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To view a fund’s proxy voting guidelines and proxy voting record for the 12-month period ended June 30, visit http://www fidelity.com/proxyvotingresults or visit the Securities and Exchange Commission’s (SEC)
web site at http://www.sec.gov.

You may also call 1-877-208-0098 to request a free copy of the proxy voting guidelines.
Fidelity® Variable Insurance Products are separate account options which are purchased through a variable insurance confract.

The funds or securities referred to herein are not sponsored, endorsed, or promoted by Fidelity Product Services LLC (FPS), and FPS bears no liability with respect to any such funds or securifies or any index on
which such funds or securities are based. The prospectus contains a more defailed description of the relationship between FPS and any related funds.

Standard & Poor’s, S&P and S&P 500 are registered service marks of The McGraw-Hill Companies, Inc. and have been licensed for use by Fidelity Distributors Corporation.
Other third-party marks appearing herein are the property of their respective owners.
All other marks appearing herein are registered or unregistered trademarks or service marks of FMR LLC or an affiliated company. © 2022 FMR LLC. Al rights reserved.

This report and the financial statements confained herein are submitted for the general information of the shareholders of the Funds. This report is not authorized for distribution fo prospective investors in the
Funds unless preceded or accompanied by an effective prospectus.

Afund files its complete schedule of portfolio holdings with the SEC for the first and third quarters of each fiscal year on Form N-PORT. Forms N-PORT are available on the SEC's web site at http: //www.sec.gov.
Afund’s Forms N-PORT may be reviewed and copied af the SEC’s Public Reference Room in Washington, DC. Information regarding the operation of the SEC's Public Reference Room may be obtained by calling
1-800-SEC-0330.

For a complete list of a fund's portfolio holdings, view the most recent holdings listing, semiannual report, or annual report on Fidelity's web site at http: /,/www.fidelity.com, http: //www.institutional fidelity.
com, or http://www.40Tk.com, as applicable.

NOT FDIC INSURED eMAY LOSE VALUE N0 BANK GUARANTEE
Neither the Funds nor Fidelity Distributors Corporation is a bank.
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Note to Shareholders:

Early in 2020, the outbreak and spread of COVID-19 emerged as a public health emergency that had @ major influence on financial markets, primarily based on its impact on the global economy
and corporate earnings. On March 11, 2020, the World Health Organization declared the COVID-19 outbreak a pandemic, cifing sustained risk of further global spread. The pandemic prompted
a number of measures fo limit the spread of COVID-19, including travel and border restrictions, quarantines, and restrictions on large gatherings. In turn, these resulted in lower consumer activity,
diminished demand for a wide range of products and services, disruption in manufacturing and supply chains, and — given the wide variability in outcomes regarding the outbreak — significant
market uncertainty and volafility. To help stem the turmoil, the U.S. government took unprecedented action — in concert with the U.S. Federal Reserve and central banks around the world — to
help support consumers, businesses, and the broader economy, and to limit disruption to the financial system.

In general, the overall impact of the pandemic lessened in 2021, amid a resilient economy and widespread distribution of three COVID-19 vaccines granted emergency use authorization from
the U.S. Food and Drug Administration (FDA) early in the year. Still, the situation remains dynamic, and the extent and duration of its influence on financial markets and the economy is highly
uncertain, due in part to a recent spike in cases based on highly contagious variants of the coronavirus.

Extreme events such as the COVID-19 isis are exogenous shocks that can have significant adverse effects on mutual funds and their investments. Although mulfiple asset classes may be affected
by market disruption, the duration and impact may not be the same for all types of assets. Fidelity is committed to helping you stay informed amid news about COVID-19 and during increased
market volafility, and we confinue to fake exira steps o be responsive to customer needs. We encourage you fo visit us onling, where we offer ongoing updates, commentary, and analysis on the
markets and our funds.
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VIP Total Market Index Portfolio
Investment Summary (Unaudited)

Top Ten Stocks as of June 30, 2022

% of fund's net

assets
Apple, Inc. 55
Microsoft Corp. 50
Amazon.com, Inc. 24
Alphabet, Inc. Class A 1.7
Alphabet, Inc. Class C 1.6
Tesla, Inc. 1.5
Berkshire Hathaway, Inc. Class B 1.3
UnitedHealth Group, Inc. 1.3
Johnson & Johnson 12
NVIDIA Corp. 10

225

% of fund's net

assets
Information Technology 25.2
Health Care 145
Financials 1.3
Consumer Discretionary 10.5
Industrials 8.5
Communication Services 79
Consumer Staples 6.2
Energy 43
Real Estate 3.5
Utilities 2.9
Materials 2.8

Asset Allocation (% of fund’s net assets)

As of June 30, 2022 *
I Stocks and Equity Futures 99.9%
[ ShoriTerm Investments and Net Other Assefs (Liabilities) 0.1%

* Foreign investments — 3.2%
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VIP Total Market Index Portfolio

Schedule of Investments June 30, 2022 (Unaudited)

Showing Percentage of Net Assets

Common Stocks - 97.6%

Shares Value

COMMUNICATION SERVICES —7.9%
Diversified Telecommunication Services — 1.1%
Anterix, Inc. () 236 S 9,693
AST SpaceMobile, Inc. (a) (b) 493 3,096
AT&T, Inc. 94,943 1,990,005
ATN International, Inc. 136 6,380
Bandwidth, Inc. (a) (b) 283 5,326
Cogent Communications Group, Inc. 572 34,755
Consolidated Communications Holdings, Inc. (a) 1,059 7413
EchoStar Holding Corp. Class A (a) (b) 508 9,804
Frontier Communications Parent, Inc. (a) (b) 2,182 65,488
Globalstar, Inc. (a) 8,379 10,306
DT Corp. Class B (a) 241 6,061
Iridium Communications, Inc. (a) 1,762 66,181
Liberty Global PLC:

Class A (a) 2,373 49,952

Class C (a) 4417 97,572
Liberty Latin America Ltd. Class C () 2,451 19,093
Lumen Technologies, Inc. 12,258 133,735
QOoma, Inc. (a) 362 4,286
Radius Global Infrastructure, Inc. (a) (b) 920 14,039
Verizon Communications, Inc. 55,813 2,832,510

5,365,695

Entertainment — 1.1%
Activision Blizzard, Inc. 10,358 806,474
AMC Entertainment Holdings, Inc. Class A (a) (b) 6,804 93,007
Cinedigm Corp. (a) 2,571 1,265
Cinemark Holdings, Inc. (a) (b) 1,397 20,983
Electronic Arts, Inc. 3,739 454,849
Lions Gate Entertainment Corp.:

(loss A (0) 465 4,329

Closs B (a) 2,056 18,154
Live Nation Entertainment, Inc. (a) 1,796 148,314
Madison Square Garden Enfertainment Corp. (a) 347 18,259
Madison Square Garden Sports Corp. (a) 230 34,730
Marcus Corp. (a) (b) 305 4,505
Netflix, Inc. (a) 5,904 1,032,432
Playstudios, Inc. Class A (a) (b) 990 4,237
Playtika Holding Corp. () 1,327 17,569
Roku, Inc. Class A (a) 1,566 128,631
Sciplay Corp. (A Shares) () 374 5,225
Skillz, Inc. (a) 3,290 4,080
Take-Two Interactive Software, Inc. (a) 1,535 188,084
The Walt Disney Co. (a) 24,210 2,285,424
Wamer Bros Discovery, Inc. (a) 26,079 349,980
Warner Music Group Corp. Class A 1,543 37,587
World Wrestling Entertainment, Inc. Class A (b) 579 36,182

5,694,300

Inferactive Media & Services — 4.5%
Alphabet, Inc.:

(loss A (a) 3,992 8,699,606

(loss C (a) 3,700 8,093,565
Angi, Inc. (q) 930 4,259
Bumble, Inc. (a) (b) 943 26,545
CarGurus, Inc. Class A (a) 1,192 25,616
Cars.com, Inc. (a) 848 7,997

See accompanying notes which are an integral part of the financial statements.

Eventbrite, Inc. () (b)
EverQuote, Inc. Class A (a)
fuboTV, Inc. (a) (b)

IAC (a)

1zea Worldwide, Inc. (o) (b)
Liberty TripAdvisor Holdings, Inc. (a)
Match Group, Inc. (a)
MediaAlpha, Inc. Class A (a)
Meta Platforms, Inc. Closs A (a)
Nextdoor Holdings, Inc. () (b)
Pinterest, Inc. Class A (a)
QuinStreet, Inc. (a)

Snap, Inc. Class A (a)
TripAdvisor, Inc. (a) (b)

TrueCar, Inc. (a)

Twitter, Inc. (a)

Vimeo, Inc. (a)

Yelp, Inc. (a)

Ziff Davis, Inc. (a)

Zoominfo Technologies, Inc. ()

Media —1.0%
Advantage Solutions, Inc. Class A (a)
Altice U.S.A., Inc. Class A (a)
AMC Networks, Inc. Class A (a)
Audacy, Inc. Class A (a)
Boston Omaha Corp. (a) (b)
Cable One, Inc.
Cardlytics, Inc. (a)
Charter Communications, Inc. Closs A (a)
(lear Channel Qutdoor Holdings, Inc. (a)
Comcast Corp. Class A
DISH Network Corp. Class A (a)
E.W. Scripps Co. Class A (a)
Entravision Communication Corp. Class A
Fox Corp.:
Class A
(lass B
Gannett Co., Inc. (a)
Gray Television, Inc.
iHeartMedia, Inc. (a)
Interpublic Group of Companies, Inc.
John Wiley & Sons, Inc. Class A
Lee Enterprises, Inc. (a)
Liberty Broadband Corp.:
Class A (a)
Class C (o)
Liberty Media Corp.:
Liberty Braves Class A (a) (b)
Liberty Braves Class C (a)
Liberty Formula One Group Series C (a)
Liberty Media Class A (a)
Liberty SiriusXM Series A (a) (b)
Liberty SiriusXM Series C (a)
Loyalty Ventures, Inc. (a)
Magnite, Inc. (a)

Shares

1,072
223
1,930
1,117
1,429
766
3,765
1
30,703
821
7,580
701
14,398
1,357
1421
10,632
2,063
897
646
4,026

1,228
3,085
383
1,278
213
66
444
1,585
6,157
60,150
3,295
765
112

4,394
1,724
1,697
1,188
1,385
5,240
567
19

358
1,838

192
450
2,708
298
1,127
2,034
223
1,503

S

Value

11,009
197
4,761

84,858
1,283

580
262,383
2,275
4,950,859
2,718
137,653
7,052
189,046

24,155
3,680

397,530

12,419

24910

48,146

133,824

23,158,706

4,666
28,536
11,153
1,204
4,398
85,095
9,906
742,620
6,588
2,360,286
59,079
9,540

3,247

141,311
51,203
4971
20,065
10,928
144,257
27,080
1,500

40,651
212,546

4,829
10,800
171,877
17,275
40,617
13,326
796
13,347
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Schedule of Investments (Unaudited) - continued

Common Stocks - continued ]

Shares Value Shares Value
COMMUNICATION SERVICES — continued Standard Motor Products, Inc. 26 S 11,967
Media — continved Stoneridge, Inc. (a) 331 5,677
National CineMedia, Inc. (b) 734 S 672 Tenneco, Inc. (a) 978 16,782
News Corp.: The Goodyear Tire & Rubber Co. (a) 3,783 40,516
(lass A 5,264 82,013 Visteon Corp. (a) 375 38,843
Class B 1,565 24,868 XL Fleet Corp. (Class A) (a) (b) 1,170 1,346
Nexstar Broadcasting Group, Inc. Class A 545 88,770 KPEL, Inc. (@) 9 10,518
Omnicom Group, Inc. 2,781 176,899 1,129,380
PubMatic, Inc. (a) (b) 340 5,403 Automobiles —1.8%
Scholasfic Corp. 47 14,999 Arcimato, Inc. (a) (b) 410 1,341
Sinclair Broadcast Group, Inc. Class A (b) 685 13,974 Canoo, Inc. (a) (b) 1,782 3,297
Sirius XM Holdings, Inc. (b) 12,016 73,658 Faraday Future Intelligent Electric, Inc. (a) (b) 2,176 5,658
Stagwell, Inc. (o) (b) 924 5,017 Fisker, Inc. (a) (b) 1,940 16,626
TechTarget, Inc. (0) 362 23,791 Ford Mofor Co. 52,299 582,088
TEGNA, Inc. 2,922 61,274 General Mators Co. (a) 19,325 613,762
The New York Times Co. Class A 2,203 61,464 Harley-Davidson, Inc. 2,04 64,080
Thryv Holdings, Inc. (a) 205 4590 Lordstown Motors Corp. Class A (a) (b) 1,469 2,321
ViacomCBS, Inc.: Lucid Group, Inc. Class A (a) (b) 7,445 127,756
Class A (b) 937 6,461 Rivian Automotive, Inc. (b) 2,113 54,389
Class B 7.945 196,083 Tesla, Inc. (a) 11,131 7,495,838
WideOpenWest, Inc. (0) 725 13,202 Thor Industries, Inc. (b) 736 55,001
T 5,166,785 Winnebago Industries, Inc. 435 21,124
Wireless Telecommunication Services — 0.2% - Warkhorse Group, Inc. (a) (b) 2,25 5785
Gogo, Inc. () 920 14,895 9,049,066
KORE Group Holdings, Inc. (a) (b) 383 1176 Distributors — 0.1%
NIl Holdings, Inc. (a) (0 363 9 Funko, Inc. (@) 374 8,348
Shenandoah Telecommunications Co. 664 14,741 Genuine Parts Co. 1,889 251,231
T-Mobile U.S., Inc. (a) 7,806 1,050,219 LKQ Corp. 3,563 174,908
Telephone & Data Systems, Inc. 1,321 20,859 Pool Corp. 534 187,557
U.S. Cellulor Corp. (@) 191 5,531 622,050
T 107,515 Diversified Consumer Services — 0.1%
- 20, Inc. (a) 944 9,884
TOTAL COMMUNICATION SERVICES 40,493,001 ADT, Inc. 1,857 11,421
Adtalem Global Education, Inc. (a) 666 23,956
CONSUMER DISCRETIONARY — 10.5% American Public Education, Inc. () 218 3,523
Auto Components — 0.2% Bright Horizons Family Solutions, Inc. (a) 810 68,461
Adient PLC (a) 1,261 37,363 Carriage Services, Inc. 193 7,652
American Axle & Manufacturing Holdings, Inc. (a) 1,570 11,822 Chegg, Inc. (a) 1,832 34,405
Aptiv PLC (0) 3,597 320,385 Coursera, Inc. (a) 1,166 16,534
Autoliv, Inc. 1,054 75,435 Duolingo, Inc. (a) (b) 110 9,631
BorgWarner, Inc. 3,187 106,350 European Wax Center, Inc. (b) 168 2,960
Cooper-Standard Holding, Inc. (a) 219 1,093 Frontdoor, Inc. (a) 1,120 26,970
Dana, Inc. 1,875 26,381 Graham Holdings Co. 52 29,476
Dorman Products, Inc. (a) 384 42129 Grand Canyon Education, Inc. (a) 520 48,979
Fox Factory Holding Corp. (0) 563 45,344 H&R Block, Inc. 2,188 71,280
Garrett Motion, Inc. () (b) 847 6,547 Laureate Education, Inc. Class A 1,990 23,024
Gentex Corp. 3,145 87,966 Nerdy, Inc. Class A (a) 737 1,570
Gentherm, Inc. (a) 452 28,209 OneSpaWorld Holdings Ltd. (a) 757 5,428
Holley, Inc. () (b) 442 4,641 Perdoceo Education Corp. (a) 961 11,321
LCl Industries 334 37,368 PowerSchool Holdings, Inc. (b) 503 6,061
Lear Corp. 793 99,831 Rover Group, Inc. Class A () 966 3,632
Luminar Technologies, Inc. (a) (b) 3,042 18,039 Service Corp. Infernational 2,195 151,718
Modine Manufacturing Co. (a) 666 7,013 Strategic Education, Inc. 298 21,033
Motorcar Parts of America, Inc. (a) 233 3,057 Stride, Inc. (a) 589 24,025
Patrick Industies, Inc. 300 15,552 Terminix Global Holdings, Inc. () 1,623 65,975
QuantumScape Corp. Class A (a) (b) 3,400 29,206 The Beachbody Co., Inc. (a) (b) 1,191 1,429

See accompanying notes which are an integral part of the financial statements.
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Common Stocks - continued ]

Shares Value Shares Value

CONSUMER DISCRETIONARY — continued Membership Collective Group, Inc. Class A (b) 384 S 2,488
Diversified Consumer Services — continued MG Resorts Inferational 5016 145,213
Vivint Smart Home, Inc. Class A (a) (b) 55 ¢ 1,862 Monarch Cosino & Resort, Inc. (0) 171 10,033
WW International, Inc. () 657 4198 Noodles & Co. () 384 1,805
Xpresspa Group, Inc. () (b) 1,422 987 Norwegian Cruise Line Holdings Ltd. (a) (b) 5,577 62,016

T 49339 Papa John's International, Inc. 436 36,415
Hotels, Restaurants & Leisure — 1.9% Penn National Gaming, Inc. (@) 2,014 67,350
Accel Entertainment, Inc. () 765 8,124 Planet Fifness, Inc. (o) 1115 75,831
Airbnb, Inc. Class A (a) 4613 410,926 Playa Hotels & Resorts NV (a) 1,737 11,933
ARAMARK Holdings Corp. 3,422 104,816 PlayAGS, Inc. (a) 367 1,894
Bally's Corp. () 38] 7,536 Portillo’s, Inc. (b) 269 4,398
BJ's Resfaurants, Inc. (a) 390 6,938 RCl Hospitality Holdings, Inc. 105 5,078
Bloomin’ Brands, Inc. 1116 18,548 Red Robin Gourmet Burgers, Inc. (a) 192 1,542
Bluegreen Vacations Holding Corp. Class A 159 3,969 Red Rock Resorts, Inc. (b) 684 22,818
Booking Holdings, Inc. (a) 544 954 949 Royal Caribbean Cruises Ltd. () 2,986 104,241
Boyd Gaming Corp. 1,095 54,474 Rush Street Interactive, Inc. (a) (b) 655 3,059
Brinker Inferational, Inc. (a) 629 13,857 Ruth’s Hospitality Group, Inc. 436 7,089
Caesars Entertainment, Inc. (a) 2,847 109,040 SeaWorld Entertainment, Inc. (a) 665 29,380
Carmival Corp. () (b) 10,770 93,161 Shake Shack, Inc. Class A (a) 528 20,845
Century Casinos, Inc. (a) 312 2,246 Six Flags Entertainment Corp. () 1,063 23,067
Chipotle Mexican Grill, Inc. (a) 374 488,915 Starbucks Corp. 15,293 1,168,232
Choice Hotels International, Inc. 438 48,894 Texas Roadhouse, Inc. Class A 928 67,930
Churchill Downs, Inc. 140 88,104 The Cheesecake Factory, Inc. (b) 622 16,433
Chuy's Holdings, Inc. 0 239 4,761 The ONE Group Hospitality, Inc. (a) 2 1,997
Cracker Barrel Old Country Store, Inc. 322 26,884 Trovel+Leisure Co. 1,154 44,798
Darden Restaurants, Inc. 1,699 192,191 Vail Resorts, Inc. 539 117,529
Dave & Buster's Enterfainment, Inc. (a) (b) 506 16,587 Wendy's Co. 2,374 44,821
Denny’s Corp. () 812 7,048 Wingstop, Inc. (b) 394 29,459
Dine Brands Global, Inc. 234 15,229 Wyndham Hotels & Resorts, Inc. 1,245 81,821
Domino’s Pizza, Inc. 483 188,230 Wynn Resorts Ltd. (a) ],407 80,] 7
Draftkings Holdings, Inc. (a) (b) 4,439 51,803 Xponential Fitness, Inc. (b) 127 1,595
Drive Shack, Inc. (a) (b) 941 1,289 Yum! Brands, Inc. 3,837 435,538
Dutch Bros, Inc. (b) 301 9,527 9,652,402
El Pollo Loco Holdings, Inc. (a) 249 2,450 Household Durables — 0.4%
Everi Holdings, Inc. (a) 1,236 20,159 Aterian, Inc. () (b) 504 1,089
Expedia, Inc. (a) 1,999 189,565 Bassett Furiture Industries, Inc. (b) 128 2,319
F45 Training Holdings, Inc. 254 998 Beazer Homes U.S.A., Inc. (0) 458 5,528
First Watch Restaurant Group, Inc. 163 2,350 Coveo Indusfries, Inc. (a) 12 21,951
Full House Resorts, Inc. (a) 418 2,541 Century Communities, Inc. 406 18,258
GAN Ltd. (a) (b) 480 1,421 Cricut, Inc. (a) (b) 455 2,794
Golden Entertainment, Inc. (a) (b) 275 10,876 D.R. Horton, Inc. 4,290 283,955
Hilton Grand Vacations, Inc. () 1,186 42,376 Dream Finders Homes, Inc. (a) (b) 220 2,341
Hilron Warldwide Holdings, Inc. 3,707 413,108 Ethan Allen Interiors, Inc. (b) 278 5618
Hyatt Hotels Corp. Class A (a) 670 49,520 Garmin Lid. 2,023 198,760
Inspired Enterfainment, Inc. (a) 324 2,790 GoPro, Inc. Closs A (a) 1,688 9,335
Jack in the Box, Inc. (b) 282 15,809 Green Brick Partners, Inc. (a) 638 12,486
Krispy Kreme, Inc. (b) 373 5,073 Helen of Troy Ltd. (a) 318 51,646
Kuro Sushi U.S.A., Inc. Class A (o) 51 2,526 Hooker Furnishings Corp. 145 2,255
Las Vegas Sands Corp. (a) 4572 153,573 Hovnanian Enterprises, Inc. Class A (q) 60 2,567
Life Time Group Holdings, Inc. (b) 478 6,157 Installed Building Products, Inc. 308 25,613
Light & Wonder, Inc. Class A (a) 1,275 59,912 iRobor Corp. (a) (b) 356 13,083
Lindblad Expeditions Holdings (a) 392 3,175 KB Home 1128 32,103
Lottery.Com, Inc. (a) 687 769 La-Z-Boy, Inc. 561 13,301
Marriott Internationdl, Inc. Class A 3,639 494,940 Leggett & Platt, Inc. (b) 1,780 61,552
Marriott Vacations Worldwide Corp. 561 65,188 Lennar Corp.:
McDonald's Corp. 9,933 2,452,259 Class A 3,509 247,630

See accompanying notes which are an integral part of the financial statements.
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Schedule of Investments (Unaudited) - continued

Common Stocks - continued

CONSUMER DISCRETIONARY — continued
Household Durables — confinued
Lennar Corp.: — confinued

(loss B
LGI Homes, Inc. (a)
Lovesac (a) (b)
M.D.C. Holdings, Inc.
M/1 Homes, Inc. (a)
Meritage Homes Corp. (a)
Mohawk Industries, Inc. (a)
Newell Brands, Inc.
NVR, Inc. (a)
PulteGroup, Inc.
Purple Innovation, Inc. (a) (b)
Skyline Champion Corp. ()
Snap One Holdings Corp. (a) (b)
Sonos, Inc. (a) (b)
Taylor Morrison Home Corp. (a)
Tempur Sealy Infernational, Inc.
Toll Brothers, Inc.
TopBuild Corp. (a)
Traeger, Inc. ()
TRI Pointe Homes, Inc. (a)
Tupperware Brands Corp. (a) (b)
Universal Electronics, Inc. (a)
Vizio Holding Corp. (a)
VOXX International Corp. (a) (b)
Vuzix Corp. (a) (b)
Weber, Inc. (b)
Whirlpool Corp.
ZAGG, Inc. rights (a) (c)

Internet & Direct Marketing Retail — 2.7%
1-800-FLOWERS.com, Inc. Class A (a)
1847 Goedeker, Inc. (a) (b)
Amazon.com, Inc. (a)

BARK, Inc. (a) (b)

(arParts.com, Inc. (a)

Chewy, Inc. (a) (b)
Contextlogic, Inc. (a) (b)
Doordash, Inc. (a)

Duluth Holdings, Inc. (a) (b)
eBay, Inc.

Etsy, Inc. (a)

Groupon, Inc. (a) (b)

Lands’ End, Inc. (a) (b)
Liquidity Services, Inc. (a)

Lyft, Inc. (o)

Overstock.com, Inc. (a) (b)
PetMed Express, Inc. (b)

Porch Group, Inc. Class A (a) (b)
Poshmark, Inc. (a) (b)

Quotient Technology, Inc. () (b)
Qurate Retail, Inc. Series A

Rent the Runway, Inc. Class A
Revolve Group, Inc. (a) (b)

See accompanying notes which are an integral part of the financial statements.

Shares

169
290
161
734
398
506
731
5,036
44
3,312
646
i
167
1,680
1,613
2,567
1,508
442
293
1,472
630
188
443
261
776
225
785
132

340
1,299

116,371

998
581
1,195
4,185
2,157
205
8,327
1,687
252
235
330
4,015
574
286
941
456
1173
4,594
373
5T

S

Value

9,922
25,201
4,428
23,716
15,785
36,685
90,710
95,885
176,182
131,255
1977
34,000
1,531
30,307
37,680
54,857
67,257
73,885
1,245
24,833
3,994
4,807
3,021
2,430
5510
1,622
121,573
12

2,094,494

3,233
1,585
12,359,764
1,277
4,032
41,490
6,696
138,415
1,956
346,986
123,505
2,848
2,496
4,435
53,319
14,356
5,691
2,409
4,610
3,484
13,185
1,145
13,240

RumbleON, Inc. Class B (a) (b)
Shutterstock, Inc.

Stitch Fix, Inc. (a)

The RealReal, Inc. (a)
thredUP. Inc. (a)

Uber Technologies, Inc. (a)
Vivid Seats, Inc. Class A (b)
Wayfair LLC Class A (a) (b)
Xometry, Inc.

Leisure Products — 0.1%
Acushnet Holdings Corp.

American Outdoor Brands, Inc. (a)
AMMO, Inc. (a) (b)

Brunswick Corp.

Callaway Golf Co. (a) (b)

Clarus Corp.

Genius Brands Infernational, Inc. (a) (b)
Hasbro, Inc.

JAKKS Pacific, Inc. (a)

Johnson Qutdoors, Inc. Class A
Latham Group, Inc. (a)

Malibu Boats, Inc. Class A (a)
MasterCraft Boat Holdings, Inc. (a)
Mattel, Inc. ()

Nautilus, Inc. (a) (b)

Peloton Interactive, Inc. Class A () (b)
Polaris, Inc. (b)

Smith & Wesson Brands, Inc.

Solo Brands, Inc. Class A (b)
Sturm, Ruger & Co., Inc.

Vista Outdoor, Inc. (a) (b)

YETI Holdings, Inc. (a) (b)

Multiline Retail — 0.5%
Big Lots, Inc. (b)
Dillard’s, Inc. Class A
Dollar General Corp.
Dollar Tree, Inc. (a)
Franchise Group, Inc.
Kohl's Corp.

Macy’s, Inc.

Nordstrom, Inc.

Ollie’s Bargain Outlet Holdings, Inc. (a)
Target Corp.

Specialty Retail — 2.1%
Abercrombie & Fitch Co. Class A (a)
Academy Sports & Qutdoors, Inc. (b)
Advance Auto Parts, Inc.

America’s Car Mart, Inc. (a)
American Eagle Qutfitters, Inc.

Arko Corp.

Asbury Automotive Group, Inc. (a)
AutoNation, Inc. (a)

AutoZone, Inc. (a)

Shares

103
304
1,275
1,003
640
22,193
268
1,033
87

465
175
1,102
1,027
1,568
375
3,366
1,12
149
86
398
277
256
4,653
321
4,101
764
681
297
229
740
1,169

382
53
3,080
2,990
358
1,857
3,985
1,497
718
6,371

753
1,163
830
88
2,075
798
308
532
274

S

Value

1,515
17,422
6,299
2,497
1,600
454,069
2,002
44,997
2,952

13,683,510

19,381
1,664
4,243

67,145

31,987
7,125
2,548

140,915
1,886
5,260
2,758

14,337
5,389

103,901

562

37,647

75,850
8,942
1,206

14,576

20,646

50,583

618,551

8,011
11,690
755,955
465,992
12,555
66,276
73,005
31,632
45,708
899,776

2,370,600

12,741
41,333
143,665
8,853
23,199
6,512
52,157
59,456
588,859
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Common Stocks - continued ]

Shares Value Shares Value
CONSUMER DISCRETIONARY — continued Shoe Carnival, Inc. 209 S 4516
Specialty Refail — confinued Signet Jewelers Ltd. (b) 690 36,887
Barnes & Noble Education, Inc. (a) 379 S 1,110 Sleep Number Corp. () (b) 307 9,502
Bath & Body Works, Inc. 3432 92,389 Sonic Automotive, Inc. Class A (sub. vig.) 294 10,769
Bed Bath & Beyond, Inc. (0) 1,195 5,939 Sportsman’s Warehouse Holdings, Inc. (a) 582 5,581
Best Buy Co., Inc. 2,882 187,878 The Aaron’s Co., Inc. 397 5776
Big 5 Sporting Goods Corp. (b) 290 3,251 The Buckle, Inc. 415 11,491
Boot Bam Holdings, Inc. (@) 403 27,771 The CuTo Corp. Class A (sub. vig.) 216 2,508
Brilliant Earth Group, Inc. Class A 231 1,097 The Children’s Place, Inc. (a) (b) 173 6,733
Build-A-Bear Workshop, Inc. 191 3136 The Container Store Group, Inc. (a) 393 2,448
Burlington Stores, Inc. (a) 889 121,108 The Home Depot, Inc. 13,884 3,807,965
Caleres, Inc. 508 13,330 The ODP Corp. () 593 17,931
Camping World Holdings, Inc. (b) 563 12,155 Tilly's, Inc. 250 1,755
CarMax, Inc. (o) 2151 194,622 TIX Companies, Inc. 15,862 885,893
Carvana Co. Closs A (a) (b) 1,152 26,012 Tractor Supply Co. 1513 293,295
Chico's FAS, Inc. (a) 1,761 8752 TravelCenters of America LLC (o) 158 5,446
(it Trends, Inc. (o) (b) n7 2,767 Utta Beauy, Inc. (a) 9 277,160
Conn’s, Inc. (a) (b) 26 1732 Urban Outfitters, Inc. () (b) 844 15,749
Designer Brands, Inc. Class A 865 11,297 Victoria’s Secref & Co. () 984 27,512
Desfination XL Group, Inc. (0) 43) 1,464 Volta, Inc. () (b) 1,521 1971
Dick’s Sporting Goods, Inc. 843 63,537 Vrggm, Inc. (@) (b) 1571 1,964
Enjoy Technology, Inc. (a) (b) 615 133 W!Illams-Sonomu, Inc. (b) 97 107,732
EVgo, Inc. Class A (@) (b) 874 5,253 Winmark Corp. # 8,018
Express, Inc. (o) (b) 802 1,572 Tumiez, Inc. (a) 7 1098
Five Below, Inc. (0 748 84,846 . _ 10,560,031
Floor & Decor Holdings, Inc. Class A (q) 1,408 88,648 Textiles, Apparel & Luxury Goods — 0.6%
Foot Locker, Inc. 1,152 29,088 Allbirds, Inc. Class A (b) 367 1,442
GameStop Corp. Class A (a) (b) 823 100,653 Capri Holdings Ltd. (a) 1,964 80,544
Gap, Inc. 2769 22817 Carter's, Inc. (b) 564 39,751
Genesco, Inc. (a) 182 9,084 Columbia Sportswear Co. 465 33,285
Group 1 Automotive, Inc. 226 38,375 (rocs, Inc. (a) 789 38,401
GrowGeneration Corp. (a) (b) 661 2,373 Deckers Outdoor Corp. () 363 92,692
Guess?, Inc. (b) 501 8,542 Fossil Group, Inc. (a) 568 2,937
Haverty Fumiture Companies, Inc. 181 4196 Gl Apparel Group Ltd. (o) >88 11,895
Hibbett, Inc. 159 6,950 Hanesbrands, Inc. (b) 4,608 47 416
JOANN, Inc. (b) 195 1511 Kontoor Brands, Inc. 627 20,923
Kirkland’s, Inc. (q) 240 845 Levi Strauss & Co. Class A 1,345 21,950
Lazydays Holdings, Inc. (a) (b) 103 1213 lululemon athletica, Inc. (a) 1,564 426,362
Lesli’s, Inc. (0) (b) 1,858 28,204 Movado 6roup, Inc. 226 6,990
Lithia Motors, Inc. Class A (sub. vig. 404 111,023 NIKE, Inc. Coss B 16,969 1,734,232
LL Flooring Holdings, Inc. (a) 357 3,345 Oxford Indusries, Inc. 210 18,635
Lowe’s Companies, Inc. 8,958 1,564,694 PLBY Group, Inc. (a) (b) 268 1715
MarineMax, Inc. (a) 282 10,186 PVH Corp. 941 23,543
Monro, Inc. (b) 462 19811 Ralph Lauren Corp. 622 55,762
Murphy USA., Inc. 305 71,025 Rocky Brands, Inc 82 2,803
National Vision Holdings, Inc. (0) (b) 1,094 30,085 Samsonite International SA (a) (d) 18,300 36,428
0'Reilly Automotive, Inc. (@) 896 566,057 Skechers U.S.A., Inc. Class A (sub. vig.) (a) 1,795 63,866
OneWater Marine, Inc. Closs A (b) 163 5,387 Steven Madden Ltd 1,029 33,144
Party City Holdco, Inc. (o) 1,285 1,696 Tapesfry, Inc 3,509 107,095
Penske Automative Group, Inc. 406 42,504 Under Armour,Inc.
Petco Health & Wellness Co., Inc. (a) (b) 1,050 15,477 Class A (sub. vig.) (o) 2,830 23,574
Rent-A-Center, Inc. 806 15,677 Class C (non-vtg.) (o) (b) 2436 18,465
RH (@) 299 48,608 Unifi, Inc. (a) 153 2,151
Ross Stares, Inc. 4,701 330,151 Vera Bradley, Inc. (o) 270 1172
Sally Beauty Holdings, Inc. (a) 1,464 17,451
Shift Technologies, Inc. Class A (a) (b) 1,058 712

See accompanying notes which are an integral part of the financial statements.
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Schedule of Investments (Unaudited) - continued

Common Stocks - continued ]

Shares Value Shares Value
CONSUMER DISCRETIONARY — continued AppHarvest, Inc. (a) (b) 766 S 2,673
Texdiles, Apparel & Luxury Goods — continued Archer Daniels Midland Co. 7,440 577,344
VF Corp. 4291 S 189,533 B&G Foods, Inc. Class A (b) 848 20,165
Wolverine World Wide, Inc. 1121 22,599 Benson Hill, Inc. (o) (b) 1,707 4,677
T 3,189,305 Beyond Meat, Inc. (a) (b) 824 19,721
- Bunge Ltd. 1,870 169,590
TOTAL CONSUMER DISCRETIONARY 53,662,779 (al-Maine Foods, Inc. 502 24,804
Calavo Growers, Inc. 244 10,180
CONSUMER STAPLES — 6.2% Campbell Soup Co. 2,686 129,062
Beverages — 1.6% Conagra Brands, Inc. 6,376 218,314
Alkaline Water Co., Inc. (a) (b) 2,356 926 Darling Ingredients, Inc. (a) 2,154 128,809
Boston Beer Co., Inc. Class A () (b) 124 37,568 Flowers Foods, Inc. 2,643 69,564
Brown-Forman Corp. Class B (nonvig.) 2,426 170,208 Fresh Del Monte Produce, Inc. 459 13,554
Celsius Holdings, Inc. (a) (b) 511 33,348 Freshpet, Inc. (a) 587 30,459
Coca-Cola Bottling Co. Consolidated 63 35,526 General Mill, Inc. 8,016 604,807
Constellation Brands, Inc. Class A (sub. vig.) 2,184 509,003 Hormel Foods Corp. 3,752 177,695
Duckhom Portfolio, Inc. () 44 9,287 Hostess Brands, Inc. Class A (a) 1,855 39,345
Keurig Dr. Pepper, Inc. 9,792 346,539 Ingredion, Inc. 892 78,639
MGP Ingredients, Inc. (b) 170 17,015 J&J Snack Foods Corp. 194 27,094
Molson Coors Beverage Co. Class B 2,504 136,493 John B. Sanfilippo & Son, Inc. 112 8,119
Monster Beverage Corp. (a) 4,994 462,944 Kellogg Co. 3,399 242,485
National Beverage Corp. (b) 322 15,759 Lamb Weston Holdings, Inc. 1,929 137,846
PepsiCo, Inc. 18,389 3,064,711 Lancaster Colony Corp. 268 34,513
The Coca-Cola Co. 51,673 3,250,748 Landec Corp. (0) 330 3,290
The Vita Coco Co., Inc. (b) 222 2,173 McCormick & Co., Inc. (non-vtg.) 3,321 276,473
Vintage Wine Estates, Inc. (a) (b) 368 2,892 Mission Produce, Inc. (a) 438 6,242
8,095,140 Mondelez International, Inc. 18,454 1,145,809
Food & Staples Retailing — 1.4% Pilgrim’s Pride Corp. (a) 641 20,018
Albertsons Companies, Inc. 1,345 35,938 Post Holdings, Inc. (a) 762 62,751
Andersons, Inc. 392 12,932 Sanderson Farms, Inc. 282 60,779
BJ's Wholesale Club Holdings, Inc. (a) 1,807 112,612 Seaboard Corp. 3 11,648
Blue Apron Holdings, Inc.: Seneca Foods Corp. Class A (a) 90 4,999
warrants 11/4/28 (a) 142 14 Sovos Brands, Inc. 302 4,793
warrants 11/4/28 (a) 142 6 Tattooed Chef, Inc. (a) (b) 551 34N
warrants 11/4,/28 (a) 142 3 The Hain Celestial Group, Inc. (a) 1,245 29,556
Class A (a) (b) 602 2,191 The Hershey Co. 1,931 415,474
Casey’s General Stores, Inc. 495 91,565 The J.M. Smucker Co. 1,441 184,462
Chefs' Warehouse Holdings (a) 450 17,501 The Kraft Heinz Co. 9,438 359,965
Costco Wholesale Corp. 5,896 2,825,835 The Simply Good Foods Co. (a) 1,128 42,605
Grocery Qutlet Holding Corp. (a) (b) 1,151 49,067 Tootsie Roll Industries, Inc. 243 8,590
Ingles Markets, Inc. Class A 183 15,875 TreeHouse Foods, Inc. (a) 726 30,361
Kroger Co. 8,895 421,000 Tyson Foods, Inc. Class A 3,888 334,601
Performance Food Group Co. (a) 2,059 94,673 Utz Brands, Inc. Class A 789 10,904
PriceSmart, Inc. 316 22,635 Vital Farms, Inc. (a) 332 2,905
Rite Aid Corp. (a) 840 5,662 Whole Earth Brands, Inc. Class A (a) 531 3,292
SpartanNash Co. 455 13,721 5794210
Sprouts Farmers Market LLC (a) 1,507 38,157 Household Products — 1.3%
Sysco Corp. 6,745 571,369 Central Garden & Pet Co. (0) 36 1,527
U.S. Foods Holding Corp. (a) 2,968 91,058 Central Garden & Pet Co. Class A (non-vig.) (a) 622 24,886
United Natural Foods, Inc. (a) 769 30,299 Church & Dwight Co., Inc. 3,217 298,087
Walgreens Boots Alliance, Inc. 9528 361,111 Colgate-Palmolive Co. 11,201 897,648
Walmart, Inc. 18,810 2,286,920 Energizer Holdings, Inc. 874 24,778
Weis Markets, Inc. 210 15,653 Kimberly-Clark Corp. 4,477 605,067
7,115,803 Procter & Gamble Co. 31,869 4,582,444
Food Products — 1.1% Reynolds Consumer Products, Inc. (b) 695 18,953
Alico, Inc. 5] 1817 Spectrum Brands Holdings, Inc. 536 43,963

See accompanying notes which are an integral part of the financial statements.
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Common Stocks - continued ]

Shares Value Shares Value
CONSUMER STAPLES — continued RPC, Inc. (@) g1 $ 5,950
Household Products — continued Schlumberger Lid. 18,663 667,389
The Clorox Co. 1437 S 230,784 Select Energy Services, Inc. Class A (a) 847 5171
WD-40 Co. (b) 185 37,252 Solaris Oiffield Infrastructure, Inc. Class A 405 4,406
6,765,389 TechnipFMC PLC (a) 579 38,489
Personal Products — 0.2% - TETRA Technologies, Inc. (a) 1,867 7,580
BelRing Brands, Inc. (a) 1,506 37,484 Tidewater, Inc. (o) >48 11,557
Coty, Inc. Class A (a) 4572 36,622 Transocean Ltd. (United States) (a) (b) 8,222 21,319
Edgewell Personal Care Co. 703 24,268 U.S. Silica Holdings, Inc. (o) 1,020 11,648
elf Beauty, Inc. (o) 627 19,236 Volors Ltd. (o) 853 36,031
Estee Louder Companies, Inc. Class A 3,089 786,676 Weatherford International PLC (0) 841 17,804
Herbalife Nutrition Lid. (a) 1,337 27,342 2,002,934
Inter Parfums, Inc. 931 16,877 0il, Gas & Consumable Fuels — 3.9%
Medifast, Inc. 158 28,521 Kemets, Inc. (a) (b) 370 1817
Nu Skin Enterprises, Inc. Class A 678 29,357 Alto Ingredients, Inc. (a) (b) 1,041 3,862
The Beauty Health Co. (@) (b) 1319 16,962 American Resources Corp. (a) (b) 939 1,362
The Honest Co., Inc. (@) 422 1,232 Amplify Energy Corp. (a) (b) 453 2,963
USANA Health Sciences, Inc. (a) 162 11,722 Antero Resources Corp. () 3,791 116,378
Veru, Inc. (@) (b) 837 9,458 APA Corp. 4,826 168,427
T1,045,757 Arch Resources, Inc. 208 29,763
Tobacco — 0.6% - Archaea Energy, Inc. (o) (b) 512 7,951
22nd Century Group, Inc. (o) (b) 2,219 4,854 Berry Corp. 980 7,468
Altia Group, Inc. 24,243 1,012,630 Brigham Minerals, Inc. Class A 630 15,517
Philip Morris International, Inc. 20,605 2,034,538 Calfornia Resources Corp. 1,061 40,849
Tuming Point Brands, Inc. 186 5,046 Callon Petroleum Co. (0) 640 25,088
Universal Corp. 334 20,207 Centennial Resource Development, Inc. Class A (a) 2,552 15,261
Vector Group Ld. 1699 17,840 Centrus Energy Corp. Class A (a) (b) 132 3,267
3,095,115 Cheniere Energy, Inc. 3,134 416,916
- (hesapeake Energy Corp. (b) 1,385 112,324
TOTAL CONSUMER STAPLES 31,911,474 Chevron Corp. 25,630 3,710,711
(ivitas Resources, Inc. 961 50,251
ENERGY — 4.3% (lean Energy Fuels Corp. (a) (b) 2,168 9,713
Energy Equipment & Services — 0.4% (NX Resources Corp. (a) (b) 2,654 43,685
Archrock, Inc. 1,747 14,448 Comstock Resources, Inc. (a) 1,257 15,185
Baker Hughes Co. Class A 12,045 347,739 ConocoPhilips Co. 17,314 1,554,970
Bristow Group, Inc. () 336 7,862 CONSOL Energy, Inc. (a) 416 20,542
(actus, Inc. 785 31,612 Continental Resources, Inc. 776 50,712
Championx Corp. 2,703 53,655 Coterra Energy, Inc. 10,816 278,945
Core Laboratories NV (b) 598 11,846 (rescent Energy, Inc. Class A (b) 334 4,168
DMC Global, Inc. (a) 226 4,075 CVR Energy, Inc. 395 13,233
Dril-Quip, Inc. () 441 11,378 Delek U.S. Holdings, Inc. 963 24,884
Expro Group Holdings NV (a) (b) 417 4,804 Denbury, Inc. () 671 40,253
Exterran Corp. (a) 281 1,208 Devon Energy Corp. 8,368 461,160
Halliburton Co. 11,945 374,595 Diamondback Energy, Inc. 2,264 274,284
Helix Energy Solutions Group, Inc. (a) 1,912 5,927 DT Midstream, Inc. 1,275 62,501
Helmerich & Payne, Inc. 1,412 60,801 Earthstone Energy, Inc. (a) (b) 355 4,846
Liberty Oilfield Services, Inc. Class A () 1,455 18,566 EOG Resources, Inc. 7,180 859,223
Nabors Indusries Ltd. () 99 13,256 EQT Corp. 3,999 137,566
Newpark Resources, Inc. (a) 1,326 4,097 Eqitrans Midstream Corp. 5,383 34,236
Nextier Oilfield Solutions, Inc. (a) 2,107 20,038 Exxon Mobil Corp. 56,288 4,820,504
Noble Corp. (a) (b) 799 20,255 Gevo, Inc. (a) (b) 2,546 5,983
NOV, Inc. 5,231 88,456 Green Plains, Inc. (a) (b) 693 18,829
Oceaneering International, Inc. (a) 1,322 14,119 Gulfport Energy Corp. (a) (b) 161 12,801
0il States Infernational, Inc. (a) 760 4119 Hess Corp. 3,666 388,376
Patterson-UTI Energy, Inc. 2,866 45,168 HF Sindlir Corp. 1,994 90,049
ProPetro Holding Corp. (a) 1,090 10,900 International Seaways, Inc. 568 12,042

See accompanying notes which are an integral part of the financial statements.
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Schedule of Investments (Unaudited) - continued

Common Stocks - continued

ENERGY — continued

0il, Gas & Consumable Fuels — confinued

Kinder Morgan, Inc.

Kosmos Energy Ltd. (a)

Laredo Petroleum, Inc. (a)
Magnolia Oil & Gas Corp. Class A
Marathon Qil Corp.

Marathon Petroleum Corp.
Matador Resources Co.

Murphy Ol Corp.

National Energy Services Reunited Corp. (a)

New Fortress Energy, Inc.
Nextdecade Corp. (a) (b)
Northem Oil & Gas, Inc.
Ousis Petroleum, Inc.
Occidental Pefroleum Corp.
ONEOK, Inc.

Qvintiv, Inc.

Par Pacific Holdings, Inc. (a)
PBF Energy, Inc. Class A ()
PDC Energy, Inc.

Peabody Energy Corp. (a) (b)
Phillips 66 Co.

Pioneer Natural Resources Co.
Range Resources Corp. (a)
Ranger Oil Corp. (a)

Rex American Resources Corp. (a)
Ring Energy, Inc. (a)
SandRidge Energy, Inc. (a)
SilverBow Resources, Inc. (a)
Sitio Royalties Corp. (b)

SM Energy Co.

Southwestern Energy Co. (a)
Talos Energy, Inc. (a)

Targa Resources Corp.
Teekay Corp. (a)

Teekay Tankers Ltd. (a)
Tellurian, Inc. (a) (b)

Texas Pacific Land Corp.

The Williams Companies, Inc.
Uranium Energy Corp. (a) (b)
VAALCO Energy, Inc. (b)
Valero Energy Corp.

Vertex Energy, Inc. (a) (b)
W&T Offshore, Inc. (0)
World Fuel Services Corp.

TOTAL ENERGY

FINANCIALS - 11.3%
Banks — 3.8%

1st Source Corp.

Allegiance Bancshares, Inc.
Amerant Bancorp, Inc. Class A
Ameris Bancorp

See accompanying notes which are an integral part of the financial statements.
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Shares

25,957
6,057
193
1,930
10,347
7,695
1,454
1,915
570
563
320
888
246
11,796
5,938
3473
578
1,278
1,302
1,270
6,222
3,018
3,328
303
68
964
388
120
12
1,610
14,819
548
3,045
1,080
360
5,085
83
16,158
3,444
697
5,435
579
1,385
875

219
269
319
880

S

Value

435,039
37,493
13,305
40,511

232,601

632,606
67,742
57,814

3,865
22,278
1421
22,431
29,926

694,548

329,559

153,472

9,011
37,088
80,216
27,089

510,142

673,255
82,368

9,960

5,766

2,564

6,080

3,403

2,596
55,046
92,619

8,478

181,695

3,110

6,347
15,153

123,506

504,291
10,608

4,837
571,632
6,091
5,983
17,903

19,806,313

21,809,247

9,943
10,157
8,970
35,358

Associated Banc-Corp.
Atlantic Union Bankshares Corp.
Banc of California, Inc.
BancFirst Corp. (b)

Bancorp, Inc., Delaware (a)
Bank of America Corp.

Bank of Howaii Corp. (b)
Bank of Marin Bancorp

Bank 0ZK

BankUnited, Inc.

Banner Corp.

Berkshire Hills Bancorp, Inc.
BOK Financial Corp.
Brookline Bancorp, Inc., Delaware
Byline Bancorp, Inc.

Cadence Bank

Camden National Corp.
Cathay General Bancorp
(BTX, Inc.

Central Pacific Financial Corp.
(Citigroup, Inc.

Citizens Financial Group, Inc.
ity Holding Co.

Coastal Financial Corp. of Washington (a)

Columbia Banking Systems, Inc.
Comerica, Inc.

Commerce Bancshares, Inc.
Community Bank System, Inc.
Communify Trust Bancorp, Inc.
ConnectOne Bancorp, Inc.
(rossFirst Bankshares, Inc. (a)
Cullen/Frost Bankers, Inc.
Customers Bancorp, Inc. (a)

(VB Financial Corp.

Dime Community Bancshares, Inc. (b)
Eagle Bancorp, Inc.

East West Bancorp, Inc.

Eastern Bankshares, Inc.
Enterprise Financial Services Corp.
Equity Bancshares, Inc.

Farmers National Banc Corp.

FB Financial Corp.

Fifth Third Bancorp

Financial Institutions, Inc.

First Bancorp, North Caroling

First Bancorp, Puerto Rico

First Bancshares, Inc.

First Busey Corp.

First Citizens Bancshares, Inc.
First Commonwealth Financial Corp.
First Financial Bancorp, Ohio

First Financial Bankshares, Inc. (b)
First Financial Corp., Indiana

First Foundation, Inc.

First Hawaiian, Inc.

First Horizon National Corp.

Shares

1,942
1,007
740
252
729
94,513
532
1
1,621
1127
447
666
410
1,019
275
2473
198
1,000
268
342
26,386
5,673
208
126
1,014
1,738
1,475
121
205
496
571
759
386
1,805
435
409
1,891
2,013
506
232
360
478
9,097
228
461
2,660
285
639
177
1,241
1,294
1,17
142
681
1,678
7,098

S

Value

35,461
34,157
13,039
24119
14,230
2,942,190
39,581
7341
60,836
40,087
25,126
16,497
30,988
13,563
6,545
58,066
8,722
39,150
7,126
7,336
1,213,492
202,469
16,615
4,803
29,051
127,534
96,834
46,005
8,290
12127
7,531
88,386
13,085
44,782
12,898
19,391
122,537
40,852
20,999
6,765
5,400
18,747
305,659
5,933
16,089
34,341
8,151
14,601
115,719
16,654
25,104
67,584
6,319
13,947
38,107
155,162



Common Stocks - continued ]

Shares Value Shares Value

FINANCIALS — continued Preferred Bank, Los Angeles 168§ 11,427
Banks — continued Premier Financial Corp. 491 12,447
First Internet Bancorp 1m0 S 4,050 Prosperity Bancshares, Inc. 1,230 83,972
First Inferstate Bancsystem, Inc. 1,077 41,044 QCR Holdings, Inc. 207 11,176
First Merchants Corp. 795 25,825 Regions Financial Corp. 12,531 234,956
First Republic Bank 2,386 344,061 Renasant Corp. 744 21,435
Flushing Financial Corp. 429 9121 Republic First Bancorp, Inc. (a) 581 2,214
FNB Corp., Pennsylvania 4,461 48,446 S&T Bancorp, Inc. 544 14,922
Fulton Financial Corp. 2,093 30,244 Sandy Spring Bancorp, Inc. 597 23,325
German American Bancorp, Inc. 318 10,869 Seacoast Banking Corp., Florida 761 25,143
Glacier Bancorp, Inc. 1,448 68,664 ServisFirst Bancshares, Inc. 650 51,298
Great Southern Bancorp, Inc. 19 6,969 Signature Bank 835 149,640
Hancock Whitney Corp. 1,164 51,600 Silvergate Capital Corp. () 413 22,108
Hanmi Financial Corp. 375 8,415 Simmons First National Corp. Class A 1,479 31,444
HarborOne Bancorp, Inc. 675 9308 Southside Bancshares, Inc. m 15,380
Heartland Financial U.S.A., Inc. 525 21,809 Southstate Corp. 1,023 78,924
Heritage Commerce Corp. 739 7,900 Stock Yards Bancorp, Inc. 332 19,860
Heritage Financial Corp., Washington 468 11,775 SVB Financial Group (a) 782 308,882
Hilltop Holdings, Inc. 801 21,355 Synovus Financial Corp. 1,947 70,189
Home Bancshares, Inc. (b) 1,993 41,395 Texas Capifal Bancshares, Inc. (a) 685 36,058
HomeStrest, Inc. 251 8,702 Tompkins Financial Corp. 155 11,176
HomeTrust Bancshares, Inc. 240 6,000 TowneBank 899 24,408
Hope Bancorp, Inc. 1,560 21,590 Trico Bancshares 369 16,841
Horizon Bancorp, Inc. Indiana 532 9,267 Triumph Bancorp, Inc. (a) 325 20,332
Hunfington Bancshares, Inc. 19,130 230,134 Tist Finanial Corp. 17,147 841,740
Independent Bank Corp. 637 50,597 Trustmark Corp. 793 23,148
Independent Bank Corp. 267 5,148 U.5. Bancorp 17,957 826,381
Independent Bank Group, Inc. 479 32,529 UMB Financial Corp. 578 49,766
International Bancshares Corp. 714 28,617 Umpqua Holdings Corp. 2,892 48,499
JPMorgan Chase & Co. 39294 4,424,897 United Bankshares, Inc., West Virginia (b) 1,820 63,827
KeyCorp 12,360 212,963 United Community Bank, Inc. 1,417 42,179
Lakeland Bancorp, Inc. 847 12,383 Univest Corp. of Pennsylvania 400 10,176
Lakeland Financial Corp. 347 22716 Valley National Bancorp 5,555 57,828
Live Oak Bancshares, Inc. 451 15,284 Veritex Holdings, Inc. 645 18,873
M&T Bank Corp. 1711 272,716 Washington Federal, Inc. 881 26,448
Mercantile Bank Corp. 212 6,773 Washington Trust Bancorp, Inc. 12 10,254
Meta Financial Group, Inc. 407 15,739 Webster Financial Corp. 2,397 101,034
Metropolitan Bank Holding Corp. (a) 127 8,816 Wells Fargo & Co. 51,666 2,023,757
Midland States Bancorp, Inc. 252 6,058 WesBanco, Inc. 814 25,812
National Bank Holdings Corp. 379 14,504 Westamerica Bancorp. 359 19,982
NBT Bancorp, Inc. 583 21,915 Western Alliance Bancorp. 1,422 100,393
Nicolet Bankshares, Inc. (a) 157 11,357 Wintrust Financial Corp. 759 60,834
Northwest Bancshares, Inc. 1,678 21,478 Zions Bancorp NA 2,018 102,716
OceanFirst Financial Corp. 17 14,749 19,706,341
0FG Bancorp 635 16,129 Capital Markets — 3.0%

0ld National Bancorp, Indiana 3,958 58,539 Affiliated Managers Group, Inc. 545 63,547
0ld Second Bancorp, Inc. 585 7,827 Ameriprise Financial, Inc. 1,475 350,578
Origin Bancorp, Inc. 9278 10,786 Ares Management Corp. 2,230 126,798
Pacfic remier Boncorp, 1236 36,141 Artisan Partners Asset Management, Inc. 893 31,764
PacWest Bancorp 1,578 42,069 Assetmark Financial Holdings, Inc. (a) 236 4430
Park National Corp. 193 23,401 B. Riley Financial, Inc. (b) 217 9168
Peapack-Gladsfone Financial Corp. 242 7,187 Bakkt Holdings, Inc. Class A (a) (b) 428 899
Peoples Bancorp, Inc. 303 8,060 Bank of New York Mellon Corp. 9,836 410,260
Pinnacle Financial Partners, Inc. 1,004 72,599 BGC Partners, Inc. Class A 4,423 14,906
PNC Financial Services Group, Inc. 5,585 881,145 BlockRock, Inc. Class A 1,896 1,154,740
Popular, Inc. 1,070 82,315 Blackstone, Inc. 9,366 854,460

See accompanying notes which are an integral part of the financial statements.
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Schedule of Investments (Unaudited) - continued

Common Stocks - continued ]

Shares Value Shares Value
FINANCIALS — confinued Stifel Financial Corp. 139 § 78,092
Capital Markets — continued StoneX Group, Inc. (a) 219 17,097
Blucora, Inc. (a) 647 S 11,944 1. Rowe Price Group, Inc. 3,051 346,624
Blue Owl Capital, Inc. Class A (b) 4,375 43,881 Tradeweb Markets, Inc. Class A 1,398 95,414
Bridge Investment Group Holdings, Inc. 351 5,104 Victory Capital Holdings, Inc. 289 6,965
BrightSphere Investment Group, Inc. 444 7,996 Virtu Financil, Inc. Closs A 1,102 25,798
Carlyle Group LP 1,856 58761 Virtus Investment Partners, Inc. 95 16,247
Choe Global Markets, Inc. 1417 160,390 WisdomTree Investments, Inc. (b) 1,308 6,632
Charles Schwab Corp. 19,990 1,262,968 15,101,045
CME Group, Inc. 4778 978,057 Consumer Finance — 0.6%
Cohen & Steers, Inc. 325 20,667 Ally Financial, Inc. 4,501 150,829
Coinbase Global, Inc. (a) (b) 381 17,915 American Express Co. 8177 1,133,496
Cowen Group, Inc. Class A (b) 348 8,244 Alanticus Holdings Corp. () 65 2,286
Diamond Hill Investment Group, Inc. 43 7,467 Capital One Financial Corp. 5,504 573,462
Donnelley Financial Solutions, Inc. (a) 374 10,954 Credit Acceptance Corp. (a) (b) 108 51,128
Evercore, Inc. Class A 524 49,052 CURO Group Holdings Corp. (b) 287 1,587
FactSet Research Systems, Inc. 502 193,054 Discover Financial Services 3,829 362,147
Federated Hermes, Inc. 1310 41,445 Encore Capital Group, Inc. (a) (b) 326 18,833
Focus Financial Partners, Inc. Class A (a) 791 24,557 Enova International, Inc. (a) 478 13,776
Franklin Resources, Inc. (b) 3,748 87,366 EZCORP, Inc. (nonvvtg.) Closs A (a) 613 4,604
Galaxy Digital Holdings Ltd. (o) 1,295 4,859 FirstCash Holdings, Inc. 545 37,883
GCM Grosvenor, Inc. Class A 392 2,685 Green Dot Corp. Class A () 716 17,979
Goldman Sachs Group, Inc. 4,513 1,340,451 Katapult Holdings, Inc. (@) (b) 962 1,029
6QG Parmers, Inc. unit 8,195 8,259 LendingClub Corp. () 1328 15,524
Greenhill & Co., Inc. (b) 162 1,494 LendingTree, Inc. () 153 6,704
Hamilton Lane, Inc. Class A 4n 31,642 Medallion Finondiol Corp. 250 1,600
Houlihan Lokey 676 53,357 MoneyLion, Inc. (a) (b) 1,130 1,492
Interactive Brokers Group, Inc. 1,165 64,087 Navient Corp. 2,030 28,400
Intercontinental Exchange, Inc. 7471 702,573 Nelnef, Inc. Closs A 278 23,700
Invesco Ltd. 4575 73,795 NerdWallet, Inc. (b) 176 1,396
Janus Henderson Group PLC (b) 2,274 53,462 OneMain Holdings, Inc. 1,419 53,042
lefferies Financial Group, Inc. 2,579 71,232 Oportun Finandial Corp. (0) 15 1778
KKR & Co. LP 7,783 360,275 PRA Group, Inc. (a) 596 21,671
Lazard Lid. Class A 1,481 47,999 PROG Holdings, Inc. (a) 751 12,392
LPL Financial 1,065 196,471 Regional Management Corp. 106 3,961
MarketAxess Holdings, Inc. 506 129,541 SLM Corp. 3,747 59,727
MarketWise, Inc. Class A (a) (b) 506 1,822 Sofi Technologies, Inc. (a) (b) 8,494 44,763
Moglis & Co. Class A 828 30,582 Sunlight Financial Holdings, Inc. Class A (a) (b) 44 1,301
Moody’s Corp. 2,151 585,007 Synchrony Financial 6,936 191,572
Morgan Stanley 18,846 1,433,427 Upstart Holdings, Inc. (a) (b) 673 21,280
Morningstar, Inc. 312 75,451 World Acceptance Corp. (a) 54 6,061
MSCl, Inc. 1,080 445122 2,865,403
NASDAQ, Inc. 1,554 237,047 Diversified Financial Services — 1.4%
Northern Trust Corp. 2,764 266,671 A-Mark Precious Metals, Inc. 218 7,031
Open Lending Corp. (a) 1,435 14,680 Acacia Research Corp. (a) 635 3,200
Oppenheimer Holdings, Inc. Closs A (non-vtg.) 116 3,833 Apollo Global Management, Inc. 4,937 239,346
P10, Inc. 289 3136 Berkshire Hathaway, Inc. Class B (a) 24,348 6,647,491
Perella Weinberg Partners Class A 443 2,583 Cannae Holdings, Inc. (a) 1,095 N7
Piper Joffray Companies (b) 189 21,425 Equitable Holdings, Inc. 5,010 130,611
PIT Partners, Inc. 329 23,122 Juckson Financial, Inc. 1,238 33,117
Raymond James Financial, Inc. 2,536 226,744 Voya Financial, Inc. (b) 1,439 85,664
S&P Global, Inc. 4,709 1,587,216 1,167,637
Sculptor Capital Management, Inc. Class A 226 1,887 Insurance — 2.3%
SEI Investments Co. 1,404 75,844 AFLAG, Inc. 19712 441,091
State Street Corp. 4,868 300,112 Alleghany Corp. (a) 182 151,624
StepStone Group, Inc. Class A 642 16,711 lstate Corp. 3,731 472,830

See accompanying notes which are an integral part of the financial statements.
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Common Stocks - continued

Shares

FINANCIALS — continued

Insurance — continued

AMBAC Financial Group, Inc. () 556
American Equity Investment Life Holding Co. 1,103
American Financial Group, Inc. 877
American International Group, Inc. 11,038
Amerisafe, Inc. 248
Aon PLC 2,855
Arch Capital Group Ltd. (a) 5,132
Argo Group International Holdings, Ltd. 485
Arthur J. Gallagher & Co. 2,769
Assurant, Inc. 757
Assured Guaranty Ltd. 927
Axis Capital Holdings Ltd. 1,026
Brighthouse Financial, Inc. (a) 1,024
Brown & Brown, Inc. 3,115
BRP Group, Inc. (a) 692
Chubb Ltd. 5724
Cincinnati Financial Corp. 1,994
(NO Financial Group, Inc. 1,585
eHealth, Inc. (a) 277
Employers Holdings, Inc. 383
Enstar Group Ltd. (a) 165
Erie Indemnity Co. Class A 331
Everest Re Group Ltd. 523
Fidelity National Financial, Inc. 3,795
First American Financial Corp. 1,470
Genworth Financial, Inc. Class A (a) 6,893
Globe Life, Inc. 1,234
GoHealth, Inc. (a) 863
Goosehead Insurance (b) 277
Hanover Insurance Group, Inc. 473
Hartford Financial Services Group, Inc. 4,451
HCI Group, Inc. 100
Hippo Holdings, Inc. (a) (b) 4,632
Horace Mann Educators Corp. 565
James River Group Holdings Ltd. 522
Kemper Corp. 793
Kinsale Capital Group, Inc. 285
Lemonade, Inc. (a) (b) 520
Lincoln National Corp. 2,222
Loews Corp. 2,604
Markel Corp. (a) 181
Marsh & McLennan Companies, Inc. 6,709
MBIA, Inc. (a) 603
Mercury General Corp. 374
Metlife, Inc. 9,320
MetroMile, Inc. (a) 1,695
National Western Life Group, Inc. 28
0ld Republic International Corp. 3,815
Oscar Health, Inc. (a) (b) 480
Palomar Holdings, Inc. (a) 333
Primerica, Inc. 527
Principal Financial Group, Inc. 3,228
ProAssurance Corp. 713
Progressive Corp. 7,768

See accompanying notes which are an integral part of the financial statements.

S

Value

6,311
40,337
121,736
564,373
12,898
769,936
233,455
17,877
451,458
130,847
51,717
58,574
42,004
181,729
16,712
1,125,224
231,246
28,673
2,584
16,044
35,307
63,615
146,586
140,263
11,192
24,332
120,278
516
12,651
69,176
291,229
6,776
4,070
21,685
12,935
37,985
65,447
9,495
103,923
154,313
234,078
1,041,572
7,441
16,568
585,203
1,555
5,676
85,303
2,040
21,445
63,077
215,598
16,848
903,185

15

Prudential Financial, Inc.
Reinsurance Group of America, Inc.
RenaissanceRe Holdings Ltd.

RLI Corp.

Root, Inc. (a) (b)

Ryan Specialty Group Holdings, Inc. (b)
Safety Insurance Group, Inc.
Selective Insurance Group, Inc.
Selectquote, Inc. (a) (b)
Siriuspoint Ltd. (a)

Stewart Information Services Corp.
The Travelers Companies, Inc.
Tiptree, Inc.

Trean Insurance Group, Inc. (a)
Trupanion, Inc. (a) (b)

United Fire Group, Inc.

Universal Insurance Holdings, Inc.
Unum Group

W.R. Berkley Corp.

White Mountains Insurance Group Lid.
Willis Towers Watson PLC

Mortgage Real Estate Investment Trusts — 0.1%
AG Mortgage Investment Trust, Inc. (b)
AGNC Investment Corp.

Annaly Capital Management, Inc.

Apollo Commercial Real Estate Finance, Inc.
Arbor Realty Trust, Inc.

Ares Commercial Real Estate Corp.
Armour Residential REIT, Inc. (b)
Blackstone Mortgage Trust, Inc.
BrightSpire Capital, Inc.

Broadmark Realty Capital, Inc.

Cherry Hill Mortgage Investment Corp. (b)
Chimera Investment Corp.

Dynex Capital, Inc.

Ellington Financial LLC (b)

Ellington Residential Mortgage REIT (b)
Franklin BSP Realty Trust, Inc. (b)

Granite Point Mortgage Trust, Inc.

Hannon Armstrong Sustainable Infrastructure Capital, Inc. (b)
Invesco Mortgage Capifal, Inc. (b)

KKR Real Estate Finance Trust, Inc. (b)
Ladder Capital Corp. Class A

MFA Financial, Inc.

New Residential Investment Corp.

New York Mortgage Trust, Inc.

Orchid Island Capital, Inc. (b)

PennyMac Mortgage Investment Trust
Ready Capital Corp.

Redwood Trust, Inc.

Sachem Capital Corp.

Starwood Property Trust, Inc.

TPG RE Finance Trust, Inc.

Two Harbors Investment Corp.

Shares

5,026
894
585
531

1,052
790
184
796

1,595

1,102
351

3,206
247
73
467
287
352

2,728

2,173

40

1,623

378
6,957
19,428
1,771
2,050
612
1,312
2,268
1,201
1,837
214
3,231
494
700
216
537
710
1,113
373
596
1,491
1,261
6,213
5,280
2,094
1,323
924
1,462
417
4,090
744
4,500

S

Value

480,888
104,857
91,476
61,909
1,252
30,960
17,866
69,204
3,956
5973
17,462
542,231
2,623
1,701
28,141
9,824
4,587
92,807
189,285
49,845
320,364

11,900,460

2,552
77,014
114,819
17,967
26,876
7,485
9,236
62,756
9,068
12,326
1,370
28,550
7,864
10,269
1,614
7,239
6,795
42,138
5476
10,400
15,715
13,556
57,905
14,573
5,968
18,297
11,014
11,272
1,701
85,440
6,703
22,410

726,368
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Schedule of Investments (Unaudited) - continued

Common Stocks - continued

FINANCIALS — continued

Thrifts & Mortgage Finance — 0.1%
Axos Financial, Inc. (a)

Blue Foundry Bancorp

Capitol Federal Financial, Inc.
Columbia Financial, Inc. (a)

Essent Group Ltd.

Federal Agricultural Mortgage Corp. Class C (non-vtg.)

Flagstar Bancorp, Inc.

Hingham Institution for Savings
Kearny Financial Corp.
Merchants Bancorp

MGIC Investment Corp.

Mr. Cooper Group, Inc. (a) (b)

New York Community Bancorp, Inc. (b)

NMI Holdings, Inc. (a)
Northfield Bancorp, Inc.

Ocwen Financial Corp. (a)
PennyMac Financial Services, Inc.
Provident Financial Services, Inc.
Radian Group, Inc.

Rocket Companies, Inc. (b)
Southern Missouri Bancorp, Inc.
TFS Financial Corp.

Trustco Bank Corp., New York
UWM Holdings Corp. Class A (b)
Walker & Dunlop, Inc.
Waterstone Financial, Inc.
WSFS Financial Corp.

TOTAL FINANCIALS

HEALTH CARE — 14.5%
Biotechnology — 2.6%

2seventy bio, Inc. (a) (b)

4D Molecular Therapeutics, Inc. (a)
AbbVie, Inc.

ACADIA Pharmaceuticals, Inc. ()
Adagio Therapeutics, Inc.

Adicet Bio, Inc. (a)

ADMA Biologics, Inc. (a)
Adverum Biotechnologies, Inc. (a)
Aeglea BioTherapeutics, Inc. (a) (b)
Agenus, Inc. (a) (b)

Agios Pharmaceuticals, Inc. (a)
Akebia Therapeutics, Inc. (a)
Akero Therapeutics, Inc. (a)
Alaunos Therapeutics, Inc. (a) (b)
Albireo Pharma, Inc. (a) (b)
Aldeyra Therapeutics, Inc. (a)
Alector, Inc. (a)

Alkermes PLC (a)

Allakos, Inc. ()

Allogene Therapeutics, Inc. (a) (b)
Allovir, Inc. (a) (b)

See accompanying notes which are an integral part of the financial statements.
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Shares

171
340
1,737
542
1,481
120
688
23
929
344
4,308
1,020
6,162
1,140
536
113
409
986
2,397
1,905
91
614
264
1,060
387
278
867

347
280
23,506
1,534
270
225
2,232
840
447
2,994
714
2,302
265
3,394
259
572
801
2,156
403
1,052
364

S

Value

26,063
4,077
15,946
11,871
57,611
11,718
24,390
6,527
10,321
7,798
54,281
37,475
56,259
18,981
6,984
3,096
17,877
21,948
47,101
14,021
4,119
8,430
8,142
3,752
37,284
4,740
34,758

555,520

58,022,774

4,580
1,954
3,600,179
21,614
886
3,285
4,419
1,008
226
5,808
15,829
813
2,504
4,209
5,144
2,282
8,138
64,227
1,261
11,993
1,420

Alnylam Pharmaceuficals, Inc. (0)
Altimmune, Inc. ()

ALX Oncology Holdings, Inc. (a)

Amgen, Inc.

Amicus Therapeutics, Inc. ()

AnaptysBio, Inc. (a) (b)

Anavex Life Sciences Corp. () (b)

Anika Therapeutics, Inc. (a)

Apellis Pharmaceuticals, Inc. (a)

Applied Molecular Transport, Inc. (a) (b)
AquaBounty Technologies, Inc. (a)

Arbutus Biopharma Corp. (a)

Arcturus Therapeutics Holdings, Inc. (a) (b)
Arcus Biosciences, Inc. (a)

Arcufis Biotherapeutics, Inc. (a)

Ardelyx, Inc. (a)

Arrowhead Pharmaceuticals, Inc. (a)
Assembly Biosciences, Inc. (a)

Atara Biotherapeutics, Inc. (a)

Athersys, Inc. (a)

Atossa Therapeutics, Inc. (a) (b)

Atreca, Inc. (a) (b)

Aura Biosciences, Inc. (b)

AVEO Pharmaceuticals, Inc. (a) (b)

Avid Bioservices, Inc. (a)

Avidity Biosciences, Inc. (a)

Avita Medical, Inc. (a)

Beam Therapeutics, Inc. (a) (b)

BioAtla, Inc. (a) (b)

BioCryst Pharmaceuticals, Inc. (a)

Biogen, Inc. (a)

Biohaven Pharmaceutical Holding Co. Ltd. (a)
BioMarin Pharmaceutical, Inc. (a)

BioXcel Therapeutics, Inc. (a) (b)

bluebird bio, Inc. (a) (b)
Blueprint Medicines Corp. (a
BridgeBio Pharma, Inc. (a) (
(4 Therapeutics, Inc. (a) (b)
Cardiff Oncology, Inc. (a) (b)
CareDx, Inc. (0)

Caribou Biosciences, Inc.
Catalyst Pharmaceutical Partners, Inc. (a)
Cel-Sci Corp. (a) (b)

Celldex Therapeutics, Inc. (a)

Century Therapeutics, Inc.

Cerevel Therapeutics Holdings ()
Checkpoint Therapeutics, Inc. (a) (b)
ChemaCentryx, Inc. (a)
Chimerix, Inc. (a)

Chinook Therapeutics, Inc. (a)
Clovis Oncology, Inc. () (b)
Cogent Biosciences, Inc. (a)
(oherus BioSciences, Inc. (a) (b)
Concert Pharmaceuticals, Inc. (a)
Cortexyme, Inc. (a) (b)

Crinetics Pharmaceuticals, Inc. (a)

)
b)

Shares

1,599
442
242

7,490

3,389
242

1,033
225

1,175
141

1,230

1,423
270
589
386
634

1,398
897

1,110

2,232

1,835
323
118
369
783
584
229
614
208

2,460

1,955
816

2,444
256
784
718

1,410
494
962
699
255

1,205
580
605
130
760

1,361
667
836
647

1,876
389
819
575
208
559

Value

S 233,214
5171
1,958

1,822,317
36,398
4913
10,340
5,022
53,134
410
2,103
3,856
4,250
14,925
8,226
374
49,224
1,884
8,647
580
2,000
578
1,672
2421
11,949
8,486
1,088
23,768
593
26,027
398,703
118,899
202,534
3,379
3,246
39,297
12,803
3,725
2,116
15,015
1,385
8,447
2,610
16,311
1,092
20,094
1,402
16,528
1739
11,316
3,377
3,509
5,930
2421
462
10,425



Common Stocks - continued

Shares

HEALTH CARE — continued

Biotechnology — continued

CRISPR Therapeutics AG (a) (b) 928
(TI BioPharma Corp. (a) (b) 1,012
(ue Biopharma, Inc. (a) 395
Cullingn Oncology, Inc. (a) 334
Curis, Inc. (a) 1,527
(ytokinetics, Inc. (a) (b) 1,115
CytomX Therapeutics, Inc. () 648
Day One Biopharmaceuticals, Inc. (a) 135
Deciphera Pharmaceuticals, Inc. (a) 619
Denali Therapeutics, Inc. (a) 1,208
DermTech, Inc. (a) (b) 281
Design Therapeutics, Inc. (a) 143
Dynavax Technologies Corp. (a) (b) 1,516
Dyne Therapeutics, Inc. (a) (b) 389
Eagle Pharmaceuticals, Inc. (a) 145
Editas Medicine, Inc. () (b) 904
Eiger Biopharmaceuticals, Inc. (a) 454
Emergent BioSolutions, Inc. () 622
Enanta Pharmaceuticals, Inc. (a) 231
Entrada Therapeutics, Inc. (b) 240
Epizyme, Inc. (a) (b) 2,004
Erasca, Inc. 245
Evelo Biosciences, Inc. (a) (b) 802
Exact Sciences Corp. () (b) 2,317
Exelixis, Inc. (a) 4218
Fate Therapeutics, Inc. (a) (b) 1,053
FibroGen, Inc. (a) 1,143
Foghom Therapeutics, Inc. (a) (b) 242
Forma Therapeutics Holdings, Inc. (a) 418
61 Therapeutics, Inc. (a) (b) 513
Generation Bio Co. (a) (b) 518
Genprex, Inc. (a) () 1,015
Geron Corp. () (b) 3,852
Gilead Sciences, Inc. 16,683
Global Blood Therapeutics, Inc. (a) 769
Gossamer Bio, Inc. (a) (b) 736
Gritstone Bio, Inc. (a) 647
Halozyme Therapeutics, Inc. (a) 1,878
Harpoon Therapeutics, Inc. (a) 185
Heron Therapeutics, Inc. (a) (b) 1,282
Homology Medicines, Inc. (a) 424
Horizon Therapeutics PLC (a) 3,021
Humacyte, Inc. Class A (a) (b) 725
Humanigen, Inc. (a) 787
iBio, Inc. (a) (b) 2,199
lcosavax, Inc. (a) 157
Ideaya Biosciences, Inc. (a) (b) 490
IGM Biosciences, Inc. () 85
Imago BioSciences, Inc. (b) 109
Immunic, Inc. (a) 220
ImmunityBio, Inc. (a) (b) 861
ImmunoGen, Inc. (a) 2,801
[mmunovant, Inc. (a) (b) 396
Incyte Corp. (a) 2,509

See accompanying notes which are an integral part of the financial statements.

S

Value

56,395
6,042
984
4,282
1,503
43,808
1,186
2417
8,140
35,551
1,557
2,002
19,086
2,672
6,442
10,694
2,860
19,307
10,919
2,923
2,946
1,365
1,692
91,267
87,819
26,093
12,070
3,291
2,880
2,534
3,398
1,41
5971
1,031,176
24,510
6,160
1,566
82,632
353
3,571
835
240,955
2,377
1,393
581
900
6,762
1,533
1,460
763
3,203
12,605
1,544
190,609

Infinity Pharmaceuticals, Inc. (a)
[nhibrx, Inc. (a) (b)

[nmune Bio, Inc. (a) (b)

Inovio Pharmaceuticals, Inc. (a) (b)
Insmed, Inc. (a)

Intellia Therapeutics, Inc. (a)
Intercept Pharmaceuticals, Inc. (a) (b)
lonis Pharmaceuticals, Inc. (a)
lovance Biotherapeutics, Inc. (a) (b)

Ironwood Pharmaceuticals, Inc. Class A (a) (b)

iTeos Therapeutics, Inc. (a)

Iveric Bio, Inc. (a)

Janux Therapeutics, Inc. (b)
Jounce Therapeutics, Inc. (a)
Kalvista Pharmaceuticals, Inc. (a)
Karuna Therapeutics, Inc. (a)
Karyopharm Therapeutics, Inc. (a) (b)
Keros Therapeutics, Inc. (a)

Kezar Life Sciences, Inc. (a) (b)
Kiniksa Pharmaceuticals Lid. ()
Kinnate Biopharma, Inc. (a) (b)
Kodiak Sciences, Inc. (a)

Kronos Bio, Inc. (a)

Krystal Biotech, Inc. (a) (b)

Kura Oncology, Inc. (a)

Kymera Therapeutics, Inc. (a) (b)
Lexicon Pharmaceuticals, Inc. (a)
Ligand Pharmaceuticals, Inc. Class B (a) (b)
Lineage Cell Therapeutics, Inc. (a)
Macrogenics, Inc. ()

Madrigal Pharmaceuticals, Inc. (a)
MannKind Corp. (a) (b)

Mersana Therapeutics, Inc. (a)
MiMedx Group, Inc. (a)

Mirati Therapeutics, Inc. (a)
Mirum Pharmaceuticals, Inc. (a) (b)
Moderna, Inc. (a)

Monte Rosa Therapeutics, Inc. (b)
Morphic Holding, Inc. (a)
Myovant Sciences Ltd. (a) (b)
Myriad Genetics, Inc. (a)

Natera, Inc. (a)

Neurocrine Biosciences, Inc. (a)
NextCure, Inc. (0)

Nkarta, Inc. (a) (b)

Novavax, Inc. (a) (b)

Nurix Therapeutics, Inc. (a) (b)
Nuvalent, Inc. Class A (a) (b)
Ocugen, Inc. (o) (b)

Olema Pharmaceuticals, Inc. (a)
Organogenesis Holdings, Inc. Class A (a)
ORIC Pharmaceuticals, Inc. ()
Outlook Therapeutics, Inc. (a) (b)
Oyster Point Pharma, Inc. (a) (b)
Palatin Technologies, Inc. (a) (b)
Passage Bio, Inc. (a)

Shares

2,885
233
268

2,843

1,541
923
316

1,882

1,778

2,150
249

1,390
151
450
307
284
856
169
500
328
197
413
497
273
901
466
866
220

1,681
724
156

347
953
948
665
219

4,692
151
337
646

1,040

1,171

1,264
318
207

1,006
619
125

2,502
344
774
410

1,299
191

1,636
461

S

Value

1,824
2,645
2,369
4,918
30,389
47,774
4,364
69,672
19,629
24,7190
5129
13,372
1,844
1,364
3,021
35,929
3,861
4,669
4,135
3,178
2,484
3,155
1,809
17,925
16,515
9,176
1,611
19,628
2,656
2,136
11,166
13,034
4,403
3,290
44,641
4,262
670,252
1,460
7,313
8,030
18,897
