875,637
Werner Enterprises, Inc. 8,772 387,547 Neoqenomics, Inc. (a) 19,613 315,181
XPO, Inc. (a) 15,291 902,169 OmniAb, Inc. (2) (b) (f) 1,881 —
W Option Care Health, Inc. (a) 19,700 640,053
. H\EB - Owens &Minor, Inc. (a) 11,943 227,395
NRTT B - fl —2.9% Patterson Cos., Inc. 14,174 471,427
Abbott Laboratories 281,850 30,727,287 Pediatrix Medical G I
A ediatrix Medical Group, Inc. (a) 13,944 198,144
Align Technology, Inc. (a) 11,549 4,084,188 Privia HealthGroup, Inc. (a) 14914 389405
AngioDynamics, Inc. (a) 5812 60,619 anm °I p, Inc. €778 >66.647
Attivion, Inc. (a) 5,721 98,344 rogyny, Inc. (a) , g
N Quest Diagnostics, Inc. 21,075 2,962,302
AvanosMedical, Inc. (a) 7,810 199,624 R1 RCM, Inc. (a) (b) 19.380 357.561
Baxter International, Inc. 81,304 3,704,210 RadN ]‘ ; 6’102 199’04
Becton Dickinson & Co. 46,074 12,163,997 Sa et Inc. @) g 1047
S elect Medical Holdings Corp. 17,316 551,688
Boston Scientific Corp. (a) 228,405 12,354,426 T
enet Healthcare Corp. (a) 17,066 1,388,831
CONMED Corp. 4,666 634,063 U.S. Physical Th I 2264 274.827
.S. Physical Therapy, Inc. . g
Cooper Cos., Inc. 7721 2,962,764 UnitedHealthGroup, Inc 150,817 72,488,683
DENTSPLY SIRONA, Inc. 35,290 1,412,306 Uni | Health S . I ’ T
niversal Health Services, Inc.
Dexcom, Inc. (a) 63,332 8,138,795 Class B 12.080 1.905.862
Edwards Lifesciences Corp. (a) 99,519 9,387,627 ’ m
Embecta Corp. 9,136 197,338 —_—
Enovis Corp. (a) 5,689 364,779 ~VRYTT REIT—0.2%
Envista Holdings Corp. (a) 25,604 866,439 CareTrusl. REIT, Inc. 15,497 307,770
GE HealthCare Technologies, Community Healthcare Trust,
Inc. 57,744 4,691,123 Inc. REIT 3,237 106,886
Glaukos Corp. (a) 6,653 473,760 Healthcare Realty Trust, Inc.
Globus Medical, Inc. Class A (a) 11,489 684,055 REIT ) 52,627 992,545
Haemonetics Corp. (a) 7,940 676,012 Healthpeak Properties, Inc.
Hologic, Inc. (a) 40,792 3,302,928 REIT 82,915 1,666,592
ICUMedical, Inc. (a) (b) 2,715 483,786 LTC‘Propemes, }nc, REIT 6,488 214,234
IDEXX Laboratories, Inc. (a) 13,727 6,894,111 Medical Properties Trust, Inc.
InariMedical, Inc. (a) (b) 8,929 519,132 REIT (b) 87,607 811,241
Insulet Corp. (a) 11,205 3,230,850 Omega Healthcare Investors,
Integer Holdings Corp. (a) (b) 5,180 459,000 Inc. REIT 37,055 1,137,218
Integra LifeSciences Holdings Physicians Realty Trust REIT
Corp. (a) 11,504 473,160 (b) 33,056 462,453
Intuitive Surgical, Inc. (a) 56,436 19,297,726 Sabra Health Care REIT, Inc. 34,219 402,758
Lantheus Holdings, Inc. (a) 10,519 882,754 Universal Health Realty Income
LeMaitre Vascular, Inc. 2,674 179,907 Trust REIT 1,554 73,939
LivaNova PLC (a) 8,229 423217 Ventas, Inc. REIT 60,822 2,875,056
Masimo Corp. (a) 7478 1,230,505 Welltower, Inc. REIT 76,310 __ 6,172,716
Medtronic PLC. 214,223 18,873,046 15,223,408
Merit Medical Systems, Inc. (a) 7,861 657,494 NVAFT T Jad— —0.0% (e)
Neogen Corp. (a) (b) 27,998 608,956 Certara, Inc. (a) (b) 17,013 309,807
NuVasive, Inc. (a) 7,889 328,104 Computer Programs & Systems,
Omnicell, Inc. (a) 5913 435,611 Inc. (a) 2,137 52,762
OraSure Technologies, Inc. (a) 7,160 35,872 Doximity, Inc. Class A (a) (b) 19,160 651,823
Orthofix Medical, Inc. (a) 3,096 55,914 HealthStream, Inc. 5,312 130,463
Penumbra, Inc. (a) 5,456 1,877,191 NextGen Healthcare, Inc. (a) 8,892 144,228
QuidelOrtho Corp. (a) 9,829 814,431 Schrodinger, Inc. (a) (b) 80 3,994
ResMed, Inc. 23,201 5,069,418 Simulations Plus, Inc. (b) 2,073 89,823
Shockwave Medical, Inc. (a) 5,648 1,611,996 Veradigm, Inc. (a) 24,751 311,863
STAAR Surgical Co. (a) (b) 7,299 383,708 1,694,763
STERIS PLC 15,806 3,556,034 &F /- U — b REIT—0.1%
Stryker Corp. 54,565 16,647,236 Chatham Lodging Trust REIT 7,646 71,566
Tandem Diabetes Care, Inc. (a) 9,936 243,829 DiamondRock Hospitality Co.
Teleflex, In(I:. 7,394 1,789,570 REIT 35,877 287,375
Vfarex Imagmg Corp. ga) (b) 6,092 143,588 Host Hotels & Resorts, Inc.
Zimmer Biomet Holdings, Inc. 33,097 4,818,923 REIT 112,549 1,894,200
Zynex, Inc. (a) (b) 2,611 25,039 Park Hotels & Resorts, Inc.
189,234,792 REIT 38,498 493,544
NVRET o FANRL Z— | N)VARYT « P—ER — Pebblebrook Hotel Trust REIT
2.9% (b) 20,926 291,708
Acadia Healthcare Co., Inc. (a) 14,407 1,147,373 Service Properties Trust REIT 26,799 232,883
AdaptHealth Corp. (a) 15,602 189,876 Summit Hotel Properties, Inc.
Addus HomeCare Corp. (a) 2,420 224,334 REIT 17,209 112,031
Agiliti, Inc. (a) (b) 5,400 89,100 Sunstone Hotel Investors, Inc.
Amedisys, Inc. (a) 4,796 438,546 REIT 34,382 347,946
AmerisourceBergen Corp. 23,928 4,604,465 Xenia Hotels & Resorts, Inc.
AMN Healthcare Services, Inc. REIT 18,935 233,090
(a) 6,763 737,979 3,964,343
Apollo Medical Holdings, Inc. RFN e VARNTY « LT % — —22%
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Aramark 42,062 1,810,769 Kimberly-Clark Corp. 54,265 7,491,826

BJ's Restaurants, Inc. (a) 4,718 150,032 Procter & Gamble Co. 382,598 58,055,420

Bloomin' Brands, Inc. 13,668 367,532 WD-40 Co. (b) 2,275 429,179

Booking Holdings, Inc. (a) 5,884 15,888,742 83,972,085

BoydGaming Corp. 12,805 888,283 MY R/BATRETRLE—REELE — 0.0% ()

Brinker International, Inc. (a) 6,298 230,507

Caesars Entertainment, Inc. (a) 32,960 1,679,971 AES Corp. 107,107 2,220,328

Carnival Corp. (a) 162,172 3,053,699 Ormat Technologies, Inc. (b) 7,224 581,243

Cheesecake Factory, Inc. (b) 6,734 232,862 w

Chlpotle Mexican Grll!, Inc. (a) 4,452 9,522,828 vty b —0.8%

Choice Hotels International, Inc. 8.955.953
(b) 4728 555,634 MCo. 89,479 935,

. General Electric Co. 173,133 19,018,660
Churchill Downs, Inc. 11,028 1,534,767 Honeywell International, Inc. 109,633 22,748,848
Chuy's Holdings, Inc. (a) 3,035 123,889 4 T > W
Cracker Barrel Old Country —_—

Store, Inc. (b) 4,028 375,329 BE3E REIT — 0.4%
Darden Restaurants, Inc. 20,487 3,422,968 EastGroup Properties, Inc. REIT. 6,581 1,142,461
Dave & Buster's Entertainment, First Industrial Realty Trust, Inc.
Inc. (a) 5,720 254,883 REIT 21,099 1,110,651
Dine BrandsGlobal, Inc. 2,277 132,134 Innovative Industrial Properties,
Domino's Pizza, Inc. 5,933 1,999,362 Inc. REIT 3,797 277,219
El Pollo Loco Holdings, Inc. 2,884 25,293 LXP Industrial Trust REIT 41,977 409,276
Expedia Group, Inc. (a) 24,494 2,679,399 Prologis, Inc. REIT 146,595 17,976,945
Golden Entertainment, Inc. (a) 3,129 130,792 Rexford Industrial Realty, Inc.
Hilton Grand Vacations, Inc. (a) 12,795 581,405 REIT (b) 25,764 1,345,396
Hilton Worldwide Holdings, Inc. 44,299 6,447,719 STAGIndustrial, Inc. REIT. 28,884 1,036,358
Jack in the Box, Inc. 3,518 343,110 23,298,306
Las Vegas Sands Corp. (a) 52,762 3,060,196 PR —2.2%
Light &Wonder, Inc. (a) 9,957 684,643 Aflac, Inc. 93,667 6,537,957
Marriott International, Inc. Allstate Corp. 45,620 4,974,405
ClassA 42,471 7,801,498 Ambac Financial Group, Inc. (a) 7,479 106,501
Marriott Vacations Worldwide American Equity Investment Life
Corp. 5,904 724,539 Holding Co. 13,741 716,043
McDonald's Corp. 118,636 35,402,169 American Financial Group, Inc. 11,097 1,317,769
MGM Resorts International 47,563 2,088,967 American International Group,
Monarch Casino & Resort, Inc. 2,389 168,305 Inc. 114,655 6,597,249
Norwegian Cruise Line Holdings AMERISAFE, Inc. 2,777 148,070
Ltd. (a) 53,045 1,154,790 Aon PLC Class A 32,575 11,244,890
Papa John's International, Inc. 5,979 441,430 Arch CapitalGroup Ltd. (a) 59,275 4,436,734
Penn Entertainment, Inc. (a) (b) 23,919 574,773 Arthur JGallagher & Co. 34,554 7,587,022
Planet Fitness, Inc. Class A (a) 13,720 925,277 Assurant, Inc. 9,655 1,213,827
Royal Caribbean Cruises Ltd. Assured Guaranty Ltd. 12,662 706,540
(a) 36,305 3,766,281 Brighthouse Financial, Inc. (a) 8,397 397,598
Sabre Corp. (a) (b) 46,669 148,874 Brown & Brown, Inc. 36,647 2,522,779
Shake Shack, Inc. Class A (a) 5,407 420,232 Chubb Ltd. 67,937 13,081,949
Six Flags Entertainment Corp. Cincinnati Financial Corp. 24,339 2,368,671
(a) 11,964 310,825 CNOFinancialGroup, Inc. 21,974 520,124
Starbucks Corp. 186,695 18,494,007 Employers Holdings, Inc. 5,442 203,585
Texas Roadhouse, Inc. 10,659 1,196,792 Everest ReGroup Ltd. 6,692 2,287,727
Travel & Leisure Co. 14,268 575,571 First American Financial Corp. 16,993 968,941
Wendy's Co. 28,813 626,683 Genworth Financial, Inc. Class A
Wingstop, Inc. 4,848 970,376 (a) 75,542 371,710
Wyndham Hotels & Resorts, Globe Life, Inc. 15,325 1,679,926
Inc. 15,028 1,030,470 Hanover Insurance Group, Inc. 5,840 660,095
Wynn Resorts Ltd. 16,038 1,693,773 Hartford Financial Services
Yum! Brands, Inc. 44,433 6,156,192 Group, Inc. 56,399 4,061,856
140,848,572 HCIGroup, Inc. (b) 1,056 65,240
FERWAM — 0.5% Horace Mann Educators Corp. 6,079 180,303
Cavco Industries, Inc. (a) 1,533 452,235 James River Group Holdings
Century Communities, Inc. 3,273 250,777 Ltd. 5,190 94,769
DR Horton, Inc. 49,011 5,964,149 Kemper Corp. 9,057 437,091
Ethan Allen Interiors, Inc. (b) 4,761 134,641 Kinsale CapitalGroup, Inc. 2,744 1,026,805
Garmin Ltd. 23,830 2,485,231 Lincoln National Corp. 28,512 734,469
Green Brick Partners, Inc. (a) 7,298 414,526 Loews Corp. 36,273 2,153,891
Helen of Troy Ltd. (a) (b) 4,266 460,813 Marsh & McLennan Cos., Inc. 80,874 15,210,782
Installed Building Products, Inc. 3,496 489,999 MercuryGeneral Corp. (b) 4,358 131,917
iRobot Corp. (a) 4,566 206,612 MetLife, Inc. 112,170 6,340,970
KB Home. 14,451 747,261 0Old Republic International Corp. 46,036 1,158,726
La-Z-Boy, Inc. 7,497 214,714 Palomar Holdings, Inc. (a) 3,157 183,232
Leggett & Platt, Inc. 21,182 627,411 Primerica, Inc. 6,507 1,286,824
Lennar Corp. ClassA 39,931 5,003,754 Principal Financial Group, Inc. 40,233 3,051,271
LGI Homes, Inc. (a) 2,624 353,951 ProAssurance Corp. 10,367 156,438
M/I Homes, Inc. (a) 3,394 295,923 Progressive Corp. 93,410 12,364,682
MDC Holdings, Inc. 9,116 426,355 Prudential Financial, Inc. 62,569 5,519,837
Meritage Homes Corp. 5,787 823,316 Reinsurance Group of America,
Mohawk Industries, Inc. (a) 9,544 984,559 Inc. 10,678 1,480,932
Newell Brands, Inc. 61,216 532,579 RenaissanceRe Holdings Ltd. 7,249 1,352,083
NVR, Inc. (a) 449 2,851,428 RLI Corp. 6,619 903,295
PulteGroup, Inc. 34,340 2,667,531 Safety Insurance Group, Inc. 2,665 191,134
Sonos, Inc. (a) 20,481 334,455 Selective Insurance Group, Inc. 8,835 847,718
Taylor Morrison Home Corp. (a) 20,419 995,835 Selectquote, Inc. (a) 88 172
Tempur Sealy International, Inc. 30,103 1,206,227 SiriusPoint Ltd. (a) 13,603 122,835
Toll Brothers, Inc. 18,451 1,458,921 Stewart Information Services
TopBuild Corp. (a) 5,234 1,392,349 Corp. 3,397 139,753
Tri Pointe Homes, Inc. (a) 20,288 666,664 Travelers Cos., Inc. 40,036 6,952,652
Whirlpool Corp. 10,020 1,490,876 Trupanion, Inc. (a) (b) 4,878 95,999
m United FireGroup, Inc. 2,833 64,196
FREMAMS —1.3% Universal Insurance Holdings,
Inc. 5,407 83,430
Central Garden & Pet Co. (a) 2,196 85,139
Central Garden & Pet Co. UnumGroup 33,095 1,578,631
WR Berkley Corp. 33,957 2,022,479
ClassA(@) 6,549 238,776 Willis Towers Watson PLC 17.397 4,096,993
Church & Dwight Co., Inc. 39,243 3,933,326 ’ _—
Clorox Co. 19,840 3,155,354 o B 144,747,517
Colgate-Palmolive Co. 133,303 10,269,663 ALETIFATATAT Y=L —
Energizer Holdings, Inc. 9,333 313,402 4.9%
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Alphabet, Inc. Class A (a) 959,462 114,847,601 Illinois Tool Works, Inc. 45,850 11,469,836
Alphabet, Inc. Class C (a) 824,406 99,728,394 Ingersoll Rand, Inc. 58,718 3,837,808
Cargurus, Inc. (a) 120 2,716 ITT, Inc. 14,131 1,317,150
Cars.com, Inc. (a) 10,224 202,640 John Bean Technologies Corp. 5,084 616,689
MatchGroup, Inc. (a) 44,138 1,847,175 Kennametal, Inc. 13,570 385,252
Meta Platforms, Inc. Class A (a) 356,839 102,405,656 Lincoln Electric Holdings, Inc. 9,586 1,904,067
QuinStreet, Inc. (a) 7,555 66,711 Lindsay Corp. 1,865 222,569
Shutterstock, Inc. 3,525 171,562 Middleby Corp. (a) 9,176 1,356,488
TripAdvisor, Inc. (a) 15,830 261,037 Mueller Industries, Inc. 5,160 450,365
Yelp, Inc. (a) 9,129 332,387 Nordson Corp. 8,093 2,008,521
Ziff Davis, Inc. (a) 6,553 459,103 Oshkosh Corp. 11,038 955,780
ZoomlInfo Technologies, Inc. (a) 43,560 1,105,988 OtisWorldwide Corp. 65,087 5,793,394
321,430,970 PACCAR, Inc. 82,622 6,911,330
FRERYP—E R —1.1% - Parker-Hannifin Corp. 20,749 8,092,940
Accenture PLC Class A. 100,780 31,098,692 Pentair PLC. 26,813 1,732,120
Akamai Technologies, Inc. () 26,323 2,365,648 Proto Labs, Inc. (a) 4,396 153,684
Cognizant Technology Solutions Snap-on, Inc. 8,826 2,543,565

Corp. Class A. 84,909 5,542,860 SPX Technologies, Inc. (a) 7,311 621,216
DXCTechnology Co. (a) 41,092 1,097,978 Standex International Corp. 2,446 346,036
EPAMSystems, Inc. (a) 9,024 2,028,144 Stanley Black & Decker, Inc. 25,271 2,368,145
Gartner, Inc. (a) 14,104 4,940,772 Tennant Co. 2,737 221,998
International Business Machines Terex Corp. 11,873 710,362

Corp. 145,982 19,533,851 Timken Co. 11,075 1,013,695
Kyndryl Holdings, Inc. (a) 28,431 377,564 Titan International, Inc. (a) 10,254 117,716
Perficient, Inc. (a) 5211 434,233 Toro Co. ) 17,230 1,751,429
VeriSign, Inc. (a) 15,744 3,557,672 Trinity Industries, Inc. 13,504 347,188

70,977,414 ‘Wabash National Corp. (b) 9,084 232,914

S - Watts Water Technologies, Inc.
VI —01% Class A 4574 840,381
Brunswick Corp. 12,559 1,088,112 Westinghouse Air Brake
Hasbro, Inc. 20,890 1,353,045 “T Shouse
echnologies Corp. 28,593 3,135,794

Mattel, Inc. (a) 56,381 1,101,685 Xylem, Inc 38.595 4.346.569
Polaris, Tnc. 9,395 1,136,137 > T TT32543.4%6
SturmRuger & Co., Inc. (b) 2,747 145,481 —_—
Topgolf Callaway Brands Corp. ?ﬁiﬁ.ﬁ —0.0% (e)

(a) 16,089 319,367 Kirby Corp. (a) 8,816 678,391
VistaOutdoor, Inc. (a) 9,520 263,418 Matson, Inc. 7,051 548,074
YETI Holdings, Inc. (a) 12,318 478,431 1,226,465

5,885,676 AFLT —07%
FSALATZHA TV R« V=)L —ER — AMC Networks, Inc. Class A (a) 4,395 52,520
1.5% CableOne, Inc. (b) 776 509,894
Agilent Technologies, Inc. 48,483 5,830,081 Charter Communications, Inc.
Azenta, Inc. (a) (b) 11,990 559,693 Class A(a) 16,420 6,032,215
BioLife Solutions, Inc. (a) 4,964 109,704 Comcast Corp. Class A 668,726 27,785,565
Bio-Rad Laboratories, Inc. DISH Network Corp. Class A

Class A(a) 3,098 1,174,514 (a) (b) 40,302 265,590
Bio-Techne Corp. 25,329 2,067,606 EWScripps Co.  Class A(a) 10,803 98,848
Bruker Corp. 16,192 1,196,913 Fox Corp. Class A. 52,976 1,801,184
Charles River Laboratories Fox Corp. Class B 24,374 777,287

International, Inc. (a) 8,065 1,695,666 Interpul?llc Group of Cos., Inc. 62,943 2,428,341
Cytek Biosciences, Inc. (a) (b) 12,785 109,184 John Wiley & Sons, Inc. Class A. 7,093 241,375
Danaher Corp. 107,236 25,736,640 New York Times Co. Class A 23,114 910,229
Tllumina, Inc. (a) 25,339 4,750,809 News Corp.  Class A 63,108 1,230,606
IQVIAHoldings, Inc. (a) 30,431 6,839,976 News Corp. Class B 19,577 386,059
Medpace Holdings, Inc. (a) 4,503 1,081,485 chs_tarMcdlaGroup, Inc. 6,284 1,046,600
Mesa Laboratories, Inc. 570 73,245 OmnicomGroup, Inc. 34,032 3,238,145
Mettler-Toledo International, Inc. Paramount Global Class B (b) 90,065 1,432,934

(a) 3,779 4,956,688 Scholastic Corp. 5,398 209,928
Repligen Corp. (a) 7,614 1,077,076 TechTarget, Inc. (a) 4,045 125,921
Rewvity, Inc. 20,601 2,447,193 TEGNA, Inc. 35,581 577.836
Sotera Health  Co. (a) (b) 1,568 29,541 Thryv Holdmgs‘, Inc. (a) 2,754 67,748
Syneos Health, Inc. (a) 17,476 736,439 Tremor International Ltd. (a) 1,016 3,658
Thermo Fisher Scientific, Inc. 63,185 32,966,774 49,222,483
Waters Corp. (a) 9,921 2,644,343 &8 - FLE —0.6%

West Pharmaceutical Services, Alcoa Corp. 27,212 923,303

Inc. 11,804 4,514,676 Arconic Corp. (a) 15,939 471,476

100,598,246 ATI, Inc. (a) 20,909 924,805
o —2.0% Carpenter Technology Corp. 8,091 454,148
3D Systems Corp. (a) (b) 21,830 216,772 CenturyAlum_inum Co. (a) 8,176 71,295
AGCO Corp. 9,846 1,293,961 Cleveland-Cliffs, Inc. (a) 79,169 1,326,872
AlamoGroup, Inc. 1,706 313,750 CommercialMetals Co. 19,375 1,020,288
Albany International Corp. Compass Minerals International,

Class A 5,024 468,639 Inc. 5,468 185,912
Astec Industries, Inc. 3,193 145,090 Ferroglobe PLC (a) (f) 929 —
BarnesGroup, Inc. 7,956 335,664 Freeport-McMoRan, Inc. 232,010 9,280,400
Caterpillar, Inc. 82,720 20,353,256 FreshMarket, Inc. (a) () 466 —
Chart Industries, Inc. (a) (b) 5,610 896,422 Haynes International, Inc. 2,622 133,250
CIRCOR International, Inc. (a) 2,707 152,810 KaiserAluminum Corp. 2,747 196,795
Crane Co. 7,888 702,978 Materion Corp. 2,801 319,874
Crane NXT Co. 7,888 445,199 MPMaterials Corp. (a) (b) 12,067 276,093
Cummins, Inc. 23,442 5,747,041 Newmont Corp. 128,010 5,460,907
Deere & Co. 43,204 17,505,829 Nucor Corp. 43,528 7,137,721
Donaldson Co., Inc. 20,209 1,263,265 Olympic Steel, Inc. 2,574 126,126
Dover Corp. 23,086 3,408,648 Reliance Steel & Aluminum Co. 10,152 2,757,182
Enerpac ToolGroup Corp. 10,280 277,560 Royal Gold, Inc. 10,346 1,187,514
EnPro Industries, Inc. 3,187 425,560 Steel Dynamics, Inc. 24,765 2,697,651
Esab Corp. 5,692 378,746 SunCoke Energy, Inc. 5,404 42,530
ESCOTechnologies, Inc. 4308 446,438 TimkenSteel Corp. (a) 3,392 73,165
Federal Signal Corp. 9,797 627,302 U.S. Steel Corp. 34,563 864,421
Flowserve Corp. 21,684 805,561 WarriorMet Coal, Inc. 6,037 235,141
Fortive Corp. 54331 4,062,329 Worthington Industries, Inc. 5,718 397,229
Franklin Electric Co., Inc. 6,443 662,985 36,564,098
Graco, Inc. 26,929 2,325,319 T — VR ELHBEFE(REIT) —

Greenbrier Cos., Inc. 5,254 226,447 0.1%
Hillenbrand, Inc. 12,099 620,437 Annaly Capital Management,
IDEX Corp. 12,220 2,630,477 Inc. REIT (b) 75,558 1,511,916
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Apollo Commercial Real Estate MurphyOil Corp. 23,797 911,425
Finance, Inc. REIT (b) 19,634 222,257 NorthernOil & Gas, Inc. (b) 10,965 376,319
Arbor Realty Trust, Inc. REIT 29,160 432,151 Occidental Petroleum Corp. 122,551 7,205,999
ARMOUR Residential REIT, Inc. ONEOK, Inc. 69,104 4,265,099
(b) 10,258 54,675 Ovintiv, Inc. 39,523 1,504,641
Ellington Financial, Inc. REIT (b) 7,267 100,285 Par Pacific Holdings, Inc. (a) 8,216 218,628
Franklin BSP Realty Trust, Inc. PBF Energy, Inc. Class A. 18,501 757,431
REIT (b) 6,119 86,645 PDC Energy, Inc. 15,730 1,119,032
Invesco Mortgage Capital, Inc. Phillips 66 76,050 7,253,649
REIT (b) 22,363 256,504 Pioneer Natural Resources Co. 37,508 7,770,907
KKR Real Estate Finance Trust, Range Resources Corp. 42,834 1,259,319
Inc. REIT 6,295 76,610 REX American Resources Corp.
New York Mortgage Trust, Inc. (a) 553 19,250
REIT 13,462 133,543 SMEnergy Co. 19,092 603,880
PennyMac Mortgage Investment Southwestern Energy Co. (a) 157,446 946,250
Trust REIT (b) 16,215 218,578 Talos Energy, Inc. (a) 4,030 55,896
Ready Capital Corp. REIT (b) 10,394 117,244 Targa Resources Corp. 36,160 2,751,776
Redwood Trust, Inc. REIT (b) 18,514 117,934 Valero Energy Corp. 57,237 6,713,900
Two Harbors Investment Corp. Vital Energy, Inc. (a) (b) 1,895 85,559
REIT 11,425 158,579 Williams Cos., Inc. 193,365 6,309,500
Starwood Property Trust, Inc. World Kinect Corp. 10,060 208,041
REIT (b) 50,039 970,757 241,490,586
_ 4457.678 AEBLE - AREES — 0.0% (o)
BADREE —0.7% Clearwater Paper Corp. (a) 2,656 83,186
Ameren Corp. 39,660 3,239,032 Louisiana-Pacific Corp. 10,491 786,615
Avista Corp. 11,291 443,398 Mercer International, Inc. 5,997 48,396
Black Hills Corp. 9,855 593,862 Sylvamo Corp. 5,537 223,972
CenterPoint Energy, Inc. 104,522 3,046,816 1,142,169
CMS Energy Corp. 45,557 2,676,474 REMZMEE — 0.2%
Consolidated Edison, Inc. 55,250 4,994,600 AlaskaAirGroup, Inc. (a) 20,030 1,065,195
Dominion Energy, Inc. 130,350 6,750,827 Allegiant Travel Co. (a) 2,175 274,659
DTE Energy Co. 30,835 3,392,467 American Airlines Group, Inc.
NiSource, Inc. 62,183 1,700,705 (a) 98,808 1,772,616
NorthWestern Corp. 8,518 483,482 DeltaAir Lines, Inc. (a) 101,756 4,837,480
Public Service Enterprise Group, Hawaiian Holdings, Inc. (a) (b) 6,919 74,518
Inc. 80,541 5,042,672 JetBlueAirways Corp. (a) 48,367 428,532
Sempra Energy 50,838 7,401,504 SkyWest, Inc. (a) 8,092 329,506
Unitil Corp. 2,354 119,371 SouthwestAirlines Co. 92,626 3,353,987
WEC EnergyGroup, Inc. 50,134 4,423,824 Sun Country Airlines Holdings,
44,309,034 Inc. (a) 396 8,902
Z7 4 2 REIT — 0.1% United Airlines Holdings, Inc. (a) 48,421 2,656,860
Alexandria Real Estate Equities, 14,802,255
Inc. REIT 22,569 2,561,356 P=IF N TR 02%
Boston Properties, Inc. REIT (b) 22,561 1,299,288 BellRing Brands, Inc. (a) 13,177 482,278
Brandywine Realty Trust REIT 27,929 129,870 Coty, Inc. Class A(a) 46,716 574,140
Corporate Office Properties Edgewell Personal Care Co. 8,952 369,807
Trust REIT 19,027 451,891 elf Beauty, Inc. (a) 6,293 718,849
Cousins Properties, Inc. REIT 24,095 549,366 Estee Lauder Cos., Inc. Class A 36,298 7,128,201
Douglas Emmett, Inc. REIT (b) 26,565 333,922 Inter Parfums, Inc. 2,725 368,502
Easterly Government Properties, Medifast, Inc. 1,962 180,818
Inc. REIT (b) 9,752 141,404 Nu Skin Enterprises, Inc.
Highwoods Properties, Inc. Class A 8,114 269,385
REIT . . 16,981 406,016 USANA Health Sciences, Inc.
Hudson Pacific Properties, Inc. (a) 2.041 128,665
REIT 24,378 102,875 0220645
JBG SMITH Properties REIT 17,640 265,306 o . —
Kilroy Realty Corp. REIT 16,178 486,796 R —3.8% .
) Amphastar Pharmaceuticals,
Office Properties Income Trust I 5702 327.694
REIT 7,837 60,345 ne-@ ’ ’
. ANI Pharmaceuticals, Inc. (a) 689 37,089
OrionOffice REIT, Inc. 8,873 58,650 . N
Bristol-Myers Squibb Co. 341,657 21,848,965
SL Green Realty Corp. REIT (b) 11,270 338,663 Catalent, I 26.824 1.163.089
Vornado Realty Trust REIT 25,870 469,282 ata‘ent, nc. @ . > T
7655030 Collegium Pharmaceutical, Inc.
. — 1020030 (a) 1,056 22,693
A ﬁx - JHEERREE —3.7% Corcept Therapeutics, Inc. (a) 16,586 369,038
AnteroMidstream Corp. 47,491 550,896 Eli Lilly & Co. 126,381 59,270,161
Antero Resources Corp. (a) 45,288 1,042,983 Harmony Biosciences Holdings,
APA Corp. 60,316 2,060,998 Inc. (a) 3,681 129,534
BattalionOil Corp. (a) 52 297 Innoviva, Inc. (a) (b) 9,857 125,480
Baytex Energy Corp. (a) 90 292 Jazz Pharmaceuticals PLC (a) 9,120 1,130,606
California Resources Corp. 100 4,529 Johnson & Johnson 419,176 69,382,012
Callon Petroleum Co. (a) 6,770 237,424 Ligand Pharmaceuticals, Inc. (a) 2,521 181,764
Chevron Corp. 280,694 44,167,201 Merck & Co., Inc. 409,384 47,238,820
Chord Energy Corp. 6,777 1,042,303 Organon & Co. 40,318 839,018
Civitas Resources, Inc. 13,588 942,599 Pacira BioSciences, Inc. (a) 7,128 285,619
CNX Resources Corp. (a) 35,516 629,343 Perrigo Co. PLC. 22,047 755,286
Comstock Resources, Inc. (b) 14,670 170,172 Pfizer, Inc. 897,592 32,923,675
ConocoPhillips 194,205 20,121,580 Phibro Animal Health Corp.
CONSOLERnergy, Inc. 5,429 368,140 Class A 2,815 38,565
Coterra Energy, Inc. 132,679 3,356,779 Prestige Consumer Healthcare,
CVR Energy, Inc. 4,718 141,351 Inc. (a) 8,312 493,982
Devon Energy Corp. 97,871 4,731,084 Supernus Pharmaceuticals, Inc.
Diamondback Energy, Inc. 27,672 3,634,994 (a) 8,482 254,969
Dorian LPGLtd. 5,489 140,793 Viatris, Inc. 192,225 1,918,405
DTMidstream, Inc. 15,204 753,662 Zoetis, Inc. 75.736 13,042,497
EOGResources, Inc. 92,936 10,635,596 ’ 251’778’961
EQT Corp. 54,221 2,230,110 e o E—
EquitransMidstream Corp. 64,794 619,431 HHF—ERX —09%
. ASGN, Inc. (a) 8,090 611,847
Exxon Mobil Corp. 651,864 69,912,414 . .
. Automatic Data Processing, Inc. 68,122 14,972,534
Green Plains, Inc. (a) 8,317 268,140 N y A !
Broadridge Financial Solutions,
Hess Corp. 43,001 5,845,986
. ! Inc. 18,523 3,067,964
HF Sinclair Corp. 24,162 1,077,867 .
. CACI International, Inc. Class A
KinderMorgan, Inc. 310,394 5,344,985
> (a) 4,247 1,447,547
MarathonOil Corp. 102,572 2,361,207 .
Concentrix Corp. 6,826 551,199
Marathon Petroleum Corp. 67,364 7,854,642 CoStarG I 65.674 5.844.986
Matador Resources Co. 17322 906,287 oStarGroup, Inc. (a) ; 844,
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% iR % i % 8 W =4 fi #H
CSG Systems International, Inc. 5,462 288,066 Alpha & Omega Semiconductor

Equifax, Inc. 19,286 4,537,996 Ltd. (a) 3,365 110,372
ExIService Holdings, Inc. (a) 5,352 808,473 Amkor Technology, Inc. 16,889 502,448
Exponent, Inc. 8,138 759,438 Analog Devices, Inc. 81,828 15,940,913
Forrester Research, Inc. (a) 2,506 72,900 AppliedMaterials, Inc. 138,863 20,071,258
FTI Consulting, Inc. (a) 5,198 988,660 Axcelis Technologies, Inc. (a) 3,396 622,589
Genpact Ltd. 27,664 1,039,336 Broadcom, Inc. 67,464 58,520,298
Heidrick & Struggles CEVA, Inc. (a) 3,431 87,662

International, Inc. 2,959 78,325 Cirrus Logic, Inc. (a) 9,401 761,575
Insperity, Inc. 5,540 659,038 Cohu, Inc. (a) 6,496 269,974
Jacobs Solutions, Inc. 21,113 2,510,125 Diodes, Inc. (a) 5,903 545,968
KBR, Inc. 22,791 1,482,782 Enphase Energy, Inc. (a) 21,304 3,567,994
Kelly Services, Inc. Class A 5,366 94,495 Entegris, Inc. 1,956 216,764
Korn Ferry 8,738 432,881 First Solar, Inc. (a) 14,264 2,711,444
Leidos Holdings, Inc. 21,634 1,914,176 FormFactor, Inc. (a) 12,374 423,438
ManpowerGroup, Inc. 9,347 742,152 Ichor Holdings Ltd. (a) 3,007 112,762
Maximus, Inc. 10,055 849,748 Intel Corp. 673,543 22,523,278
NV5Global, Inc. (a) 1,956 216,666 KLA Corp. 21,931 10,636,974
Paychex, Inc. 50,954 5,700,224 Kulicke & Soffa Industries, Inc. 10,050 597,472
Paylocity Holding Corp. (a) 6,122 1,129,693 LamResearch Corp. 22,356 14,371,778
Resources Connection, Inc. 5,298 83,232 Lattice Semiconductor Corp. (a) 21,667 2,081,549
Robert Half International, Inc. 18,293 1,375,999 MACOM Technology Solutions
Science Applications Holdings, Inc. (a) 7,827 512,903

International Corp. 9,050 1,017,944 MaxLinear, Inc. (a) 11,279 355,965
TrueBlue, Inc. (a) 7,290 129,106 Microchip Technology, Inc. 84,920 7,607,983
TTEC Holdings, Inc. 2,718 91,977 Micron Technology, Inc. 177,783 11,219,885
VeriskAnalytics, Inc. 22,856 5,166,142 MKS Instruments, Inc. (b) 8,578 927,282
Verra Mobility Corp. (a) (b) 22,430 442,320 Monolithic Power Systems, Inc. 6,683 3,610,357

59,107,971 NVIDIA Corp. 399,072 168,815,437
TEEEHE - % —0.1% NXP Semiconductors NV. 41,998 8,596,151
Anywhere Real Estate, Inc. (a) 20,193 134,889 ON Semiconduclor Corp. (a) 69,696 6,591,848
CBRE Group, Inc. Class A (a) 53,089 4284813 Onto Innovation, Inc. (a) 7,304 850,697
Cushman & Wakefield PLC (a) 26,200 214,316 PDF Solutions, Inc. (a) 5,019 226,357
eXp World Holdings, Inc. (b) 11,795 239,202 Photronics, Inc. (a) 10,547 272,007
Jones Lang LaSalle, Inc. (a) 8,131 1,266,810 Power Integrations, Inc. 8,152 771,750
Kennedy-Wilson Holdings, Inc. 18,872 308,180 Qorvo, Inc. (a) 17,965 1,832,969
Marcus & Millichap, Inc. 3,949 124,433 QUALCOMM, Inc. 179,831 21,407,082
RE/MAX Holdings, Inc. Class A 2,997 57,722 Rambus, Inc. (a) 19,029 1,221,091
St. Joe Co. 4.999 241,652 Semtech Corp. (a) 10,352 263,562
’ 6.872.017 Silicon Laboratories, Inc. (a) 6,940 1,094,716
—_— SiTime Corp. (a) (b) 2,357 278,055
= _ o,

E{%tREl;l"[ 0.3 <R0EIT c 23.850 860.746 Skyworks Solutions, Inc. 26,406 2,922,880

partment fncome K] orp- > > SMART Global Holdings, Inc.
AvalonBay Communities, Inc. a 4.931 143,048

REIT 22,084 4,179,839 SolarEdge Technologies, Inc. ' '
Camden Property Trust REIT 16,339 1,778,827 & g1es, Inc.

(a) 8,180 2,200,829
Centerspace REIT 1,059 64,980 .
- Synaptics, Inc. (a) 5,741 490,167
Elme Communities REIT 14,224 233,843

A . . Teradyne, Inc. 26,410 2,940,225
Equity Residential REIT 54,760 3,612,517
E Property Trust. Inc. REIT 10.196 2388923 Texas Instruments, Inc. 146,130 26,306,323

ssex Froperty 1rust, inc. g 1580, Ultra Clean Holdings, Inc. (a) 6,037 232,183
Independence Realty Trust, Inc. . .
Universal Display Corp. 6,994 1,008,045

REIT 38,802 706,972

L Veeco Instruments, Inc. (a) 7,849 201,562
Invitation Homes, Inc. REIT 98,083 3,374,055

N . Wolfspeed, Inc. (a) (b) 17,342 964,042
Mid-America Apartment TT458.504218

Communities, Inc. REIT. 18,421 2,797,413 . o —_—
NexPoint Residential Trust, Inc. VI rY=T —9.7%

REIT 2,916 132,620 8x8, Inc. (a) (b) 17,159 72,583
UDR, Inc. REIT 47,809 2,053,875 A10 Networks, Inc. 9,588 139,889
Veris Residential, Inc. REIT (a) 15.864 254,617 ACIWorldwide, Inc. (a) 18,974 439,628

Adeia, Inc. 15,408 169,642

— 22439227 Adobe, 1 73,946 36,158,855

/P52 REIT — 0.4% Agilye Sn;u(:a)(a) 2,854 195,899
Acadia Realty Trust REIT 14,223 204,669 81lysys, Inc. (a) ’ ’

A Realty C REIT 16.244 1.062.195 Alarm.com Holdings, Inc. (a) 6,740 348,323

B ty O‘P-G b E 062, ANSYS, Inc. (a) 13,795 4,556,075

m;{gl’_rr roperty Group, Inc. 48.065 1.057.430 Aspen Technology, Inc. (a) 4,525 758,435

Federal Realty 1 ment Trust > e Autodesk, Inc. (a) 35,227 7,207,796

ederal Realty Investment Trus Blackbaud, Inc. (a) 8,043 572,501

REIT 11,595 1,122,048 Cadence Design Systems, Inc
Getty Realty Corp. REIT 5,926 200,417 gn Systems, Inc.

. (a) 44,252 10,377,979
Kimco Realty Corp. REIT. 97,688 1,926,407

. Cerence, Inc. (a) 6,172 180,408
Kite Realty Group Trust REIT 35,394 790,702 . .

X Ceridian HCM Holding, Inc. (a) 21,329 1,428,403
Macerich Co. REIT 21,030 237,008 CommVault Systems, Inc. (a) 7,876 571,955
NNN REIT, Inc. 28,355 1,213,310 Co ’ ’

e ] Consensus Cloud Solutions, Inc.

Phillips Edison & Co., Inc. REIT
(2) 2,184 67,704
(b) 18,960 646,157 L .
Digital Turbine, Inc. (a) 12,689 117,754
Realty Income Corp. REIT 103,320 6,177,503 . B
DoubleVerify Holdings, Inc. (a) 12,019 467,779
Regency Centers Corp. REIT. 25,075 1,548,883
" . Dropbox, Inc. Class A(a) 43,960 1,172,413
Retail Opportunity Investments .
Dynatrace, Inc. (a) 28,000 1,441,160
Corp. REIT. 19,662 265,634 .
Ebix, Inc. 4,630 116,676
RPTRealty REIT 16,558 173,031
Envestnet, Inc. (a) 8,776 520,856
Saul Centers, Inc. REIT. 2,812 103,566 R
Si Property G I Fair Isaac Corp. (a) 4,674 3,782,248
mon troperty &roup, Inc. Fortinet, Inc. (a) 107,288 8,109,900
REIT 51,059 5,896,293 S
Gen Digital, Inc. 94,348 1,750,155
SITE Centers Corp. REIT 25,198 333,118 .

.. 5 InterDigital, Inc. 4,870 470,198
Spirit Realty Capital, Inc. REIT 16,886 664,971 .

T Factory Outlet Cent Intuit, Inc. 45,204 20,712,021
anger Factory Qutlet Centers, LiveRamp Holdings, Inc. (a) 10,770 307,591
Inc. REIT 16,616 366,715 .
. Manhattan Associates, Inc. (a) 10,079 2,014,591
Urban Edge Properties REIT 18,712 288,726 .
s . Microsoft Corp. 1,200,706 408,888,421
Urstadt Biddle Properties, Inc.
N-able, Inc. (a) 10,845 156,276

Class AREIT 4,866 103,451
Whitest REIT 65.747 NCR Corp. (a) 21,132 532,526

itestone 6778 65,747 OneSpan, Inc. (a) 5,397 80,001

. . 24,447,981 Oracle Corp. 252,125 30,025,566
Mk - PEERIEREE — Palo Alto Networks, Inc. (a) (b) 48,900 12,494,439

70% ) Paycom Software, Inc. 7,649 2,457,165
Advanced Micro Devices, Inc. Progress Software Corp. (b) 7,555 438,946

() 258,874 29,488,337 PTC, Inc. (a) 16,987 2,417,250
Allegro MicroSystems, Inc. (a) 10,500 473,970
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% iR % i % 8% M =4 fi #H
Qualys, Inc. (a) 5311 686,022 145,481,020
Roper Technologies, Inc. 16,749 8,052,919 FruP— e N—FRyx 7T - FiENEE - Fosas —
Salesforce, Inc. (a) 157,513 33,276,196 7.3%
ServiceNow, Inc. (a) 32,204 18,097,682 Apple, Inc. 2,387,497 463,102,793
SPS Commerce, Inc. (a) 5,466 1,049,800 Avid Technology, Inc. (a) 5,632 143,616
Synopsys, Inc. (a) 24,220 10,545,630 CorsairGaming, Inc. (a) 5,253 93,188
Teradata Corp. (a) 17,256 921,643 Hewlett Packard Enterprise Co. 205,345 3,449,796
Tyler Technologies, Inc. (a) 6,457 2,689,147 HP, Inc. 157,721 4,843,612
Xperi, Inc. (a) 6,179 81,254 NetApp, Inc. 36,117 2,759,339
637,120,390 Seagate Technology Holdings
b REIT — 1.1% PLC (b) 31,937 1,975,942
American Tower Corp. REIT. 74,081 14,367,269 Super Micro Computer, Inc. (a) 7,397 1,843,702
Crown Castle, Inc. REIT 68,864 7,846,364 Western Digital Corp. (a) 49,378 1,872,908
CubeSmart REIT 36,200 1,616,692 Xerox Holdings Corp. 25,473 379,293
Digital Realty Trust, Inc. REIT 46,694 5,317,046 480,464,189
EPR Properties REIT 11,936 558,605 BME - 7L - BIRE — 0.5%
Equinix, Inc. REIT. 14,773 11,581,146 Capri Holdings Ltd. (a) 24,263 870,799
Extra Space Storage, Inc. REIT Carter's, Inc. (b) 7,245 525,987
b) 21,038 3,131,506 Columbia Sportswear Co. 5,088 392,997
Four Corners Property Trust, Inc. Crocs, Inc. (a) 10,721 1,205,469
REIT 11,501 292,125 Deckers Outdoor Corp. (a) 4,584 2,418,793
TronMountain, Inc. REIT 46,136 2,621,448 G-III Apparel Group Ltd. (a) 8,048 155,085
Lamar Advertising Co. Class A Hanesbrands, Inc. (b) 55,359 251,330
REIT 14,138 1,403,197 Kontoor Brands, Inc. (b) 7,541 317,476
Life Storage, Inc. REIT 13,168 1,750,817 MovadoGroup, Inc. 2,725 73,112
National Storage Affiliates Trust NIKE, Inc. Class B 197,800 21,831,186
REIT 16,581 577,516 Oxford Industries, Inc. 2,725 268,195
Outfront Media, Inc. REIT 17,070 268,340 PVH Corp. 11,474 974,946
PotlatchDeltic Corp. REIT 10,795 570,516 Ralph Lauren Corp. (b) 7,913 975,673
Public Storage REIT 25,954 7,575,454 Skechers USA, Inc. Class A (a) 20,514 1,080,267
Rayonier, Inc. REIT. 22,591 709,357 StevenMadden Ltd. (b) 12,490 408,298
Safehold, Inc. REIT (b) 5,079 120,525 Tapestry, Inc. 34,497 1,476,472
SBA Communications Corp. Under Armour, Inc. Class A (a) 31,952 230,693
REIT 17,432 4,040,040 Under Armour, Inc. Class C (a) 31,802 213,391
UnitiGroup, Inc. REIT. 30,758 142,102 VF Corp. 51,103 975,556
VICI Properties, Inc. REIT 159,591 5,015,945 WolverineWorldWide, Inc. 12,953 190,280
Weyerhaeuser Co. REIT 118,871 _ 3,983,367 34,836,005
_ 73489377 28T —0.6%
HFNEYD —22% AltriaGroup, Inc. 295,428 13,382,888
Aaron's Co., Inc. 6,130 86,678 Philip Morris International, Inc. 248,003 24,210,053
Abercrombie & Fitch Co. Class A Universal Corp. 2,708 135,237
(a) 8,266 311,463 VectorGroup Ltd. 19,575 250,756
Academy Sports & Outdoors, W
Inc. (b) 14,004 756,916 . 040 -
Advance Auto Parts, Inc. 10,719 753,546 ?ﬁ?ie dﬁﬁfﬂal "l('t:h/r‘:olo s
American Eagle Outfitters, Inc. 25,189 297,230 pﬁnc 8165, 6.459 935.457
:;‘;Z‘r‘;‘:uﬁ;x?e‘ (;;‘;ﬁ)lil? 900 89,802 Boise Cascade Co. 6,086 549,870
T DXP Enterprises, Inc. (a) 2,538 92,409
@ 3,108 747,225 Fastenal Co. 91,433 5,393,633
AutoNation, Inc. (a) 6,436 1,059,430 GATX Cor 5448 701,376
p- y >
AutoZone, Inc. (a) 3,019 7,527,454 GMS, Inc. (a) 5867 405.996
Bath & BodyWorks, Inc. 38,258 1,434,675 MSC’Indlistrial Direct Co.. Inc ’ ’
Best Buy Co., Inc. 32,379 2,653,459 Class A - e 7430 207,930
Boot Barn Holdings, Inc. (a) 3,163 267,874 NOW, Inc. () ]1'029 114!260
Buckle, Inc. 4,661 161,271 L ’ .
’ ’ y United Rentals, Inc. 11,714 5,217,064
Caleres, Inc. (b) 7,932 189,813 Uni .
nivar Solutions, Inc. (a) 28,106 1,007,319
CarMax, Inc. (a) 26,518 2,219,557 Veritiv Corp 2,600 326,586
Chico's FAS, Inc. (a) 35,735 191,182 W.W.Grain or T 7’152 5 639!996
- W. ger, Inc. R ,639,
Designer Brands, Inc. Class A Watsco, Inc. (b) 5218 1,990,510
. (l,)) . 12,898 130,270 WESCOInternational, Inc. 7,262 1,300,334
Dick's SportingGoods, Inc. 10,352 1,368,431 > 24382740
Five Below, Inc. (a) 8,805 1,730,535 _—
Foot Locker, Inc. (b) 16,170 438,369 AE —0.1%
GameStop Corp. Class A (a) 37,039 898,196 Ammcan StatesWater Co. 5,705 496,335
Gap, Inc. (b) 33,553 299,628 Amprlcarn Water Work_s Co., Inc. 28,879 4,122,477
Group 1Automotive, Inc. 2,745 708,484 CallfoTnla Water Service Group 8,272 427,084
Guess?, Inc. (b) 5957 115,864 ES§ent1a1 Utilities, Inc. 35,655 1,422,991
Haverty Furniture Cos., Inc. (b) 2,752 83,165 MiddlesexWater Co. 2,715 218,992
Hibbett, Inc. (b) 2,651 96,205 SJWGroup 4300 301473
Home Depot, Inc. 163,109 50,668,180 6989352
Leslic's, Inc. (a) (b) 23,830 223,764 ERBRET—EX —02%
LithiaMotors, Inc. 4,571 1,390,087 Gogo, Inc. (a) 10,779 183,351
Lowe's Cos., Inc. 95,705 21,600,618 NII Holdings, Inc. (a) (b) 11,225 1,459
MarineMax, Inc. (a) 2,885 98,552 Shenandoah
Monro, Inc. 5,572 226,390 Telecommunications Co. 7,960 154,663
Murphy USA, Inc. 3,859 1,200,573 Telephone & Data Systems, Inc. 16,983 139,770
National Vision Holdings, Inc. T-Mobile U.S., Inc. (a) 93,109 12,932,840
(a) 13,196 320,531 13,412,083
ODP Corp. (a) 7,189 336,589 WEHRA R
O'Reilly Automotive, Inc. (a) 9,692 9,258,768 (A b $5,288,482,555) 6,525,508,483
RH (a) (b) 2,518 829,908 ER e
Ross Stores, Inc. 56,783 6,367,078 0.0%
Sally Beauty Holdings, Inc. (a) 21,140 261,079 g (© N
Shoe Carnival, Inc. (b) 4051 95,117 AT4T —0.0% (o)
Signet Jewelers Ltd. (b) 8,339 544,203 Liberty Broadband Corp.
Sleep Number Corp. (a) 4,377 119,404 7.00%, 3/10/2039
Sonic Automotive, Inc. Class A. 3,758 179,144 (= A1 $14) 1 23
TIX Cos., Inc. 185,554 15,733,124 Rtk - HiEEE
Tractor Supply Co. 18,740 4,143,414 —0.0%
Ulta Beauty, Inc. (a) 8,200 3,858,879 (e)
UpboundGroup, Inc. (b) 6,430 200,166 WESCO International, Inc.
UrbanOutfitters, Inc. (a) 10,691 354,193 10.63%, 6/22/2025(g)
Valvoline, Inc. 29,499 1,106,507 (A K $150) 7 187
Victoria's Secret & Co. (a) (b) 12,547 218,694 EEBRAEH
Williams-Sonoma, Inc. (b) 12,221 1,529,336 STOCKS
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88 W % fii %
(= Ak $164) 210
72t —0.0% (e)
T RVE R - P—ER
SERVICES — 0.0% (e)
Nabors Industries Ltd.
(K% 06/11/26) (a) 318 3,657
I v b aE
(= A K $0) 3,657
EIRE —0.6% -
State Street Institutional
Liquid Reserves Fund,
Premier Class 5.19% (h) (i) 9,420,116 9,422,000
State Street Navigator
Securities Lending Portfolio

1) () 28,869,269 28,869,269

EE A

(A K $38,289,606) 38,291,269
BEAR —100.4%

(A K $5,326,772,325) 6,563,803,619
TOMBELBRT 5AK

— (0.9H% (23,686,837)
W — 100.0% 6,540,116,782

(a) JEECRER

(b)  FEHOBOATE 7213 —{IL 2023 4F 6 A
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EhTnd,
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HIE PE D 0.05 % A D FHE

ZHBESNKRB LI FHB X O R & Cit
W, KM TZ7 A MOEBEHEZESICE o THEE
WZHRIE SAVIZATEANE, FEAMEEIL L~/ 3
DA Ty MIESEREIND, 202346
H 30 BEEE T, FEAEOBRFATEMMEIL. 0 K
O F)YTHH, K77 NOHERED
0.00%TdH 5,

EENSFIGES: — FoHRFI=RIE 2023 42 6 A 30
HICESRRIETH D, ARSINIZEHES
FIEOAT Ly RIZHESSFEHFIZONT
i, BRESFI KRR T Ly RiTRioHH
IZREINTWND,

AK77 2 Rit, SSGA 77 X« RV A
he A DERATIHEDY R — v —
o b e 77 RICERE L, 2023 4 6 A
30 BIZKT 28I o Zn s olRsIzE
T &% T, UTOBBSERICEHI N
T35,

FLRIRIT 2023 4 6 A 30 HEFSRIZRBITS 7
H B OERFIR D Th 5,
BREROBE&REORE

REIT RENERE(E3

2023 4F 6 H 30 HBIE, RIRFOLEWENILUTO LB TH D,

S SEBEE (R
# W BB K BETE fi @ i)
E-Mini S&P 500 #ffiFE % (5 1) 57 2023 459 H $12,389,663  $12,791,512 $401,849
15 H
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SPTM

2023 A 6 H 30 HE THEE Y, eI BEE T 2 EIEETTADEEIL, 20,108,760 R/v
(1,213,882,126 ) T - 7=,

PLFOFIE, 202346 A 30 HEEDOAIEEE =7 VX —IZ L DK 7 7 > FOBREMED
WETH D,
LRIL2 — LRL3 -

ZTOhOEE BELHEEF
LRIV GERAELT RSy

# W HHIB M ATy b [ & &t

' E:

B #:

LRl $6,525,507,024 $1,459 $0(a)  $6,525,508,483
ek 210 — — 210
AN 3,657 — — 3,657
s 38,291,269 - — 38,291,269
BEaE $6,563,802,160 $1,459 $0  $6,563,803,619
FOOEEES

SR - RIEBUEAM $401,849 $— $— $401,849
TOhOEBMEREEH : $401,849 $— $— $401,849

(@ 202346 H 30 HIZBWT, 0 RV EFHiS NI L~L 3 OFMGRERZRA LT,

BEfREHR

BREDK fili#E RAEOK fiEi#E

(2022456 (2022456 EHA (202346 (20234 6

A30AZ A30AH MR WAR OREBUE A 30PB A 30PH

#) #) TEAR A Fhé %) Wl DZEBh #) #) ZEEY
State Street Corp. 51,584 $3,180,154 $767,069 $427,159  $56,573 $554,740 56,455  $4,131,377  $139,025
State Street Institutional Liquid Reserves Fund, Premier
Class 8,667,918 8,667,051 135,033,207 134,284,639 4,572 1,809 9,420,116 9,422,000 763,968

State Street Navigator Securities Lending Portfolio I 23,177,441 23,177,441 330,087,944 324,396,116 — — 28,869,269 _ 28,869,269 189,191
& B $35,024,646  $465,888,220 $459,107.914 _$61,145 $556,549 $42,422,646  $1,092,184
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$6,521,380,973
42,422,646
6,563,803,619

386,031

13,744

401,988
11,727
4,418,375
90,125
2,037
9,133
7,558

38

6,569,144,375

28,869,269

156,001
2,323

29,027,593

$6,540,116,782

$5,410,447,317

1,129,669.465

$6,540,116,782
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SPDR # 7 « g — X REIT ETF
R UES) $— $— $—  (1,768,906) $—  (1,768,906)
SPDR & — k 7 # U 4 S&P 500 ETF
B UE S — — — 4,668,011 — 4,668,011
SPDR F— b7 # VU & S&P 500 EEYHRN
ETF
R UES) — — — 4,104,641 — 4,104,641
SPDR R— k7 # U & S&P 600 /IR ETF
B UE S — — — 2,128 — 2,128
SPDR R—F 73 VA S&P 1500 2RV >
ke xAbv2Z «<=—4v k ETF
R UES) — — — 614,683 — 614,683
SPDR S&P K[E=EL 4k ETF
B UE S — — — 10,959,746 — 10,959,746
AT < TEH — — —  (4,978,388) —  (4,978,388)
REDUT ARG OMEBER
&MY 2 AEEBE FBHVRX HEXVZX BERYX
7 YR 7 7 7 & &
SPDR # 7 « ¥ 53— X REIT ETF
SR $— $— $—  $(31,989) $—  $(31,989)
SPDR R— b 7 4 U A S&P 500 ETF
R UES ) — — — 2219226 — 2,219,226
SPDR R— k 7 # U & S&P 500 BEL L ¥ ETF
SR — — — 1,086,194 — 1,086,194
SPDR " — b 7 % U & S&P 600 /MUK ETF
R vE S — — — 320,182 — 320,182
SPDR R— b+ 7% VA S&P 1500 2V KRY >
FheXbyZ «<=—% v M ETF
R vES) — — — 256,885 — 256,885
SPDR S&P K EFE 4R ETF
ER/ESS) — — — 2,503,485 — 2,503,485
AT T — — — 6,659,869 — 6,659,869
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4. BERSH~OHBME S VEFRE L OS]

BRI R

KRBT A NI, K77 RDODIZ, SSGA FM & EEFEMEK ARG L T\ b, 7 KA
P—ICKDRT7 7 v RDEEH S —E A, 77 U7 4 ORPERDT RAL F—2H
I 2EMICK LT, K77 Rid, BxRBET DA % ORI, T TATE /& i
i) LD, Ve, UFORIRENDIART 7> KO R & OFLHE EICK T HEIGICHES
WT, 7 R —IZ3Fh 5,

FEHEE
SPDR #' 7 « ¥ 5 — X REIT ETF 0.25%
SPDR R— k 7 # U 4 S&P 400 XUk ETF 0.05
SPDR R— k 7 # U 4 S&P 500 ETF 0.03
SPDR 7" — k7 # U 4 S&P 500 7' 12 — A £k ETF 0.04
SPDR A"— k 7 # U 4 S&P 500 A 4 k= ETF 0.07
SPDR R— b 7 % U 4 S&P 500 /N V = —kkz ETF 0.04
SPDR R— k 7 # U 4 S&P 600 /NUEkZ ETF 0.05
SPDR AR — F 7 4+ U A S&P 1500 2> RY v b« A v « w—/ > b ETF 0.03
SPDR S&P K [E i=ihl 4 #X ETF 0.35

T RN V=T FE R, EABMOSH UL 2 BET LN TE D, 7 RS
P—IiE, 2023410 A 31 HET, A7 7 FOERBMO—H2HEL, B L7 7~
R ORI O AN HIUL Z U SE T2FOEH(F v v = « v X VA FDT2HDOE
BJLIZEERHLEORAEEZIRS, YAEERT D ZLICBN EAE L, ZOHEERD
[SOIMERIT, BEEIER L2882 T FAL =PI B35 Z L 3HEL TW e, 2
DREER OV SUIER L, ZREERORENZ2TIUE, 20234210 A 31 H X VAN TT 2
ZliIETE RN,

T RS =T, RT7 7> ROETOERZI S M, EHRE, TEEETHE, M
Bi. FLUE. 1940 FIEIZBWTER IR N7 A MO TRIFERRE ) TIEBRWA N Z X FD
SREE (LN N6 &\ D, OB K O F (R85 OEAEER O Wl 4 &1, ). H
BLI27 7 v FORMEOE M, SFans M ONSZ oMo Re5I#E I SHh D720,

FEEZRbL—3—, AR T4 TP, YTFPFIZR - —BLURBERKE
A DEREM

SSGAFM 7 R =A ML —Z—Z@IEL., 7 KA F—DBRSHETHDLAT— | « &

FY—=h R F -T2 R+ N7 AR - 1 73=—(State Street Bank and Trust Company) (2
FIAF—hK« ARU—=KEWNS, WIBANT 4T, BT T RI=ZARL—F =K%
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FEHBARFAICHTEL WS, ZF—K+ AN —KZ, AT 4T, 377 RI=
AR L= =R O FTERNREANLE L TCOY—E R TDWNE T AL P =520
W%,

ARFE R4t

T KRR —DBREEtTHAIAT—h « AR —hK o —2)L« 7T RSP —X .
Ty R T 4 AN Ea2—%—X -+« )Lz /)L —(State Street Global Advisors Funds
Distributors, LLC) (UL FTSSGA FDJ XU [H7E&) &5, N, AT A NDOIRESHEH
HTWNDH,

Bttt &£ DEDDERSG|— REZHFE

AT —h« AR —=RNIART7 7> FOBBREALTHY ., 201741 H 6 B OE T K OVEH
B AR BRI DR DOE R &L, WHEDSX, K77 FOGEFEMREAD
BHTWD,

AT —h « 2 MU — MBS UIEANIISHLA DI D EIRE L OPERRYE O) FHEHUA
DOEEIZ LY I LM FEA T, RO L0 bbb, BEYSEOMTE42S SPDR
ETF & TIZH L TRIEDRAREEHEZ T 2581213, A7 7 > FiE, #MiFRED 85%% Tk
FFL, 20 MiFEED 15%03 A7 —h « A MY — NI LD, BFEYROMTFERE
WRFEDFANIEEL LD BHOBEERND, K7 72 N, fMiFRED 90%% REF L.
DINDRITFIED 10%B A7 —h « A MU — MIZbivs,

S Bz, EfHEENC X 28L& HRIZ, SSGAFM BNEEEN 2B 5, BfREzH 7567 7
RCHHAT—h« AR —h - FETF—H— X2 VT 4—X LT 4T « R—
k=7 # U 4 1I(State Street Navigator Securities Lending Portfolio INIZH&E X5, FEFREfTIZ
B9 2 BIMOERIZ OV TIXAER 9 25,

BfrEtt & DEDHDIESI

K77 v NI, BfRSthickET22en3dH0, Zhicid, A7—hF+ AFJY—FhF - 3—
R L —3 =3 (State Street Corporation), BfR~ 7> K, XX, K7 7 > RBYLIEN D
MHERTRES AT L < ITATIERR O 5% Z P L TV AHRER & LTRSS DIEAN
(R FIT S NTZREHFDE £41D, 2023426 A 30 HICHE T T 2FE T O Zh b 0HEIZE
B D8I, KE—E TR TWD,
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DR MT4T7oICHT HEH

R E ORI TIE, BAOIAN, BRG], GEHFORG], BEIREI LT Y NT 1 7 HG|
DD, KT 7 RHARNT 4T EDMTYEMEE L 2AT b DH, WA
T4 T KT HEE(L LEND) DL T, K77 ROBBRESETHID AT 47T
YELTOART— b« A MU — FOYEERGICKRT 5,

5. ZEEEOHM

MNIZREH RN 1 4 OFERREH T 2 IBEHZFEE OHRML OE X, K77 Rick
BN D, WMNZEL D | 4OFEBRE AT IIEEAZEE L. D~

JiE M OZER D® X F— |2 5 HIE K OV O o B4 3 E o iE 2% 1 5,

6. BEmWSI

2023 £ 6 H 30 HITH T 2EEZICHOWT, HE DA N OCZAFEEMIC L 205 LD
FHIRE 2R NILLTO LB Th o1z,

B A H 5 H B
SPDR #' 7 « ¥ 5 — X REIT ETF $70,257,042 $71,099,963
SPDR R— k7 # VU 4 S&P 400 FHUik= ETF 987,199,112 970,467,800
SPDR R— k7 VU 74 S&P 500 ETF 267,903,431 310,896,982
SPDR /K— k7 # U 4 S&P 500 7' 11 — Ak ETF 4,832,933,691 4,837,001,256
SPDR /K— k 7 # U 4 S&P 500 =fic 24 £k ETF 3,586,900,176 3,312,834,569
SPDR R— h 7 % U 4 S&P 500 /N V = —kkz ETF 3,906,967,762 3,890,857,816
SPDR R— k7 U 4 S&P 600 /Nik ETF 1,104,840,299 1,083,683,296
SPDR R— h 7 4 U A4 S&P 1500 =2 7R > h « A kv 7 « =—/ > N ETF 113,586,760 109,680,518
SPDR S&P K [E &l Yk ETF 6,879,299,550 6,523,073,597
2023426 H 30 HITHK T2 EICHONWT, K7 7 OB L H%E, B L OWIEEL
FIRSHBR KRBT T O L B0 TH D,
Bz X MR
BMIC L 2RE B X AEER HFIE/FEER)
SPDR #' 7 « ¥ 5 — X REIT ETF $984,295,055 $1,277,148,967 $(26,178,885)
SPDR R— k7 % VU 4 S&P 400 kR ETF 1,937,142,447 545,693,036 164,915,634
SPDR K— k7 VU 74 S&P 500 ETF 6,172,563,655 2,730,204,023 755,245,252
SPDR 7" — k 7 4 U 4 S&P 500 7' vt — A#k ETF 7,345,009,261 3,830,972,934 973,677,562
SPDR " — k 7 U A4 S&P 500 /& fid 24 £k ETF 4,627,155,946 5,730,331,591 708,328,831
SPDR /R— k7 # U 4 S&P 500 /X V) = —#kz ETF 8,786,381,827 7,396,895,512 1,149,102,220
SPDR R— k7 % U 4 S&P 600 /NUkk ETF 2,237,897,070 680,546,440 181,569,158
SPDR R— k74 U A4 S&P 1500 2Ry b« A b7 - 1,039,252,583 549,793,914 198,313,583
~—% v § ETF
SPDR S&P K[H @&l 4 #:20 ETF 7,377,823,161 7,025,788,190 1,719,102,144
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7. ZH/HEOEEI

K77 NliE, FIEDEDZISHEDRBUIZEDOEBEA T 7V f gy a=y b &
W, YDBALTDAH, NAV TRTZ 7 R LI EHLFITL, HET DL, A7 7 F

DZWWHET, 7V Avary -a=y MIELEOOLNTWVWIRAZBRWT, EEINL
Wy K770 ROBARZIEMEORGIL, MEEABGFFEECHEMI RSN TV,

A77Y RO7 )2 vay - a=y bOASHIL, HE SNZGERR— b7+ U 0
BMTERER O E SN2 @FOBBIZ L > THERT 2 2 &N TE D, 7V xfvar -2
=y MEEAL, ZOMEEELZT 5 REFIL. ARG B & ERIG | B2 A -
ARRNXIEIHA ST 4 T AACKHY ZE2ICEY, 7V ay - a=y FOEITEN
EE IR T 2 ER OFOMOIS B 2L T2 2 e N TE, Beriis+52 Y
TAvay 2=y FbEOMBUTEEND, FFEDOHGNTIL, BN RLEEHEA RS
NBZLibD, HHEBEE(L LbDL, MEELBRHEEDZOMOTRICE
o,

8. FRHOFH

K772 Fix, WEIRANEIRY 7 F ¥ 72 —M (I2B1T 2 THfilRREE St & L ToEFE
AL TR, SR VEMZWITENTH L, A7 7 Nid, BRFHEEIZ OV TR
BRI v E 2 NI A adie, Ve T DR | BRI OXS L 133572
Vo L3 - T, HFFTERS S a2 it L3 2683720,

R7 72 Rid, @O~ 7o RO BTG ROFTE OB RS E RN T 5, BUE
RAEDOKIGR L 72> TV DFEB R EEITZRV, —RAIC, BEMOREEIT, ZIHANS 3
ERNINEREATIC L 2REORGIC/2 25—, INOREEZ, BHICL-oTUIEHIT 1
FEMRMEEDEE LD Z L NH D, SSGA FM (3, KREEEDETDIEITHONT, BigH S
ETCLONTEART7 7V RORBERY Va2 LTEY, FIEAEORMEVLE LTS
RHERERBHER Y v a A3 nEE2T05,

XA DO, R D BICRERS N D, MIROR Y K OEHRER ORI, Frishl
BT 2 — L R OYHANCHE » TIRE SV TW D, £ 5 LIEETERUCET 51— L KT
BHNT IR b 2 RFHHRAI L TR R 258035 5,

BRER O P ORFEDBEABE L, 2FHHIEE & RBETH & ORI OEAZERICE L THE S

NTW5, ZTh6OFEIE, NAV SUTEE R ICEEE KE S 20, SR & BT
L DD —FZERIT, FERNKET 5, Zh b ORFHHIEE L RBLATS & O DOERIT, +
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2, EOME, BMIRG. AU v 7K HmESERE S, N— M=y v T
a—RL— 77 var, EMEHORHIEHE, ¥4 v - B /L OB IAIE K Y 1]
IR A2 D BB OV T ORBNRR D Z LI bDTH D,

2023 4£ 6 H 30 BICHE T 2RI SHA D2 Bl OFE EOMEIL, LTD L0 TH

Do

SPDR #' 17 « 35— X REIT ETF

SPDR R"— k 7 U 7 S&P 400 kL ETF
SPDR K— k7 # VU 4 S&P 500 ETF

SPDR /K— k 7 # U 4 S&P 500 7' =0 — A kR ETF
SPDR ""— k7 # U A S&P 500 & 4 4% ETF
SPDR R— b 7 4 U 4 S&P 500 /N U = —kkz ETF
SPDR K— k 7 # U 4 S&P 600 /NUkk= ETF

SPDR 7/R— h 7 # U A S&P 1500 2> KRY v b+ A hw 7 « w—/ v b

ETF
SPDR S&P K[H @&Ed 4 #k =X ETF

=3 i

BEETE it & &t
$59,848,485 $— $59,848,485

94,878,855 94,878,855
259,368,415 259,368,415
173,909,356 173,909,356
331,882,313 331,882,313
309,828,409 309,828,409

80,915,674 80,915,674

95,739,344 95,739,344
585,912,064 585,912,064

202246 A 30 BITKE T3 2 EE I b0 0ORE EOMWEIX, AT LB Th

Do

SPDR #' 7 « ¥ g — > X REIT ETF

SPDR "R— k7 # U A S&P 400 F7AUKE ETF
SPDR 7"— k 7 # U 4 S&P 500 ETF

SPDR /K— k7 # U 4 S&P 500 7' 11 — Ak ETF
SPDR ""— k 7 # U A S&P 500 i 4 4% ETF
SPDR "— k7 4 U A4 S&P 500 /N U = —Fk= ETF
SPDR "R— k7 # U A S&P 600 /NKE ETF

SPDR AR— F 7 4 U A S&P 1500 2> KRV v b« A by s « =w—/ v b

ETF
SPDR S&P >K[E &kl Yk ETF

E#ixy vy

BERE NTA Y & &
$57,959,259 $—  $57,959,259

71,743,228 71,743,228
188,796,183 188,796,183
103,641,351 103,641,351
237,671,317 237,671,317
282,443,167 282,443,167

63,935,978 63,935,978

81,693,432 81,693,432
552,419,296 552,419,296

2023 4E 6 H 30 HBIE, FRFULHEIC X D 0l BERI AR O E R XL T LBV TH D,
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RoOBEEH
ROBEBEEF FHEFIAVRR e HAY  KREFHOMAIE
& Wi 1> (GA%) & &

SPDR #' %7 + ¥ 5 — > X REIT ETF S—  $(231,744,880) $—  $(379,078,112)  $(610,822,992)
SPDR 7K— b 7 U 7 S&P 400 i fk ETF — (339,395,369) — 516,241,307 176,845,938
SPDR #— k7 4 U 4 S&P 500 ETF — (232,028,605) — 1,492,615,213 1,260,586,608
SPDR #— k7 4 U % S&P 500 ' & — A#k ETF 793930 (2,509,089,621) — 2,050,972,822 (457,322,869)
SPDR #K— k7 o+ U 4 S&P 500 i 4 ETF —  (1,075.485,751) —  (1,011,769361)  (2,087,255,112)
SPDR #— k7 U 7 S&P 500 /3 Y = — sk ETF —  (1,097,248,274) — 592,647,960 (504,600,314)
SPDR #— b 7 4 U % S&P 600 /[Nl ETF 3,729,521 (774,765,188) — 182,814,423 (588,221,244)
SPDR — R 74 U A S&P 1500 2Ly h + A kw2 « v —4 v — (106,659,034) — 1,236,328.499 1,129,669.,465
I ETF

SPDR S&P K [E i 24 . ETF 27,978,438 (2,495,875,145) — 129325231 (2,338,571,476)

2023456 A 30 HBAE, [FRDFEHRIF Y XTI A LV EMAZTHEDICHNS Z LN TE D
FEOAZ 7 ROF ¥ EX L0 ARSI TOLEY Th b,

REBEH REP—RH

SPDR #'© « ¥ = — > X REIT ETF $51,972,802  $179,772,078
SPDR A — k 7+ U 4 S&P 400 H 7R ETF 123,707,351 215,688,018
SPDR R— k7 4 U 4 S&P 500 ETF 109,954,403 122,074,202
SPDR AR — k7 # U 4 S&P 500 7" = — Az ETF 1,126,561,888  1,382,527,733
SPDR 7" — k7 U 7 S&P 500 =l 4 ETF 671,725,327 403,760,424
SPDR A — k7 U 4 S&P 500 /N Y = —#kz ETF 570,771,481 526,476,793
SPDR " — k7 U 4 S&P 600 /Mg ETF* 220,804,678 553,960,510
SPDR AR — k7 4 U A S&P 1500 =2 R > k « A hwv 7 « =w—7% > | ETF 25,036,698 81,622,336

SPDR S&P K[H @&Fd 4 #k 20 ETF

1,129,791,563

1,366,083,582

* IRC %5 382 &2t T, SPDR AR— b 7 U A S&P 600 /NiKKZ ETF DD —Hi, 4ERE DXt

HThotz,

2023 4 6 7 30 HHAE, BUTATSHLO B 8 LD I HS < & O AR FEEL OBl & ONsdi O

WEIFLL T D &Y ThoTe,

R SEELSEAT O
BEeRA REFWORE  RESBORE i)

SPDR #' 7 + ¥ 2 —> X REIT ETF $1,734,247,169 $14,721,588 $393,799,700 $(379,078,112)
SPDR 7" — k7 % U 4 S&P 400 " HEEA ETF 6,541,561,901 987,824,175 471,582,870 516,241,305
SPDR 7/R— h 7 U 4 S&P 500 ETF 17,276,010,506 2,413,552,737 920,937,524 1,492,615,213
SPDR A"— k7 U 7 S&P 500 7" = — Z k3 ETF 15,670,760,464 2,536,238,831 485,266,009 2,050,972,822
SPDR 7R— K 7 4 U 4 S&P 500 &ificd 4#:2X ETF 7,555,421,883 130,597,714 1,142,367,075 (1,011,769,361)
SPDR R— h 7 U 7 S&P 500 /3 U = —#k ETF 15,488,225,866 1,752,347,611 1,159,699,651 592,647,960
SPDR A"— k7 % U 4 S&P 600 /NUEERA. ETF 8,119,050,947 1,100,081,244 917,266,503 182,814,741
SPDR R— h 7+ U4 S&P 1500 2> K v k + A kv 5,327,876,962 1,564,848,102 328,519,596 1,236,328,506
7 «~—7% v K ETF

SPDR S&P K [E & fid 24 #k ETF 22,263,436,397 1,623,382,772 1,494,057,541 129,325,231

9. HERORT

K77 N, BRRT7 0 —0— 74— 7 = IEERE R L GEF 2R LT S
ZEMTED, BHZOWTIE, B ULMNTZAEF OB U EOFIZ, #REA]E K O 4
(Ax¥rsh, EHEHFESND, VZMATHEICHY T 5, He, e My Uk ERE
JHEIC X 0 FicHkE D, B U TRERICET 2 HROBIT, FERAERE O 5 02 H)
(&0 —RICEER MR Z ERS 2 b, FHEZZ b5, FEMIBEALT, HDHK
EOEZERIZRBN T, FEFERO TSI REIC BRI 2 N2 280, Bl o ek
% REZR O TG M2 Pl - 72551213, AN, 3283 7B MAK O 7R 2 @ %
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S5,

K77 Rid, —EOZBMMELATIEST 272012, B U 72fER 088k EOFTA#E 2 M8
T o0, EANDBMBRGE LIZSE 1213, B LA TZiERORINDEN D U 27 280,
YHLAESR KT DR 2 R D WREMET 65D, 61T, K77 R, RETLHZLDH
LEGHERER D VAT A, K772 Fid, k& LTRAT 284, SeF M X
TR EBUFEIZOWTAECZAESUIBL S 225 EANITSHA > T2 FHBEI D R L & ST
READAT —h « Z b U — MISHAS TZFEEB R S 2RI, REREA OH 2%
T D, 6T, K772 R, B U 7ZGERO Gk OB &I 4S9 5 B e LS o
LRIZONT, AN D FER ZZ T D,

2023 4 6 H 30 ABIEIZ 1T 28 LAHT 7REZR O i iies L O & L7 BLa R OBIX, K
77 v ROBERRECHREN TV D, B ORERIZ, K7 7> Figfb v B~
BANZLOVRAEINTNDIESH, K7 7 FROBEERIBECHRR I TW RN, K7 7
RIXZ 5 Licilkz “EER L5 2 LT TE R0, GEFREMRAGR Y 7 v ROERKFH
FTHT)IE, BLELSOHR K OCBBHROEE D BTN ANS | EANISHA-T2F
BEFEID R L EBHREEADAT — bk « 2 MU — MK - 7= FTHE 2 PERR L 7= ORI
Y95,

PIFOFRIZ, K7 7 o ROGEZFE(EES | ZLR 0N 2023 45 6 H 30 H A C268 L7 BEE
T2 BAHLR K OB LSOO ETH 5,

BFEFEOT ZELHE ZELLBE ZEUHER

TR BE HER LISk g &t
SPDR #' 7 « ¥ 5 — > X REIT ETF $21,990,940 $19,734,758 $2,712,311 $22,447,069
SPDR "R— k7 # U 4 S&P 400 FAUKE ETF 480,139,688 353,598,518 133,866,942 487,465,460
SPDR /K— k7 # VU 4 S&P 500 ETF 10,708,949 7,796,325 3,099,764 10,896,089
SPDR /K— k 7 # U 4 S&P 500 =fic 24 £k ETF 56,268,000 57,337,305 - 57,337,305
SPDR 7"— k 7 4 U 4 S&P 500 /XY = — k= ETF 64,159,082 38,455,337 25,661,384 64,116,721
SPDR " — K 7 % U A S&P 600 /NUEEA ETF 728,900,287 658,928,677 87,151,175 746,079,852
SPDR R— F 7+ U A4 S&P 1500 2> RS v b« X kv 51,028,892 28,869,269 23,076,023 51,945,292
7 «~—/2 > I ETF

SPDR S&P K[E &kl Yk ETF 410,083,522 381,931,207 35,924,679 417,855,886

o BELUAOMRIE, CKRIEM B RS M UK EBUFHRBIRES 2 & e,

2023 £E 6 A 30 B BHEORNHH £ ORI

RIS
IRDBHRE
F—r g hicaok
77V F FESFRATIREI b R UMb#E 30 B R 30-90 A 90 HiB EALEH B
SPDR %' %7 + ¥’ 5 —> & REIT ETF W iE R $19,734,758 $— $— $—  $19,734,758  $19,734,758
SPDR 7"— | 7 5 U 7 S&P 400 AR
ETF BTl S 353,598,518 — — — 353,598,518 353,598,518
SPDR 7R— k7 5 U 4 S&P 500 ETF ik 7,796,325 — — — 7,796,325 7,796,325
SPDR /R— K 7 5 U 4 S&P 500 i 4 kK
ETF HiEk 57,337,305 — — — 57,337,305 57,337,305
SPDR 7R— h 7 # U % S&P 500 /X U = —Hk
A ETF ik 38,455,337 — — — 38,455,337 38,455,337
SPDR /R— K 7 4 U 7 S&P 600 /N
ETF HEk 658,928,677 — — — 658,928,677 658,928,677
SPDR 7R— h 7 # U % S&P 1500 =1 > 7K
Yy h+AbyZ +w—4 v | ETF ELRlil SV 28,869,269 — — — 28,869,269 28,869,269
SPDR S&P K [H il 4 L ETF LB 2 381,931,207 — — — 381,931,207 381,931,207
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10. Y X%

EpURH

K77 Fid F—oE, N, #lk, @EXEREE 7 2 —I2@ T 2 BITHEOBEHICAK
77 FOBEOKI D ZRET HIENTE L0, B L, F2E L UIBAE EOARF]
REBRAS, A7 7 RBRL VA SHEIRE LI2GE LY bRE LB eAR7 7 Fok
BEOMAEIZ XIET Z LD D,

ERYRY

K772 Rid, BITERE L IIRFEADMER ZBIT Lo 28568, XdE, K77 Ko
RRBENRIBITORGI O T THHHEBEE L IXEANDT 7 40 b ELTZHEIC
W, BRIV AZICELENDZ END 5,

miEI R

K7 7 v FOFEIL, —MRAVZRRRFEIRIL D LA ONE — iR 22 i 55 DR &) K OGiES i 5~
DOEEEHDO Y AZIZIH INTND, bex REREREEHERE T RR%ER, FIROLEE,
EEOF L I SN BITROGEAEDOEE, KO RN iHoREit 2 & s,
TNHIZRBNRN, WLV, BETEBREEICRDAREERD D | FEMHEI KX <
EOLLHREMEND D, K7 72 Rk, HBUFH 2 FERNGERTG RIS, RO
FONGICEE L 2 5 A7 2853 TW5, #E, Tafis, Fiflaarvan
A JEYLIE 72 & D REYHE OHERE L < 13Z O A RA A DRI & o)y, Hus S35
7R ER, IEDOMOERIT, K7 70 REROZEOEEICRKE 2By 5 % 5 r[REMEN
H D,

ALTHIBEIRY

HYT . BT OFEERTE T OMANIK L TE < OIEBCKE, BONES K O9EE %
Gide, VT Z L OMETEZR LTV TR L T D HIFH KL OES 11T D RIS
N5 Z OMOBORFFFEIL, 77 OEEOMEE T, YEEOEME T, m 7o
EREOHNRF O, 0 7 OFESR, MEER L I3RS OMIE X OWEEIE D F#IE N/ T n
DT OREFRE LAY 7 & FISHT 22 OMORRZ2ERZ AL S TG, R DR
THE SN T D HIBOFME KL OBIIL, AT 7> FIZ~A T ADEEN K STTIETIER
XITZDOMDOEEN S NGD, fIERXITH 2o LIFEE SO B LI, K

_42_



SPTM

T 7Y RN EDREEZT DAER T L OMOREN R A, A, kA ZHE, &

XTZ DO FIETHWEIT DN 22 ) AR D 5, £, LY, vy T
(T, ZHUSH L TRPHRE I C OO EZE L 2 WREELH Y. Zhickh, v 7

DFEZR OAE X O EPEIX S DI DbNED, ZbDHIELKNZEOREELLr T
R DIRELIZ, Z O OHIE &K O R OB NTART 7 4 U7 ¢ 25| Z i Z 3wl Retk
N | kkx 7ot s 2 —RO¥ERTNICZEDMDEDOEZADONRT F—~ U AT~ A FAD
WL B Z AR DY . KT 7 R0 U7 ORITIROFEA IR L CEENRT 7 X
A=V ¥ —Z (AL TRV ATHSTHART 7 RONRT —~v VAT~ A T ADEEE
ERIE LD, fFERT & v T BUNORTHTER NEN 603w &7 OFEFICET
HEGIHHGICKIE L TV DREBOEAHRHERE LT, —EOKT 7 Rk, —EDrv
T OFESEFHET D 72K T 7 v ROZFEFE RV LI AETHMI TR A VT 0 |
INEREEAWD RN H Y . T XLV YGGEROMMEIT e AR snd Z & &k
L AREMED B D,

1. BE#RAL

2023 4= 6 H 9 H, SPDR R"— k7 4 U A S&P 600 /NiUkk= ETF(LL FITEUSG 7 7 > Kl &
Do NE. BUG7 7 ROZIRME L SIHZ T, ZREEDDER LT BR A OZK K OFHE I
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