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BRI (TFKEKL)
HEik= (99.5%)
aXa=fr—ial e —E X (1.9%)
TEGNA Inc. 183,052 3,026
New York Times Co. Class A 66,644 2,950
Frontier Communications Parent Inc. 181,624 2,910
Ziff Davis Inc. 38,463 2,563
Cable One Inc. 3,836 2,496
ZoomlInfo Technologies Inc. Class A 105,253 1,897
TripAdvisor Inc. 86,255 1,303
17,145
—RIEBI - —E2(17.0%)
Lear Corp. 48,013 6,918
Toll Brothers Inc. 83,772 6,863
* Mattel Inc. 287,931 6,381
* Skechers USA Inc. Class A 109,225 5,495
* Capri Holdings Ltd. 102,260 5,368
* RH 14,526 5,305
Lithia Motors Inc. Class A 15,893 4,895
Aramark 125,078 4,650
Thor Industries Inc. 43,536 4,563
PVH Corp. 51,076 4,270
* Taylor Morrison Home Corp. Class A 88,759 4,207
Autoliv Inc. 42,730 4,170
Williams-Sonoma Inc. 27,776 3,922
1 GameStop Corp. Class A 205,737 3,816
TopBuild Corp. 12,139 3,521
Gentex Corp. 102,659 3,353
KB Home 65,302 3,317
Marriott Vacations Worldwide Corp. 29,943 3,254
Penske Automotive Group Inc. 19,645 3,228
* Light &Wonder Inc. 40,025 3,069
Leggett & Platt Inc. 108,282 3,054
Adient plc 77,037 3,018
Goodyear Tire & Rubber Co. 230,558 2,976
Penn Entertainment Inc. 125,367 2,970
Dick's Sporting Goods Inc. 25,010 2,910
Macy's Inc. 221,528 2,709
Wyndham Hotels & Resorts Inc. 33,527 2,528
Travel + Leisure Co. 62,070 2,495
Five Below Inc. 14,037 2,414
Helen of Troy Ltd. 19,555 2,404
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Kohl's Corp. 90,087 2,400
Polaris Inc. 20,887 2,341
Carter's Inc. 30,658 2,194
* AutoNation Inc. 13,824 2,172
Columbia Sportswear Co. 28,766 2,110
Valvoline Inc. 60,994 2,101
Gap Inc. 173,545 2,010
* Topgolf Callaway Brands Corp. 113,236 1,975
Brunswick Corp. 23,584 1,866
* Ollie's Bargain Outlet Holdings Inc. 23,881 1,841
Graham Holdings Co. Class B 3,074 1,802
Boyd Gaming Corp. 25,608 1,712
* YETI Holdings Inc. 31,719 1,584
Nordstrom Inc. 91,919 1,491
Planet Fitness Inc. Class A 22,115 1,345
Hilton Grand Vacations Inc. 30,640 1,340
Harley-Davidson Inc. 39,375 1,329
Foot Locker Inc. 64,601 1,267
* Under Armour Inc. Class A 153,504 1,173
Choice Hotels International Inc. 8,844 1,122
* Under Armour Inc. Class C 154,211 1,063
Papa John's International Inc. 13,296 1,006
155,287
AETE TR (4.4%)
Ingredion Inc. 53,702 5,526
* US Foods Holding Corp. 132,735 5,367
* Performance Food Group Co. 69,860 4,340
* Post Holdings Inc. 43,554 3,907
* Coty Inc. Class A 298,299 3,448
* BJ's Wholesale Club Holdings Inc. 47,007 3,168
* BellRing Brands Inc. 63,738 2,645
Coca-Cola Consolidated Inc. 3,744 2,617
* Grocery Outlet Holding Corp. 72,756 2,245
Energizer Holdings Inc. 54,074 1,857
* Sprouts Farmers Market Inc. 38,560 1,573
Flowers Foods Inc. 58,018 1,367
Pilgrim's Pride Corp. 36,589 921
Boston Beer Co. Inc. Class A 2,367 865
39,846
TRLF—(1.8%)
Chesapeake Energy Corp. 87,118 7,685
HF Sinclair Corp. 58,694 3,233
Ovintiv Inc. 45,750 2,148
Equitrans Midstream Corp. 190,284 1,827
Chord Energy Corp. 8,112 1,310
16,203
&t (17.4%)
Reinsurance Group of America Inc. 54,129 7,503
Unum Group 150,690 7,412
Old Republic International Corp. 221,487 6,058
Webster Financial Corp. 142,149 6,029
Stifel Financial Corp. 86,334 5,613
Voya Financial Inc. 79,939 5,570
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New York Community Bancorp Inc. 442,423 5,433
Starwood Property Trust Inc. 253,874 5,187
First American Financial Corp. 83,962 5,179
Essent Group Ltd. 87,251 4,382
Prosperity Bancshares Inc. 76,693 4,357
Pinnacle Financial Partners Inc. 62,428 4,155
MGIC Investment Corp. 233,153 4,099
Wintrust Financial Corp. 49,778 3,863
Western Union Co. 304,616 3,762
Synovus Financial Corp. 118,861 3,680
Old National Bancorp 238,018 3,632
American Financial Group Inc. 31,250 3,623
Bank OZK 87,686 3,522
FNB Corp. 293,714 3,416
Home BancShares Inc. 153,422 3,403
Cadence Bank 148,620 3,400
RenaissanceRe Holdings Ltd. 17,979 3,378
Interactive Brokers Group Inc. Class A 36,864 3,358
Valley National Bancorp 342,904 3,148
East West Bancorp Inc. 56,386 3,120
Janus Henderson Group plc 107,805 2,961

* Brighthouse Financial Inc. 54,389 2,701
Kemper Corp. 52,054 2,445

* Texas Capital Bancshares Inc. 38,940 2,431
UMB Financial Corp. 35,514 2,245
CNO Financial Group Inc. 93,185 2,181
Associated Banc-Corp 122,744 2,127
Evercore Inc. Class A 14,349 2,010
SouthState Corp. 26,557 1,920
First Horizon Corp. 148,746 1,867
Primerica Inc. 9,135 1,836
United Bankshares Inc. 56,930 1,713

* Euronet Worldwide Inc. 19,559 1,709
Columbia Banking System Inc. 81,395 1,667
Cullen/Frost Bankers Inc. 17,287 1,634
Hancock Whitney Corp. 35,710 1,473
Commerce Bancshares Inc. 29,543 1,450
First Financial Bankshares Inc. 49,659 1,426
Affiliated Managers Group Inc. 9,985 1,338
Hanover Insurance Group Inc. 11,915 1,272
Glacier Bancorp Inc. 41,487 1,253
Cathay General Bancorp 28,913 1,030
International Bancshares Corp. 16,750 750
Federated Hermes Inc. Class B 21,443 745

158,466

~NIVRET (7.10/0)

* Tenet Healthcare Corp. 82,920 6,431
Envista Holdings Corp. 133,166 4,264
Neogen Corp. 175,888 4,067
Perrigo Co. plc 110,083 3,853

* Syneos Health Inc. 84,323 3,603
Encompass Health Corp. 44,031 3,128

* Penumbra Inc. 11,513 3,045
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* Azenta Inc. 53,011 2,991
* Amedisys Inc. 26,507 2,485
* Integra LifeSciences Holdings Corp. 57,965 2,466
* LivaNova plc 43,738 2,430
* Acadia Healthcare Co. Inc. 31,444 2,424
* ICU Medical Inc. 16,443 2,385
* Enovis Corp. 39,011 2,186
Bruker Corp. 33,277 2,183
Patterson Cos. Inc. 70,739 2,125

* Omnicell Inc. 36,672 2,085
Chemed Corp. 3,910 2,000

* R1 RCM Inc. 112,264 1,936
* Masimo Corp. 14,615 1,670
* QuidelOrtho Corp. 19,757 1,627
* Progyny Inc. 39,189 1,463
* Sotera Health Co. 80,436 1,298
* Arrowhead Pharmaceuticals Inc. 45,219 1,250
* Doximity Inc. Class A 39,590 944
* STAAR Surgical Co. 69 3
64,342

AR —E 2 (19.4%)

Regal Rexnord Corp. 53,916 8,744
Fortune Brands Innovations Inc. 103,074 7,114

* XPO Inc. 94,245 7,034
Woodward Inc. 48,836 6,318

* GXO Logistics Inc. 96,744 6,189
Oshkosh Corp. 53,131 5,517
Hexcel Corp. 68,634 5,031
Owens Corning 33,718 4,852

* MasTec Inc. 48,532 4,828
AECOM 52,012 4,564
Flowserve Corp. 106,685 4,222

Fluor Corp. 116,518 4,077
Kirby Corp. 48,808 4,043
Maximus Inc. 49,446 3,996

* Saia Inc. 9,281 3,956
Ryder System Inc. 37,820 3,808
Graco Inc. 47928 3,783
Lennox International Inc. 9,987 3,763

ITT Inc. 36,196 3,702
Knight-Swift Transportation Holdings Inc. Class A 65,496 3,591
EnerSys 33,231 3,489

* Chart Industries Inc. 18,776 3,391
MDU Resources Group Inc. 165,652 3,373
Terex Corp. 55,153 3,343
Stericycle Inc. 75,201 3,325
Middleby Corp. 22,637 3,296
ASGN Inc. 40,104 3,295
WESCO International Inc. 20,187 3,267
ManpowerGroup Inc. 41,020 3,235
AGCO Corp. 24,262 3,143

Esab Corp. 42,130 3,041

* Trex Co. Inc. 41,599 2,969
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Tetra Tech Inc. 18,619 2,930

* Sunrun Inc. 175,392 2,741
MSA Safety Inc. 13,512 2,468
Donaldson Co. Inc. 35,515 2,268
Genpact Ltd. 59,261 2,212
CACI International Inc. Class A 6,675 2,189

Hertz Global Holdings Inc. 128,218 2,173
Timken Co. 27,331 2,089
Acuity Brands Inc. 12,933 2,086

Watts Water Technologies Inc. Class A 10,702 2,020
Werner Enterprises Inc. 47,946 1,995

MSC Industrial Direct Co. Inc. Class A 19,221 1,962
Crane Co. 19,613 1,787
Science Applications International Corp. 14,494 1,705
GATX Corp. 13,783 1,628

* JetBlue Airways Corp. 266,735 1,579
Brink's Co. 20,015 1,517
Advanced Drainage Systems Inc. 11,703 1,500
Exponent Inc. 12,819 1,152

* Vicor Corp. 10,389 704
177,004

TH BT (11.1%)

Jabil Inc. 107,934 12,350
Arrow Electronics Inc. 45,951 6,131
Ciena Corp. 121,336 6,064

MKS Instruments Inc. 46,709 4,682
Aspen Technology Inc. 23,746 4,607
Manhattan Associates Inc. 21,192 4,294
Coherent Corp. 113,379 4,266
Vontier Corp. 126,590 3,976
Avnet Inc. 74,350 3,773

* NCR Corp. 114,210 3,513
TD SYNNEX Corp. 33,773 3,436
Cognex Corp. 67,394 3,173

* Lumentum Holdings Inc. 55,885 3,025
Vishay Intertechnology Inc. 103,786 2,848
Synaptics Inc. 32,151 2,815
Kyndryl Holdings Inc. 166,560 2,812

IPG Photonics Corp. 25,398 2,752
National Instruments Corp. 44,927 2,678
Wolfspeed Inc. 55,690 2,663

ACI Worldwide Inc. 88,116 2,139
Universal Display Corp. 13,107 2,131
Dolby Laboratories Inc. Class A 24,365 2,058

* Teradata Corp. 44,410 2,055
Littelfuse Inc. 7,676 2,050
Super Micro Computer Inc. 7,429 2,044
Silicon Laboratories Inc. 12,233 1,650
Blackbaud Inc. 19,875 1,513
Xerox Holdings Corp. 91,929 1,461
Allegro MicroSystems Inc. 32,351 1,237
Envestnet Inc. 22,570 1,233
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Crane NXT Co. 19,613 1,164

* CommVault Systems Inc. 11,805 806
101,399

R (5.9%)

* Cleveland-Cliffs Inc. 418,998 6,406
United States Steel Corp. 184,213 5,727
Crown Holdings Inc. 59,595 5,522
Alcoa Corp. 145,123 4,365
AptarGroup Inc. 28,248 3,745
Berry Global Group Inc. 54,300 3,548

* Axalta Coating Systems Ltd. 99,115 2,805
Avient Corp. 69,639 2,793
Commercial Metals Co. 41,919 2,360
Sonoco Products Co. 39,045 2,243

* Knife River Corp. 41,413 2,131
Sensient Technologies Corp. 34,364 2,117
Scotts Miracle-Gro Co. 33,297 1,887
Chemours Co. 52,173 1,775
Graphic Packaging Holding Co. 72,456 1,611
Greif Inc. Class A 21,099 1,532
NewMarket Corp. 2,485 1,167
Ashland Inc. 13,040 1,130
Worthington Industries Inc. 12,591 948

53,812

RENE (10.6%)

Equity LifeStyle Properties Inc. 142,386 9,534

* Jones Lang LaSalle Inc. 38,855 6,714
Healthcare Realty Trust Inc. Class A 309,781 5,427
Spirit Realty Capital Inc. 114,940 4,438
Apartment Income REIT Corp. Class A 121,369 4,134
Kite Realty Group Trust 178,414 4,027
Rexford Industrial Realty Inc. 70,291 3,758
Medical Properties Trust Inc. 486,695 3,514
CubeSmart 84,073 3,507
Kilroy Realty Corp. 85,746 3,168
Vornado Realty Trust 131,114 3,149
Omega Healthcare Investors Inc. 97,225 3,094
Independence Realty Trust Inc. 182,472 3,071
STAG Industrial Inc. 80,254 2,932
EastGroup Properties Inc. 16,257 2,920
Cousins Properties Inc. 123,397 2,900
Lamar Advertising Co. Class A 31,314 2,856
EPR Properties 61,237 2,742
NNN REIT Inc. 69,617 2,742
Brixmor Property Group Inc. 124,687 2,741
First Industrial Realty Trust Inc. 52,712 2,738
Physicians Realty Trust 193,929 2,698
Sabra Health Care REIT Inc. 188,069 2,357
Park Hotels & Resorts Inc. 175,407 2,250
Highwoods Properties Inc. 85,786 2,044
Rayonier Inc. 54,258 1,622
Agree Realty Corp. 23,502 1,453
PotlatchDeltic Corp. 27,954 1,321
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BRI (FHKR)
National Storage Affiliates Trust 35,406 1,190
Corporate Office Properties Trust 43,932 1,137
96,178
NIEHEZE(2.9%)
UGI Corp. 170,281 4,288
Portland General Electric Co. 78,598 3,447
Southwest Gas Holdings Inc. 53,387 3,306
ALLETE Inc. 46,624 2,560
NorthWestern Corp. 48,641 2,451
IDACORP Inc. 19,349 1,854
Black Hills Corp. 26,028 1,431
Ormat Technologies Inc. 17,524 1,331
Spire Inc. 21,821 1,275
1 Hawaiian Electric Industries Inc. 89,133 1,250
National Fuel Gas Co. 22,404 1,204
PNM Resources Inc. 26,533 1,176
New Jersey Resources Corp. 27,607 1,164
26,737
(BAE R 869,966 KK /L) 906,419
H %
EHRYRE (0.8%)
TR— e —he T 7R (0.8%)
23 Vanguard Market Liquidity Fund, 5.384%
(BUEEAM 7,727 KRL) 77,281 7,728
FEHEH (100.3%)
(BAE: 5L 877,693 KR L) 914,147
ZDMEER L OAE—MEE (-0.3%) (3,087)
i 2E (100%) 911,060

MU 0D A AR BT I TR R L,

o WMHEEROET AZSHE,

* R A HSRVAMRESR,

1 7a——BRO0T =T — ISR U TR RERAR Y a5 % & T, B A FESR OB 3,948,000
KRNV THD,

2 AR TP RETNT A — RS 5 O TER LU MO 2R AT Bl 0~
F— = yh TR, RSN TOSL—MNE T AFOFRIDTHD,

3 BETAMEERIC) D5 B AR ERIT: 4,035,000 KRV THD,
REIT— A EIEREER
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S RK
(TKRV)
=27 BAlikbSENE)
(Za—h) AR SEEL A 4%
Tifi 1] ESEN FETTA (FHAmHE)
S SIS
E-mini S&P Mid-Cap 400 Index 2023 49 H 3 795 13

JEEEN—Z )L YR — e AT

= AHEAHIS LT Al LY

(G<4h) REBL KRB
AvH—  METTAR AEFR! BRIEAS (FEAMH)

SIS e N—=F7 1= (FKFL) (%) (FAKRV) (T-KEv)

Lithia Motors

Inc. Class A 1/31/24 CITNA 1,974 (5.320) 23 —

New York

Community

Bancorp Inc. 1/31/24 CITNA 1,950 (5.326) — (153)
23 (153)

1 ECE ORI FFRE A BEO KR /L3 BT E SN -5<, KB 3HA (HR)
CITNA—Citibank, N.A.

AT OWRLIT, MEFER DO AW Kig—ETHD,
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e
BeE A e, FEAmAE !

B LIS DA TR (B IEUT 869,966 KK /L) 906,419

B A TR (USRI 7,727 KRV) 7,728
BE A mRES A 914,147
NI —R~DFE 31
72 NBLA LR — e 30
ZENBLEHR — JEEHAT 7 5 260
TR G A MRESR AU 116
N IIES 919
ZASREETEAT AR 3
REHFAM IS —)EFHAT 7 HH 23
BrEAH 915,529
=Li=y
HANT AT 2 ~DFRAL4 115
A BEE A AR A A 4 24
ARSI D) D 52 B AR AR 4,035
Al E R AN 86
WU H—R~DFKELSG 56
RALIEBYZEHLE: — S5 —
R EHL AR — AT » 7 524 153
AEEFH 4,469
i PE 911,060

1 BAPAEMEES 3,948,000 KRLEETe,
2023 4 8 A 31 HE{EOME FEMERITLL T Ol Th b,
&%

(AL KRRV, 72720 0, EB X OV 0472082 hR<) (FKK) (H M)
HOAE ARG 1,106,197 161,726
Sy B TRERI AR (FR2R) M4 (195,137) (28,529)
e PE 911,060 133,197
ETF 528 3E5% — i pE 2
FATHE HZ RS 9,825,000 1 (KA 0.001 KR /L, HEH|FRIZHE) 812,377 118,770
1 O Y 7=0RIE EMRE — ETF ZIR5E5% $82.68 ¥12,088
AV AT AT 2—a ) Vi — MR RE
FATH S inalb 2R 297,437 O (B 0.001 KRV, SERIRREZHE) 98,683 14,427
1 O Y -0HIEEME — AV AT AT 2—a VIS5 $331.78 ¥48,506

2 202343 7 13 H GRE:IELIZI2023 43 A 14 H DI HZEAELZ 1 BIiCoE 2 ADEIETOyElE
ML TR SN 3IT I s 3880 O BB LN 1 O Y /-G BEAIAS . SRR W T IE s R 1EE0

EZMOTL,
AT OWERLIT, MEFER DO AW KIg—ETHD,
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B HEE

2023 48 7 31 HIZ
T U AR

(TKEV) (HHM)

BB
e
B 24 & 16,313 2,385
FILE ! 70 10
BT RIS — R 308 45
ey 16,691 2,440
EH
NIRRT N—T — L B
BERFMY—E X 21 3
~VARVA MBI OVE B —ETF S48 1,019 149
TRDANBEONE I — A AT 4T a— gV SR R 53 8
~ =747 BLOWRITE —ETF 485 46 7
=T T BEXORTE — AV AT 4T 2— S a ) )V AR 3 0
JIANT 4 — RN 30 4
B N 29 4
TS WA —ETF 5285157 42 6
ST WG — AV AT AT a—a ) VRS — —
ZRtHE W L O A — —
O 17 2
R 1,260 184
MBI A 15,431 2,256
MIEBF4E (HR)
FEHBE A MRS 2 20,941 3,062
JeRK (247) (36)
AT T K 564 82
FEDRA % (R 21,258 3,108
REH MR GHEER) OEH)
B A MRES ! 31,263 4,571
SR 59 9
AT T K (130) (19)
AREDB N (FHEHE) OEH) 31,192 4,560
BRI L ARE EE ORI (J8) %8 67,881 9,924

1 Y477  ROBESALNLOFEULE, FESAE B ER) BLOREZHRFMLE GHEER) £ &hE, i
ZI 67,000 KRV, 1,000 KR/VAGERBION,000 KRV TH-T-, BEABLOGEANT, BHISY&RE B 1Y

12D,
2 BUWEEIZIHMALE (FR) 80,621,000 KR /L& e,

AT OWEFLIT, MBHER ORI Kie—H THD,
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2023 48 A 31 HIZ 202248 A 31 HIZ
T UIEE BT LI-EE
(FKRL) (H M) (FkR) (H M)

HE PE DI i)
EH
LRy JIE 15,431 2,256 16,431 2,402
TR (FBR) 21,258 3,108 104,438 15,269
KREBHn A GEALR) OZH) 31,192 4,560 (172,682) (25,246)
N L DRI PE ORI N (8D ) %8 67,881 9,924 (51,813) (7,575)
5yBd

ETF 521855 (14,943) (2,185) (15,176) (2,219)

AV AT AT 22— a T VLIS (1,578) (231) (1,625) (238)
Sy BB AR (16,521) (2,415) (16,801) (2,456)
BRI B

ETF 52 4§75 (39,235) (5,736) 46,955 6,865

AV AT AT a—3a ) )V I 13,348 1,951 (76,811) (11,230)
EAFR Sy BE Z X AR () %8 (25,887) (3,785) (29,856) (4,365)
N (P #e 25,473 3,724 (98,470) (14,396)
FE R
My 885,587 129,473 984,057 143,869
HR 911,060 133,197 885,587 129,473

AT OWEFLIT, MBHER DA A Kie—H THD,
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