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ik (99.9%)

aZa=—var - —ER(2.0%)

* TechTarget Inc. 31,720 2,059
Cogent Communications Holdings Inc. 34,097 1,816
Shutterstock Inc. 27,660 1,533

* Yelp Inc. Class A 38,929 1,330

* Cinemark Holdings Inc. 66,419 935

* Gogo Inc. 40,072 595

* Thryv Holdings Inc. 20,398 522

* Cars.com Inc. 38,121 486

* EW Scripps Co. Class A 31,646 473

* Gannett Co. Inc. 66,340 154

9,903

—RIEE R - —E 2 (12.5%)

Signet Jewelers Ltd. 56,518 3,695
Academy Sports & Outdoors Inc. 60,094 2,589
Installed Building Products Inc. 27,603 2,500

* Cavco Industries Inc. 10,165 2,379

* Gentherm Inc. 39,507 2,366

* Boot Barn Holdings Inc. 35,466 2,363

* LGI Homes Inc. 24,837 2,357
LCI Industries 20,305 2,353

* Asbury Automotive Group Inc. 11,877 2,072

* Dorman Products Inc. 22,615 2,050
Vista Outdoor Inc. 66,883 1,881
Steven Madden Ltd. 59,989 1,746
Century Communities Inc. 34,541 1,613
Meritage Homes Corp. 20,563 1,611
National Vision Holdings Inc. 43,698 1,452
Jack in the Box Inc. 17,305 1,382

* XPEL Inc. 19,753 1,354
Oxford Industries Inc. 11,714 1,250

* Shake Shack Inc. Class A 25,717 1,226
Winnebago Industries Inc. 19,932 1,148
Buckle Inc. 35,214 1,137
Sonos Inc. 74,733 1,124
Sleep Number Corp. 26,491 1,097
Sturm Ruger & Co. Inc. 20,992 1,097
Kontoor Brands Inc. 28,250 1,052
iRobot Corp. 17,764 1,046
Six Flags Entertainment Corp. 45,547 1,009

10



R~

BRI (FKK)
* Monarch Casino & Resort Inc. 15,740 950
* Frontdoor Inc. 40,133 942
* Stride Inc. 24,453 933
* MarineMax Inc. 25,644 932
Wolverine WorldWide Inc. 44,233 864
* Dave & Buster's Entertainment Inc. 20,844 862
Hibbett Inc. 14,597 855
* Sally Beauty Holdings Inc. 56,338 838
Monro Inc. 17,166 795
Rent-A-Center Inc. 30,744 794
Dine Brands Global Inc. 10,826 721
Patrick Industries Inc. 12,290 651
Children's Place Inc. 15,406 650
Green Brick Partners Inc. 25,825 629
Golden Entertainment Inc. 16,272 622
Movado Group Inc. 19,280 615
* Liquidity Services Inc. 31,781 556
Shoe Carnival Inc. 20,375 485
Genesco Inc. 7,376 417
Abercrombie & Fitch Co. Class A 28,233 406
61,466
AT T 5 (4.0%)
* Simply Good Foods Co. 105,346 3,218
* United Natural Foods Inc. 69,489 3,063
* elf Beauty Inc. 57,184 2,180
WD-40 Co. 9,451 1,788
Medifast Inc. 13,729 1,723
Inter Parfums Inc. 21,264 1,670
MGP Ingredients Inc. 14,945 1,636
Vector Group Ltd. 157,065 1,539
J & J Snack Foods Corp. 7,836 1,168
National Beverage Corp. 15,910 882
* USANA Health Sciences Inc. 9,231 596
Tootsie Roll Industries Inc. 10,574 379
19,842
TRLF—(3.5%)
SM Energy Co. 145,359 6,406
Civitas Resources Inc. 86,152 5,789
* Callon Petroleum Co. 56,660 2,412
Ranger Oil Corp. 25,169 981
* Laredo Petroleum Inc. 11,651 904
Dorian LPG Ltd. 32,932 479
Core Laboratories NV 23,110 373
17,344
&7t (15.8%)
ServisFirst Bancshares Inc. 58,266 4915
Walker & Dunlop Inc. 36,350 3,652
First Bancorp 235,526 3,368
* Trupanion Inc. 41,277 2,913
United Community Banks Inc. 80,102 2,686
* Axos Financial Inc. 64,033 2,675
Flagstar Bancorp Inc. 63,493 2,446
Lakeland Financial Corp. 30,223 2,277
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R (TkF)
Palomar Holdings Inc. 28,526 2,262
Ameris Bancorp 44,828 2,093
Veritex Holdings Inc. 64,285 1,936
Community Bank System Inc. 29,564 1,933
Piper Sandler Cos. 16,870 1,933
Independent Bank Corp. (Massachusetts) 23,429 1,833
Triumph Bancorp Inc. 28,203 1,746
WSFS Financial Corp. 33,966 1,642
Assured Guaranty Ltd. 32,098 1,639
Pacific Premier Bancorp Inc. 49,780 1,631
Virtus Investment Partners Inc. 8,377 1,602
Bancorp Inc. 67,457 1,600
Park National Corp. 10,864 1,432
Donnelley Financial Solutions Inc. 33,362 1,416
Enova International Inc. 38,822 1,356
BancFirst Corp. 11,996 1,294
Customers Bancorp Inc. 36,174 1,255
Seacoast Banking Corp. of Florida 37,954 1,227
Pathward Financial Inc. 35,006 1,154
Redwood Trust Inc. 143,305 1,111
Preferred Bank 16,220 1,100
Eagle Bancorp Inc. 22,632 1,098
Banner Corp. 17,603 1,070
Provident Financial Services Inc. 41,434 963
B. Riley Financial Inc. 19,296 960
Southside Bancshares Inc. 24,081 907
National Bank Holdings Corp. Class A 20,856 837
First Commonwealth Financial Corp. 61,710 832
FB Financial Corp. 20,236 802
Stewart Information Services Corp. 15,838 802
Hilltop Holdings Inc. 30,318 800
OFG Bancorp 29,088 791
HomeStreet Inc. 22,380 779
Encore Capital Group Inc. 13,916 761
First Bancorp (XNGS) 20,683 753
City Holding Co. 8,589 730
Brightsphere Investment Group Inc. 38,662 661
Dime Community Bancshares Inc. 18,481 578
World Acceptance Corp. 4,357 507
Brookline Bancorp Inc. 40,567 506
Hanmi Financial Corp. 20,314 502
Blucora Inc. 24,772 497
Banc of California Inc. 28,368 479
HCT Group Inc. 9,447 452
Central Pacific Financial Corp. 20,333 443
KKR Real Estate Finance Trust Inc. 23,023 443
Tompkins Financial Corp. 6,159 441
Northfield Bancorp Inc. 29,724 438
Ellington Financial Inc. 29,688 436
WisdomTree Investments Inc. 81,101 406
Selectquote Inc. 72,919 81
77,882
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BRI (FKK)

~IVRTT (15.2%)

* AMN Healthcare Services Inc. 53,331 5,474
Cytokinetics Inc. 102,160 5,410
Lantheus Holdings Inc. 48,296 3,806
Ensign Group Inc. 33,939 2,895

* Supernus Pharmaceuticals Inc. 63,717 2,181

* Vir Biotechnology Inc. 88,412 2,100

* Merit Medical Systems Inc. 34,667 2,053
CONMED Corp. 22,534 1,996

* Apollo Medical Holdings Inc. 45,455 1,960

* Xencor Inc. 71,041 1,875

* Ligand Pharmaceuticals Inc. 20,117 1,859

* Corcept Therapeutics Inc. 69,577 1,796

* Pacira BioSciences Inc. 33,063 1,735

* CorVel Corp. 11,138 1,731

* Prestige Consumer Healthcare Inc. 31,792 1,608

* Dynavax Technologies Corp. 140,105 1,607

* Ironwood Pharmaceuticals Inc. Class A 137,661 1,481

* Glaukos Corp. 29,329 1,424

* Vericel Corp. 56,207 1,402

* Arcus Biosciences Inc. 55,608 1,339

* Avid Bioservices Inc. 73,653 1,268

* Heska Corp. 12,899 1,175
LeMaitre Vascular Inc. 23,030 1,137

* RadNet Inc. 55,596 1,117

* Myriad Genetics Inc. 49,816 1,113

* Meridian Bioscience Inc. 33,318 1,086

* Cross Country Healthcare Inc. 42,304 1,074

* AngioDynamics Inc. 46,243 1,024

* Fulgent Genetics Inc. 23,507 1,022

* Innoviva Inc. 74,710 983

* Allscripts Healthcare Solutions Inc. 54,089 919

* ModivCare Inc. 8,383 908

* Amphastar Pharmaceuticals Inc. 30,458 902

* BioLife Solutions Inc. 36,489 861

* Coherus Biosciences Inc. 76,488 855

* uniQure NV 43,268 845

* NeoGenomics Inc. 82,077 825

* Enanta Pharmaceuticals Inc. 13,169 802

* Addus HomeCare Corp. 8,267 738

* Collegium Pharmaceutical Inc. 40,648 715
Simulations Plus Inc. 11,315 679

* Harmony Biosciences Holdings Inc. 15,340 674

* Varex Imaging Corp. 30,331 640
Mesa Laboratories Inc. 3,698 632

* REGENXBIO Inc. 20,448 603

* Cutera Inc. 12,410 593
US Physical Therapy Inc. 6,991 577

* iTeos Therapeutics Inc. 24,130 535

* Cara Therapeutics Inc. 50,455 521

* Vanda Pharmaceuticals Inc. 42,992 455

* Community Health Systems Inc. 151,485 403

* Nektar Therapeutics Class A 99,834 393
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* Surmodics Inc. 10,831 365
* HealthStream Inc. 15,635 346
* OptimizeRx Corp. 21,723 345
* ANI Pharmaceuticals Inc. 9,204 339
* Joint Corp. 17,221 314
* Cardiovascular Systems Inc. 20,419 270
* Organogenesis Holdings Inc. Class A 75,363 270
* Pennant Group Inc. 16,467 258
Zynex Inc. 26,506 237

* Eagle Pharmaceuticals Inc. 6,521 214
* Anika Therapeutics Inc. 9,198 208
*1  Lantheus Holdings Inc. CVR 35,713 —
74,972

AR P2 (15.0%)

UFP Industries Inc. 74,814 5,940
Exponent Inc. 61,798 5,800
Comfort Systems USA Inc. 42918 4,306
Mueller Industries Inc. 67,859 4,287

Korn Ferry 64,276 3,916
Matson Inc. 48,352 3,562
Forward Air Corp. 32,032 3,108
EncoreWire Corp. 23,528 3,061
Franklin Electric Co. Inc. 31,085 2,700

John Bean Technologies Corp. 24,260 2,505
ArcBest Corp. 29,198 2,351
Applied Industrial Technologies Inc. 19,718 2,090

NV5 Global Inc. 14,233 2,003
Aerojet Rocketdyne Holdings Inc. 46,414 1,999
AAON Inc. 33,502 1,926
Hillenbrand Inc. 46,184 1,924

* MYR Group Inc. 20,282 1,885
Federal Signal Corp. 44,095 1,758
Albany International Corp. Class A 18,785 1,657

Boise Cascade Co. 22,579 1,407

GMS Inc. 28,745 1,386
AeroVironment Inc. 14,923 1,323

SPX Technologies Inc. 22,924 1,308
Lindsay Corp. 7,718 1,238
Brady Corp. Class A 26,364 1,227
Trinity Industries Inc. 41,690 1,016
Triumph Group Inc. 77,043 1,001
Gibraltar Industries Inc. 18,330 767
Enerpac Tool Group Corp. Class A 34,775 675

* PGT Innovations Inc. 32,159 673
Heidrick & Struggles International Inc. 23,599 672
Insteel Industries Inc. 23,263 672
Alamo Group Inc. 4,985 652
Standex International Corp. 6,899 624
Tennant Co. 9,513 574
Forrester Research Inc. 13,104 545

Viad Corp. 12,999 496

Sun Country Airlines Holdings Inc. 22,538 449
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BRI (FKK)

Interface Inc. Class A 31,874 356

Park Aerospace Corp. 10,173 117
73,956

THHELAT (19.8%)

* ExIService Holdings Inc. 39,697 6,658
* Rogers Corp. 22,337 5,596
* SPS Commerce Inc. 43,048 5,257
* Fabrinet 43,870 4,512
* Onto Innovation Inc. 59,108 4,196
Advanced Energy Industries Inc. 44,794 4,022

* Diodes Inc. 53,970 3,841
* Alarm.com Holdings Inc. 54,956 3,660
* Rambus Inc. 131,500 3,391
* Perficient Inc. 41,324 3,227
* MaxLinear Inc. Class A 84,876 3,050
Kulicke & Soffa Industries Inc. 70,519 2,965

* Axcelis Technologies Inc. 39,386 2,636
Progress Software Corp. 52,197 2,512

Viavi Solutions Inc. 168,478 2,372
Extreme Networks Inc. 156,043 2,236
Badger Meter Inc. 22,688 2,148
ADTRAN Holdings Inc. 91,976 2,138

* Digital Turbine Inc. 105,225 1,943
EVERTEC Inc. 52,006 1,747

* FormFactor Inc. 58,667 1,718
* LiveRamp Holdings Inc. 81,310 1,614
* Clearfield Inc. 13,647 1,585
* 3D Systems Corp. 155,444 1,575
* Ultra Clean Holdings Inc. 53,793 1,574
* Harmonic Inc. 124,615 1,403
* Veeco Instruments Inc. 61,112 1,292
CSG Systems International Inc. 21,864 1,265
TTEC Holdings Inc. 21,876 1,145

Xperi Holding Corp. 64,373 1,024

A10 Networks Inc. 69,546 967
InterDigital Inc. 19,118 959

Avid Technology Inc. 33,419 914

Cohu Inc. 33,581 901

CTS Corp. 19,462 824

* CEVA Inc. 27,642 809
Methode Electronics Inc. 19,441 787

* Alpha & Omega Semiconductor Ltd. 19,827 766
* Agilysys Inc. 14,732 763
* 8x8 Inc. 141,666 738
* OSI Systems Inc. 8,146 679
* Knowles Corp. 43,879 665
* Digi International Inc. 19,667 651
* SMART Global Holdings Inc. 34,503 633
* Ichor Holdings Ltd. 19,417 596
* LivePerson Inc. 51,073 592
* PDF Solutions Inc. 22,189 585
* Cerence Inc. 24,466 490
* Unisys Corp. 38,600 359



R~

R (TkF)
* Arlo Technologies Inc. 57,927 353
* FARO Technologies Inc. 10,450 351
* Diebold Nixdorf Inc. 87,457 304
* Corsair Gaming Inc. 15,504 239
* OneSpan Inc. 20,085 231
97,458
1 (4.0%)
* Livent Corp. 192,896 6,207
Balchem Corp. 38,303 5,049
* ATI Inc. 66,640 1,994
HB Fuller Co. 29,105 1,888
Quaker Chemical Corp. 9,292 1,620
Materion Corp. 14,188 1,225
AdvanSix Inc. 18,167 659
Hawkins Inc. 12,088 463
Myers Industries Inc. 18,577 359
Haynes International Inc. 8,458 336
* Century Aluminum Co. 27,348 211
20,011
RENEE (6.6%)
Innovative Industrial Properties Inc. 33,358 3,060
Agree Realty Corp. 40,348 3,039
Essential Properties Realty Trust Inc. 86,051 1,948
Tanger Factory Outlet Centers Inc. 124,509 1,920
LXP Industrial Trust 170,935 1,720
SITE Centers Corp. 119,237 1,545
Uniti Group Inc. 163,992 1,540
St. Joe Co. 39,352 1,503
NexPoint Residential Trust Inc. 27,592 1,458
Four Corners Property Trust Inc. 46,918 1,262
Retail Opportunity Investments Corp. 72,524 1,215
CareTrust REIT Inc. 54,341 1,171
Urban Edge Properties 59,130 930
Washington REIT 45,790 898
Centerspace 11,705 882
Acadia Realty Trust 49,662 791
iStar Inc. 55,272 761
American Assets Trust Inc. 27,096 752
Safehold Inc. 18,416 700
Getty Realty Corp. 22,387 673
Armada Hoffler Properties Inc. 49,452 649
Community Healthcare Trust Inc. 16,642 614
Marcus & Millichap Inc. 16,335 611
* Sunstone Hotel Investors Inc. 53,913 587
RPT Realty 52,009 501
Saul Centers Inc. 10,796 478
Universal Health Realty Income Trust 8,237 419
Douglas Elliman Inc. 82,233 379
Urstadt Biddle Properties Inc. Class A 19,587 328
Industrial Logistics Properties Trust 31,940 239
32,573
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BRI (FKK)
NIEHEZE(1.5%)
American StatesWater Co. 29,092 2,414
CaliforniaWater Service Group 37,839 2,215
Chesapeake Utilities Corp. 10,985 1,387
MiddlesexWater Co. 14,440 1,282
7,298
(BB EA 521,231 KR L) 492,705
EE
EHHBMRE (0.2%)
T R— =T YT 7R (0.2%)
2 Vanguard Market Liquidity Fund, 2.284%
(RS Afh 734 KR V) 7,346 734
FEHEE (100.1%)
(BRI 521,965 KR L) 493,439
ZOMEER I UAE—#EE (-0.1%) @311
A PE (100%) 493,128

A IEAMG DA FA AT T KR L,

o WEHEROERL A EBR,

* il A 7 WA RESS,

1 AFEFROAMEIL, EERBE AR T Y eI TRESN TS,

2 NUH—RT7 U RN T —RPE BT OE el LU0 FEIC D A K H AT RE /e B ko~
Fo— ey h e TR, RENTWBL—MNE 7 B ORI ED THD,
CVR— A fife i M AE S fEME
REIT—A#)EREF

BRBIETINATA7 SRR FRS

B JESS
(TKRv)
=N PR LY
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i $91 R FE LR (FFAm$R)
I CEMEK
E-mini Russell 2000 A>T 7 A 2022 49 H 4 369 9)
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BE-AEHES
2022 4 8 H 31 HEE

(BAL: TRR L, 220 0Bl 1 0% 720&5a%5r<) BHR
BE
PG A A, FHMhAE

B4 DI O FAT IR (USRI 521,231 KRV) 492,705

B AT IR (USRI 734 SKRV) 734
BB MRESA R 493,439
R T—R~DOE 18
ZZNBLA LR — o225 20
FEHIPE A MREAR AU 4 309
ENIEIES 316
AR FAT AU 3
BEAF 494,105
Afg
HANT AT 2 ~D ARG 26
WG A AMRE R ATA 4 914
NUH—R~DFILL 35
RIELIEENFEHLE: — Se K 2
AEAE 977
L PE 493,128

2022 A 8 A 31 HBI{EOHE PFERAITLL T OB ThH D,
k.|
(FkF ) ()

FOABE A 632,236 87,647
Sy B AT RERILE (PR ) # AR (139,108) (19,285)
il E 493,128 68,362
ETF 523875 — Mg
FATIE A3 28 FEZF 2,550,000 1 (BHE 0.001 KRV, HEH] [RBIZHE) 493,128 68,362
1 A 47D PEMRS — ETF Z185E5% $193.38 ¥26,808

I OWEFCIL, M FHER DA I Kig—H T D,

18



HIFEE

2022 48 H 31 HIZ

KT L-EE
(FkFL) (7 H)

BB
&S
Fid 24 4 ! 5,445 755
FI B, 2 2 0
AT MRES: — fAA 34 5
N 2 F A 5,481 760
EH
N =R N—7—1EFE B

BERY—E 2 24 3

VRV ARBLOVEHL 649 90

=T 7 B 29 4
TIANT 4 — 25 3
B SR 28 4
AR W 39 5
ZRCE IR X OV H — —
Z DA E 14 2
e R 808 112
AR B IR 4,673 648
FEBFE (FBR)
e A A MRS 23 19,875 2,755
R JESS (28) 4
MSEBLA % (HBR) 19,847 2,751
REH AL GHER) OLH)
G A MRS 2 (121,594) (16,857)
UR/ESS 8) (1)
REH L GHmE) DEE) (121,602) (16,858)
B I K AMIE E ORI M i) KR (97,082) (13,458)

1 ZHEC Y AT, SETF R 9,000 KRAAERRZ DL THD,
W77 RO SN ORI BN, FIERAGE (B L) BLOREHRMIE GHER) 0Z &L, Zh

Z 2,000 KRV, 1,000 KF/VATGB IO 1,000 KRV Tho7z, EABIOGEANZL, BB E

ERSI R

3 BIMMERIZEAHFIZE (FBEK) 57,546,000 KR VEE e,

IS OIEFEIL, MB RO R RI2—HThHD,
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2022 48 H 31 HIZ

2021 48 H 31 HIZ

KT LI-EE T UTARE

(FKRL) (H M) (FKRL) (H M)
FEE EE DM GBA)
A
LRS-y NERY 4,673 648 3,741 519
FEHLF 2 (FBR) 19,847 2,751 60,799 8,429
ARFZBGHM S GHMHE) D2 H) (121,602) (16,858) 92,986 12,891
I L DR FEO MBI (8 %8 (97,082) (13,458) 157,526 21,838
Sy B
PRl o (5,133) (712) (2,856) (396)
BAF BB
FAT 232,231 32,194 342,033 47,416
BL& Bl TRAT — — — —
HEL (202,342) (28,051) (257,126) (35,645)
AR BB LA () KA 29,889 4,144 84,907 11,771
N () /a8 (72,326) (10,027) 239,577 33,213
FE PE
] 565,454 78,389 325,877 45,176
HIR 493,128 68,362 565,454 78,389

IS OYEFEIE, MB RO R R —HTHD,
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