US SEC Filing Announcement

for the Vanguard® Exchange Traded Funds

1 September 2020

Vanguard Investments Australia Ltd announces the following:

ETF ASX ANNOUNCEMENT
CODE
Vanguard® US Total Market Shares Index ETF | VTS US SEC Filing of Form N-PORT

The Vanguard Group, Inc. in the US has completed and filed Form N-PORT (monthly portfolio investments report filed on Form N-
PORT) for Registered Investment Companies with the Securities and Exchange Commission (SEC) in the US as part of the regulatory
requirements of the SEC.

Further details of the SEC requirements for this filing are available at:

e  https://www.sec.gov/files/formn-port.pdf

Further Information

If you have any queries on Vanguard ETFs, please visit vanguard.com.au

© 2020 Vanguard Investments Australia Ltd (ABN 72 072 881 086 / AFS Licence 227263) (Vanguard) is the issuer of the Prospectus on behalf of the US listed ETFs
described in the Prospectus. Vanguard has arranged for the interests in the US ETFs to be made available to Australian investors via CHESS Depositary Interests that
are quoted on the AQUA market of the ASX. Vanguard is a wholly owned subsidiary of The Vanguard Group, Inc. based in the US. All rights reserved.

Vanguard Investments Australia Ltd, Level 13, 130 Lonsdale Street, Melbourne VIC 3000, vanguard.com.au 1300 655 888
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UNITED STATES
SECURITIES AND EXCHANGE COMMISSION
WASHINGTON, DC 20549

FORM NPORT-P
Monthly Portfolio Investments Report

NPORT-P: Filer Information

Filer CIK

Filer CCC

Filer Investment Company Type
Is this a LIVE or TEST Filing?

Would you like a Return Copy?

Is this an electronic copy of an official
filing submitted in paper format?

Submission Contact Information

Name

Phone

E-Mail Address
Notification Information
Notify via Filing Website only?
Series ID

Class (Contract) ID
Class (Contract) ID
Class (Contract) ID
Class (Contract) ID
Class (Contract) ID

Class (Contract) ID

0000036405

ek

-~ LIVE ©@ TEST

S000002848

C000007807

C000007805

C000007806

C000170276

C000007808

C000155407

NPORT-P: Part A: General Information

Item A.1. Information about the Registrant.

a. Name of Registrant

b. Investment Company Act file number
for Registrant: (e.g., 811-

c. CIK number of Registrant

d. LEI of Registrant

VANGUARD INDEX FUNDS

811-02652

0000036405

549300G6KNDK44WUN559

e. Address and telephone number of Registrant.

Street Address 1
Street Address 2
City

State, if applicable

Foreign country, if applicable

Zip / Postal Code

Telephone number

Item A.2. Information about the Series.

a. Name of Series.
b. EDGAR series identifier (if any).

c. LEI of Series.

100 Vanguard Boulevard

Malvern

19355

610-669-1000

VANGUARD TOTAL STOCK MARKET INDEX FUND

S000002848

HJ2RZRUQEVF2A5SPRB21

https://www.sec.gov/Archives/edgar/data/36405/000175272420179644/xsIFormNPORT-P_X01/primary_doc.xml
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Item A.3. Reporting period.

a. Date of fiscal year-end. 2020-12-31
b. Date as of which information is 2020-06-30
reported.

Item A.4. Final filing

Does the Fund anticipate that this will be 7 Yes @ No
its final filing on Form N PORT?

NPORT-P: Part B: Information About the Fund

Report the following information for the Fund and its consolidated subsidiaries.
Item B.1. Assets and liabilities. Report amounts in U.S. dollars.

a. Total assets, including assets 877094577665.61
attributable to miscellaneous securities
reported in Part D.

b. Total liabilities. 4932185998.61

c. Net assets. 872162391667.00

Item B.2. Certain assets and liabilities. Report amounts in U.S. dollars.

a. Assets attributable to miscellaneous 0.00000000
securities reported in Part D.

b. Assets invested in a Controlled Foreign [0.00000000
Corporation for the purpose of investing in

certain types of instruments such as, but

not limited to, commaodities.

c. Borrowings attributable to amounts payable for notes payable, bonds, and similar debt, as reported pursuant to rule 6-04(13)(a) of Regulation S-
X [17 CFR 210.6-04(13)(a)].

Amounts payable within one year.

Banks or other financial institutions for 0.00000000
borrowings.

Controlled companies. 0.00000000
Other affiliates. 0.00000000
Others. 0.00000000

Amounts payable after one year.

Banks or other financial institutions for 0.00000000
borrowings.

Controlled companies. 0.00000000
Other affiliates. 0.00000000
Others. 0.00000000

d. Payables for investments purchased either (i) on a delayed delivery, when-issued, or other firm commitment basis, or (ii) on a standby
commitment basis.

(i) On a delayed delivery, when-issued, or  [0.00000000
other firm commitment basis:

(i) On a standby commitment basis: 0.00000000

e. Liquidation preference of outstanding 0.00000000
preferred stock issued by the Fund.

f. Cash and cash equivalents not reported [149128127.73000000
in Parts C and D.
Item B.3. Portfolio level risk metrics.

If the average value of the Fund's debt securities positions for the previous three months, in the aggregate, exceeds 25% or more of the Fund's net
asset value, provide:

c. Credit Spread Risk (SDV01, CR01 or CS01). Provide the change in value of the portfolio resulting from a 1 basis point change in credit spreads
where the shift is applied to the option adjusted spread, aggregated by investment grade and non-investment grade exposures, for each of the
following maturities: 3 month, 1 year, 5 years, 10 years, and 30 years.

Investment grade.

https://www.sec.gov/Archives/edgar/data/36405/000175272420179644/xsIFormNPORT-P_X01/primary_doc.xml 2/127
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Maturity period.

3 month.

1 year.

5 years.

10 years.

30 years.

Non-Investment grade.
Maturity period.

3 month.

1 year.

5 years.

10 years.

30 years.

For purposes of Iltem B.3., calculate value as the sum of the absolute values of:

(i) the value of each debt security,

(ii) the notional value of each swap, including, but not limited to, total return swaps, interest rate swaps, and credit default swaps, for which the
underlying reference asset or assets are debt securities or an interest rate;

(iii) the notional value of each futures contract for which the underlying reference asset or assets are debt securities or an interest rate; and
(iv) the delta-adjusted notional value of any option for which the underlying reference asset is an asset described in clause (i),(ii), or (iii).

Report zero for maturities to which the Fund has no exposure. For exposures that fall between any of the listed maturities in (a) and (b), use linear

interpolation to approximate exposure to each maturity listed above. For exposures outside of the range of maturities listed above, include those
exposures in the nearest maturity.

Item B.4. Securities lending.
a. For each borrower in any securities lending transaction, provide the following information:

Borrower Information Record: 1

i. Name of borrower. Wells Fargo Securities LLC
ii. LEI (if any) of borrower VYVVCKR63DVZZN70PB21
iii. Aggregate value of all securities on 147508727.52000000

loan to the borrower.

Borrower Information Record: 2

i. Name of borrower. National Bank of Canada Financial Inc
ii. LEI (if any) of borrower 549300K66TF1ST7A3V76
ii. Aggregate value of all securities on 15606414.76000000

loan to the borrower.

Borrower Information Record: 3

i. Name of borrower. State Street Bank and Trust Company
ii. LEI (if any) of borrower 571474TGEMMWANRLN572
iii. Aggregate value of all securities on 45901908.44000000

loan to the borrower.

Borrower Information Record: 4

i. Name of borrower. BofA Securities Inc

ii. LEI (if any) of borrower 549300HN4UKV1E2R3U73

https://www.sec.gov/Archives/edgar/data/36405/000175272420179644/xsIFormNPORT-P_X01/primary_doc.xml 3/127
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iii. Aggregate value of all securities on
loan to the borrower.

Borrower Information Record: 5

i. Name of borrower.

ii. LEI (if any) of borrower

iii. Aggregate value of all securities on
loan to the borrower.

Borrower Information Record: 6

i. Name of borrower.

ii. LEI (if any) of borrower

iii. Aggregate value of all securities on
loan to the borrower.

Borrower Information Record: 7

i. Name of borrower.

ii. LEI (if any) of borrower

iii. Aggregate value of all securities on
loan to the borrower.

Borrower Information Record: 8

i. Name of borrower.

ii. LEI (if any) of borrower

iii. Aggregate value of all securities on
loan to the borrower.

Borrower Information Record: 9

i. Name of borrower.

ii. LEI (if any) of borrower

iii. Aggregate value of all securities on
loan to the borrower.

Borrower Information Record: 10

i. Name of borrower.

ii. LEI (if any) of borrower

iii. Aggregate value of all securities on
loan to the borrower.

Borrower Information Record: 11

i. Name of borrower.
ii. LEI (if any) of borrower
iii. Aggregate value of all securities on

loan to the borrower.

Borrower Information Record: 12

i. Name of borrower.

ii. LEI (if any) of borrower

164330263.81000000

BNP Paribas Securities Corp

RCNB6OTYUAMMP879YW96

124206276.51000000

Morgan Stanley & Co. LLC

9R7GPTSO7KV3UQJZQ078

498734136.78000000

Credit Suisse Securities (USA) LLC

1V8YBQCX6YMJ20ELII46

55559199.21000000

UBS Securities LLC

T6FIZBDPKLYJKFCRVK44

185174702.42000000

CIBC World Markets Corp

549300445CON3DBMU275

913080.00000000

National Financial Services LLC

549300JRHF1MHHWUAWO04

146645566.76000000

ING Financial Markets LLC

KBVRJ5K57JZ3E2AVWX40

375877.08000000

BMO Capital Markets Corp

RUCOQBLBRPRCU4W1NE59

https://www.sec.gov/Archives/edgar/data/36405/000175272420179644/xsIFormNPORT-P_X01/primary_doc.xml
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iii. Aggregate value of all securities on
loan to the borrower.

Borrower Information Record: 13

i. Name of borrower.

ii. LEI (if any) of borrower

iii. Aggregate value of all securities on
loan to the borrower.

Borrower Information Record: 14

i. Name of borrower.

ii. LEI (if any) of borrower

iii. Aggregate value of all securities on
loan to the borrower.

Borrower Information Record: 15

i. Name of borrower.

ii. LEI (if any) of borrower

iii. Aggregate value of all securities on
loan to the borrower.

Borrower Information Record: 16

i. Name of borrower.

ii. LEI (if any) of borrower

iii. Aggregate value of all securities on
loan to the borrower.

Borrower Information Record: 17

i. Name of borrower.

ii. LEI (if any) of borrower

iii. Aggregate value of all securities on
loan to the borrower.

Borrower Information Record: 18

i. Name of borrower.

ii. LEI (if any) of borrower

iii. Aggregate value of all securities on
loan to the borrower.

Borrower Information Record: 19

i. Name of borrower.
ii. LEI (if any) of borrower
iii. Aggregate value of all securities on

loan to the borrower.

Borrower Information Record: 20

i. Name of borrower.

ii. LEI (if any) of borrower

iii. Aggregate value of all securities on
loan to the borrower.

8222019.60000000

SG Americas Securities LLC

549300F35UEOBOM1WJ55

2744812.00000000

Nomura Securities International Inc.

OXTKY6Q8X53C9ILVV871

29723658.59000000

Barclays Capital Inc

AC28XWWI3WIBK2824319

444564095.81000000

RBC Capital Markets LLC

549300LCO2FLSSVFFR64

2794969.00000000

Citigroup Global Markets Inc

MBNUM2BPBDO7JBLYG310

119066798.68000000

Scotia Capital (USA) Inc

549300BLWPABP1VNME36

271519.00000000

Mizuho Securities USA Inc

5493004GRDTUI7TEMIZ82

25392.00000000

JP Morgan Securities LLC

ZBUT11V806EZRVTWT807

1808201450.05000000
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Borrower Information Record: 21

i. Name of borrower. Pershing LLC
ii. LEI (if any) of borrower ZI8Q1A8EISLQFJNMOD94
iii. Aggregate value of all securities on 55858786.00000000

loan to the borrower.

Borrower Information Record: 22

i. Name of borrower. Goldman Sachs & Co. LLC
ii. LEI (if any) of borrower FOR8UP27PHTHYVLBNG30
iii. Aggregate value of all securities on 845396278.60000000

loan to the borrower.

Borrower Information Record: 23

i. Name of borrower. TD Prime Services LLC
ii. LEI (if any) of borrower 549300ZBQI1JB1844X09
iii. Aggregate value of all securities on 9373641.52000000

loan to the borrower.

b. Did any securities lending counterparty 2 Yes @ No
provide any non-cash collateral?
Item B.5. Return information.

a. Monthly total returns of the Fund for each of the preceding three months. If the Fund is a Multiple Class Fund, report returns for each class.
Such returns shall be calculated in accordance with the methodologies outlined in Item 26(b) (1) of Form N-1A, Instruction 13 to sub-ltem 1 of ltem
4 of Form N-2, or Item 26(b) (i) of Form N-3, as applicable.

Monthly Total Return Record: 1

Monthly total returns of the Fund for each 13.25685000
of the preceding three months — Month 1.

Monthly total returns of the Fund for each  [5.38829000
of the preceding three months — Month 2.

Monthly total returns of the Fund for each  [2.29198000
of the preceding three months — Month 3.

b. Class identification number(s) (if any) of [c000007807
the Class(es) for which returns are

reported.

Monthly Total Return Record: 2

Monthly total returns of the Fund for each  [13.26366000
of the preceding three months — Month 1.

Monthly total returns of the Fund for each  [5.38635000
of the preceding three months — Month 2.

Monthly total returns of the Fund for each  [2.28804000
of the preceding three months — Month 3.

b. Class identification number(s) (if any) of [c000155407
the Class(es) for which returns are

reported.

Monthly Total Return Record: 3

Monthly total returns of the Fund for each  [13.25896000
of the preceding three months — Month 1.

Monthly total returns of the Fund for each 5.37498000
of the preceding three months — Month 2.

Monthly total returns of the Fund for each  [2.29028000
of the preceding three months — Month 3.

b. Class identification number(s) (if any) of [c000007806
the Class(es) for which returns are

reported.

Monthly Total Return Record: 4

Monthly total returns of the Fund for each 13.25834000
of the preceding three months — Month 1.
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Monthly total returns of the Fund for each  |5.38393000
of the preceding three months — Month 2.

Monthly total returns of the Fund for each  [2.29092000
of the preceding three months — Month 3.

b. Class identification number(s) (if any) of [c000007808
the Class(es) for which returns are

reported.

Monthly Total Return Record: 5

Monthly total returns of the Fund for each 13.26423000
of the preceding three months — Month 1.

Monthly total returns of the Fund for each  [5.38357000
of the preceding three months — Month 2.

Monthly total returns of the Fund for each  [2.29305000
of the preceding three months — Month 3.

b. Class identification number(s) (if any) of [c000170276
the Class(es) for which returns are
reported.

Monthly Total Return Record: 6

Monthly total returns of the Fund for each 13.24725000
of the preceding three months — Month 1.

Monthly total returns of the Fund for each  [5.37725000
of the preceding three months — Month 2.

Monthly total returns of the Fund for each  [2.27960000
of the preceding three months — Month 3.

b. Class identification number(s) (if any) of [c000007805
the Class(es) for which returns are
reported.

c. For each of the preceding three months, monthly net realized gain (loss) and net change in unrealized appreciation (or depreciation) attributable
to derivatives for each of the following categories: commodity contracts, credit contracts, equity contracts, foreign exchange contracts, interest rate
contracts, and other contracts. Within each such asset category, further report the same information for each of the following types of derivatives
instrument: forward, future, option, swaption, swap, warrant, and other. Report in U.S. dollars. Losses and depreciation shall be reported as
negative numbers.

Asset category. Commodity Contracts

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Forward

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Future

Monthly net realized gain(loss) — Month 1 0.00000000
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Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Option

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Swaption

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 |0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Swap

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Warrant

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000

Monthly net change in unrealized 0.00000000
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appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Other

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Asset category. Credit Contracts

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Forward

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Future

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000
Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3
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Instrument type. Option

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Swaption

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Swap

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Warrant

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Other

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1
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Monthly net realized gain(loss) — Month 2

Monthly net change in unrealized
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3

Monthly net change in unrealized
appreciation (or depreciation) — Month 3

Asset category.

Monthly net realized gain(loss) — Month 1

Monthly net change in unrealized
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2

Monthly net change in unrealized
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3

Monthly net change in unrealized
appreciation (or depreciation) — Month 3

Instrument type.

Monthly net realized gain(loss) — Month 1

Monthly net change in unrealized
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2

Monthly net change in unrealized
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3

Monthly net change in unrealized
appreciation (or depreciation) — Month 3

Instrument type.

Monthly net realized gain(loss) — Month 1

Monthly net change in unrealized
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2

Monthly net change in unrealized
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3

Monthly net change in unrealized
appreciation (or depreciation) — Month 3

Instrument type.

Monthly net realized gain(loss) — Month 1

Monthly net change in unrealized
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2

Monthly net change in unrealized
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3
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0.00000000

0.00000000

0.00000000

0.00000000

Equity Contracts

55017556.30000000

536680829.01000000

6736491.54000000

-189697675.07000000

186632014.72000000

-121760941.69000000

Forward

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

Future

55017556.30000000

406715965.34000000

2711211.02000000

-184766706.19000000

133966769.80000000

-56899476.15000000

Option

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000
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Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Swaption

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Swap

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 129964863.67000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 {4025280.52000000

Monthly net change in unrealized -4930968.88000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [52665244.92000000

Monthly net change in unrealized -64861465.54000000
appreciation (or depreciation) — Month 3

Instrument type. Warrant

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Other

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Asset category. Foreign Exchange Contracts

Monthly net realized gain(loss) — Month 1 0.00000000
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Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Forward

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Future

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Option

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Swaption

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000

Monthly net change in unrealized 0.00000000
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appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Swap

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Warrant

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Other

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Asset category. Interest Rate Contracts

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000
Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3
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Instrument type. Forward

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Future

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Option

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Swaption

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Swap

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

https://www.sec.gov/Archives/edgar/data/36405/000175272420179644/xsIFormNPORT-P_X01/primary_doc.xml 15/127



9/1/2020 https://www.sec.gov/Archives/edgar/data/36405/000175272420179644/xsIFormNPORT-P_X01/primary_doc.xml
Monthly net realized gain(loss) — Month 2 |0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Warrant

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Other

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Asset category. Other Contracts

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Forward

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000
Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000
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Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Future

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Option

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Swaption

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Swap

Monthly net realized gain(loss) — Month 1 0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3 [0.00000000

Monthly net change in unrealized 0.00000000
appreciation (or depreciation) — Month 3

Instrument type. Warrant

Monthly net realized gain(loss) — Month 1 0.00000000

https://www.sec.gov/Archives/edgar/data/36405/000175272420179644/xsIFormNPORT-P_X01/primary_doc.xml 171127



9/1/2020 https://www.sec.gov/Archives/edgar/data/36405/000175272420179644/xsIFormNPORT-P_X01/primary_doc.xml

Monthly net change in unrealized
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2

Monthly net change in unrealized
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3

Monthly net change in unrealized
appreciation (or depreciation) — Month 3

Instrument type.

Monthly net realized gain(loss) — Month 1

Monthly net change in unrealized
appreciation (or depreciation) — Month 1

Monthly net realized gain(loss) — Month 2

Monthly net change in unrealized
appreciation (or depreciation) — Month 2

Monthly net realized gain(loss) — Month 3

Monthly net change in unrealized
appreciation (or depreciation) — Month 3

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

Other

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

d. For each of the preceding three months, monthly net realized gain (loss) and net change in unrealized appreciation (or depreciation) attributable

to investment other than derivatives. Report in U.S. dollars. Losses and depreciation shall be reported as negative numbers.

Month 1

Monthly net realized gain(loss) — Month 1

Monthly net change in unrealized
appreciation (or depreciation) — Month 1

Month 2
Monthly net realized gain(loss) — Month 2

Monthly net change in unrealized
appreciation (or depreciation) — Month 2

Month 3
Monthly net realized gain(loss) — Month 3

Monthly net change in unrealized
appreciation (or depreciation) — Month 3

Item B.6. Flow information.

-2534658170.69000000

98640603073.65000000

1359933222.30000000

374965150473.53000000

4691522098.06000000

27567137607.14000000

Provide the aggregate dollar amounts for sales and redemptions/repurchases of Fund shares during each of the preceding three months. If shares

of the Fund are held in omnibus accounts, for purposes of calculating the Fund's sales, redemptions, and repurchases, use net sales or

redemptions/repurchases from such omnibus accounts. The amounts to be reported under this ltem should be after any front-end sales load has
been deducted and before any deferred or contingent deferred sales load or charge has been deducted. Shares sold shall include shares sold by
the Fund to a registered unit investment trust. For mergers and other acquisitions, include in the value of shares sold any transaction in which the

Fund acquired the assets of another investment company or of a personal holding company in exchange for its own shares. For liquidations,
include in the value of shares redeemed any transaction in which the Fund liquidated all or part of its assets. Exchanges are defined as the

redemption or repurchase of shares of one Fund or series and the investment of all or part of the proceeds in shares of another Fund or series in

the same family of investment companies.

Month 1

a. Total net asset value of shares sold
(including exchanges but excluding
reinvestment of dividends and
distributions).

b. Total net asset value of shares sold in
connection with reinvestments of
dividends and distributions.

c. Total net asset value of shares
redeemed or repurchased, including
exchanges.

Month 2

a. Total net asset value of shares sold
(including exchanges but excluding
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0.00000000

20419355947.71000000

4974154578.58000000
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reinvestment of dividends and
distributions).

b. Total net asset value of shares sold in 7131.31000000
connection with reinvestments of
dividends and distributions.

c. Total net asset value of shares 10717209500.21000000
redeemed or repurchased, including

exchanges.

Month 3

a. Total net asset value of shares sold 10908098097.59000000

(including exchanges but excluding
reinvestment of dividends and
distributions).

b. Total net asset value of shares sold in 2986864187.99000000
connection with reinvestments of
dividends and distributions.

c. Total net asset value of shares 18432240357.15000000
redeemed or repurchased, including
exchanges.

Item B.7. Highly Liquid Investment Minimum information.
a. If applicable, provide the Fund's current
Highly Liquid Investment Minimum.

b. If applicable, provide the number of
days that the Fund's holdings in Highly
Liquid Investments fell below the Fund's
Highly Liquid Investment Minimum during
the reporting period.

c. Did the Fund's Highly Liquid Investment © Yes © No © N/A
Minimum change during the reporting
period?

Item B.8. Derivatives Transactions.

For portfolio investments of open-end management investment companies, provide the percentage of the Fund's Highly Liquid Investments that it
has segregated to cover or pledged to satisfy margin requirements in connection with derivatives transactions that are classified among the
following categories as specified in rule 22e-4 [17 CFR 270.22e-4]:

(1) Moderately Liquid Investments
(2) Less Liquid Investments
(3) llliquid Investments

Classification

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.
a. Name of issuer (if any). Albemarle Corp
b. LEI (if any) of issuer. In the case of a HDBLS2Q6GV1LSKQPBS54

holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the ALBEMARLE CORP
investment.
d. CUSIP (if any). 012653101

At least one of the following other identifiers:

Identifier. ISIN

ISIN US0126531013

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 3034240.00000000

Units Number of shares
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Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 234273670.40000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  |0.026861244263
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  [Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? ~ Yes @ No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,
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net asset value used as the practical
expedient).

Item C.9. For debt securities
For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] ~ Yes © No

d. Are there any interest payments in ~ Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] 7 Yes © No
ii. Contingent convertible? [Y/N] 7 Yes © No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the ” Repurchase ©' Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase

agreement" if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement" if the Fund is the

cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central
counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? - Yes © No

d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to ltems C.10.f.i-iii.

Item C.11. For derivatives, also provide:

Item C.12. Securities lending.

a. Does any amount of this investment 7 Yes @ No

represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment ' Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investment onloan @ Yes © No
by the Fund?

If Yes, provide the value of the securities 76175386.00000000
on loan.

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
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end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.

a. Name of issuer (if any). Ark Restaurants Corp

b. LEI (if any) of issuer. In the case of a N/A
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the ARK RESTAURANTS
investment.

d. CUSIP (if any). 040712101

At least one of the following other identifiers:

Identifier. ISIN

ISIN US0407121013

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 42422.00000000

Units Number of shares

Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 526032.80000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  [0.000060313630
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. ® Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  |Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commaodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? 7 Yes @ No
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Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to Iltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02 @30 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,

net asset value used as the practical

expedient).

Item C.9. For debt securities
For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] ~ Yes © No

d. Are there any interest payments in 7 Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in 2 Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] 2 Yes © No
ii. Contingent convertible? [Y/N] 7 Yes ©' No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the ~ Repurchase ©' Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central

counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
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c. Tri-party? ' Yes ©/ No

d. Repurchase rate.

e. Maturity date.
f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to ltems C.10.f.i-iii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment 7 Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment 7 Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investment onloan @ Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.
a. Name of issuer (if any). Antero Midstream Corp
b. LEI (if any) of issuer. In the case of a N/A

holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the ANTERO MIDSTREAM
investment.

d. CUSIP (if any). 036768102

At least one of the following other identifiers:

Identifier. ISIN

ISIN US03676B1026

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 8884434.00000000

Units Number of shares

Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 45310613.40000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  [0.005195203763
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. ® Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  |Equity-common
(e.g., money market fund, liquidity pool, or

other cash management vehicle),

repurchase agreement, equity-common,

equity-preferred, debt, derivative-

commaodity, derivative-credit, derivative-

equity, derivative-foreign exchange,
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derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? ~ Yes @ No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to Iltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 © 2030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,

net asset value used as the practical

expedient).

Item C.9. For debt securities
For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] ~ Yes © No

d. Are there any interest payments in ~ Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.
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f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] 7 Yes ©' No
ii. Contingent convertible? [Y/N] ~ Yes ©' No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the - Repurchase ©' Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase

agreement” if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement” if the Fund is the

cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central
counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? - Yes ' No

d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment ~ Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment 7 Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investmenton loan © Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.
a. Name of issuer (if any). American States Water Co
b. LEI (if any) of issuer. In the case of a 529900L26L1S2V8PWM23

holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the AMER STATES WATE
investment.
d. CUSIP (if any). 029899101

At least one of the following other identifiers:

Identifier. ISIN
ISIN US0298991011
Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 1056211.00000000

Units Number of shares
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Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 83049870.93000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  |0.009522294440
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  [Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commaodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? ~ Yes @ No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,
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net asset value used as the practical
expedient).

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] ~ Yes © No

d. Are there any interest payments in ~ Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] 7 Yes © No
ii. Contingent convertible? [Y/N] 7 Yes @' No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the ” Repurchase ©' Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase

agreement" if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement" if the Fund is the

cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central
counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? - Yes © No

d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to ltems C.10.f.iiii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment 7 Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment ' Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investmenton loan © Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.
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Item C.1. Identification of investment.
a. Name of issuer (if any). Amkor Technology Inc
b. LEI (if any) of issuer. In the case of a 529900VHLRTKPWZJBMS84

holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the AMKOR TECH INC
investment.
d. CUSIP (if any). 031652100

At least one of the following other identifiers:

Identifier. ISIN

ISIN US0316521006

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 2405482.00000000
Units Number of shares

Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 29611483.42000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  [0.003395180037
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short ©' N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  |[Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commaodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?
Is the investment a Restricted Security? 7 Yes @ No

Item C.7.
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a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,

net asset value used as the practical

expedient).

Item C.9. For debt securities
For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] 7 Yes © No

d. Are there any interest payments in 2 Yes ©' No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] 7 Yes ©' No
ii. Contingent convertible? [Y/N] 7 Yes © No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the ' Repurchase ' Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase

agreement” if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement” if the Fund is the

cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No

Y, provide the name of the central

counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.

c. Tri-party? - Yes ' No
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d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to Iltems C.10.f.i-ii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment 7 Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment ~ Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investment onloan © Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.
a. Name of issuer (if any). Anterix Inc
b. LEI (if any) of issuer. In the case of a 549300QIX2QHFGIEQG40

holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the ANTERIX INC
investment.
d. CUSIP (if any). 03676C100

At least one of the following other identifiers:

Identifier. ISIN

ISIN US03676C1009

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 330184.00000000
Units Number of shares

Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 14970542.56000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  |0.001716485680
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  [Equity-common
(e.g., money market fund, liquidity pool, or

other cash management vehicle),

repurchase agreement, equity-common,

equity-preferred, debt, derivative-

commodity, derivative-credit, derivative-

equity, derivative-foreign exchange,

derivative-interest rate, derivatives-other,
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structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? 7' Yes @ No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,

net asset value used as the practical

expedient).

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] 7 Yes ©' No

d. Are there any interest payments in 2 Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:
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i. Mandatory convertible? [Y/N] 2 Yes © No

ii. Contingent convertible? [Y/N] 7 Yes ©' No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:
a. Select the category that reflects the ' Repurchase ©' Reverse repurchase
transaction (repurchase, reverse
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central

counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? 2 Yes © No

d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to ltems C.10.f.i-iii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment 7 Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment ~' Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investment onloan © Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.

a. Name of issuer (if any). Bridgford Foods Corp

b. LEI (if any) of issuer. In the case of a N/A
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the BRIDGFORD FOODS
investment.

d. CUSIP (if any). 108763103

At least one of the following other identifiers:

Identifier. ISIN

ISIN US1087631032

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 52027.00000000

Units Number of shares
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Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 861567.12000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  |0.000098785172
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  [Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commaodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commaodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? ~ Yes @ No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,
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net asset value used as the practical
expedient).

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] ~ Yes © No

d. Are there any interest payments in ~ Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] 7 Yes © No
ii. Contingent convertible? [Y/N] 7 Yes © No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the ” Repurchase ©' Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase

agreement" if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement" if the Fund is the

cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central
counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? - Yes © No

d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to ltems C.10.f.iiii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment 7 Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment ' Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investmenton loan © Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.
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Item C.1. Identification of investment.

a. Name of issuer (if any). Arcus Biosciences Inc

b. LEI (if any) of issuer. In the case of a N/A
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the ARCUS BIOSCIENCE
investment.

d. CUSIP (if any). 03969F 109

At least one of the following other identifiers:

Identifier. ISIN

ISIN US03969F1093

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 1210574.00000000
Units Number of shares

Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 29949600.76000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  [0.003433947742
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short ©' N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  |[Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commaodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?
Is the investment a Restricted Security? 7 Yes @ No

Item C.7.
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a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,

net asset value used as the practical

expedient).

Item C.9. For debt securities
For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] 7 Yes © No

d. Are there any interest payments in 2 Yes ©' No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] 7 Yes ©' No
ii. Contingent convertible? [Y/N] 7 Yes © No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the - Repurchase ' Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase

agreement"” if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement” if the Fund is the

cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No

Y, provide the name of the central

counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.

c. Tri-party? - Yes ' No
https://www.sec.gov/Archives/edgar/data/36405/000175272420179644/xsIFormNPORT-P_X01/primary_doc.xml 371127



9/1/2020 https://www.sec.gov/Archives/edgar/data/36405/000175272420179644/xsIFormNPORT-P_X01/primary_doc.xml

d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to ltems C.10.f.i-iii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment 7' Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment ~ Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investment onloan @ Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.
a. Name of issuer (if any). American Shared Hospital Services
b. LEI (if any) of issuer. In the case of a N/A

holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the AMERICAN SHARED
investment.
d. CUSIP (if any). 029595105

At least one of the following other identifiers:

Identifier. ISIN

ISIN US0295951059

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 36338.00000000
Units Number of shares

Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 77763.32000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  [0.000008916151
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  [Equity-common
(e.g., money market fund, liquidity pool, or

other cash management vehicle),

repurchase agreement, equity-common,

equity-preferred, debt, derivative-

commodity, derivative-credit, derivative-

equity, derivative-foreign exchange,

derivative-interest rate, derivatives-other,
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structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? 7' Yes @ No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,

net asset value used as the practical

expedient).

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] 7 Yes © No

d. Are there any interest payments in 2 Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:

https://www.sec.gov/Archives/edgar/data/36405/000175272420179644/xsIFormNPORT-P_X01/primary_doc.xml 39/127



9/1/2020 https://www.sec.gov/Archives/edgar/data/36405/000175272420179644/xsIFormNPORT-P_X01/primary_doc.xml
i. Mandatory convertible? [Y/N] 2 Yes © No

ii. Contingent convertible? [Y/N] 7 Yes ©' No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:
a. Select the category that reflects the ' Repurchase ©' Reverse repurchase
transaction (repurchase, reverse
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central

counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? 2 Yes © No

d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to ltems C.10.f.i-iii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment 7 Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment ~ Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investment onloan © Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.

a. Name of issuer (if any). Anixa Biosciences Inc

b. LEI (if any) of issuer. In the case of a 549300PW2C2QTAJL2D19
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the ANIXA BIOSCIENCE
investment.

d. CUSIP (if any). 03528H109

At least one of the following other identifiers:

Identifier. ISIN

ISIN US03528H1095

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 424878.00000000

Units Number of shares
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Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 1300126.68000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  |0.000149069335
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  [Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commaodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commaodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? ~ Yes @ No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,
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net asset value used as the practical
expedient).

Item C.9. For debt securities
For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] ~ Yes © No

d. Are there any interest payments in ~ Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] 7 Yes © No
ii. Contingent convertible? [Y/N] 7 Yes © No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the ” Repurchase ©' Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase

agreement" if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement" if the Fund is the

cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central
counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? - Yes © No

d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to ltems C.10.f.i-iii.

Item C.11. For derivatives, also provide:

Item C.12. Securities lending.

a. Does any amount of this investment 7 Yes @ No

represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment ~ Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investment onloan @ Yes © No
by the Fund?

If Yes, provide the value of the securities 930852.00000000
on loan.

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
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end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.

a. Name of issuer (if any). Altimmune Inc

b. LEI (if any) of issuer. In the case of a 549300EOYCQ8SW3NVE64
holding in a fund that is a series of a

series trust, report the LEI of the series.

c. Title of the issue or description of the ALTIMMUNE INC
investment.

d. CUSIP (if any). 02155H200

At least one of the following other identifiers:

Identifier. ISIN

ISIN US02155H2004

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 390692.00000000

Units Number of shares

Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 4184311.32000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  [0.000479762869
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. ® Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  |Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commaodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? 7 Yes @ No
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Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to Iltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02 @30 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,

net asset value used as the practical

expedient).

Item C.9. For debt securities
For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] ~ Yes © No

d. Are there any interest payments in 7 Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in 2 Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] 2 Yes © No
ii. Contingent convertible? [Y/N] 7 Yes @' No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the ” Repurchase ©' Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central

counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
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c. Tri-party? ' Yes ©/ No

d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment ~ Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment ' Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investment onloan @ Yes © No
by the Fund?

If Yes, provide the value of the securities 1486548.00000000
on loan.

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.

a. Name of issuer (if any). Allison Transmission Holdings Inc

b. LEI (if any) of issuer. In the case of a 529900RP7DJ882LI9T83
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the ALLISON TRANSMIS
investment.

d. CUSIP (if any). 01973R101

At least one of the following other identifiers:

Identifier. ISIN

ISIN US01973R1014

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 3059705.00000000
Units Number of shares

Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 112535949.90000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  |0.012903095911
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
Asset type (short-term investment vehicle  [Equity-common

(e.g., money market fund, liquidity pool, or
other cash management vehicle),

https://www.sec.gov/Archives/edgar/data/36405/000175272420179644/xsIFormNPORT-P_X01/primary_doc.xml 45/127



9/1/2020 https://www.sec.gov/Archives/edgar/data/36405/000175272420179644/xsIFormNPORT-P_X01/primary_doc.xml

repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commaodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? 7' Yes @ No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,

net asset value used as the practical

expedient).

Item C.9. For debt securities
For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] 7 Yes ©) No

d. Are there any interest payments in ~ Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in 7 Yes © No

kind? [Y/N] Enter "N" if the interest may
be paid in kind but is not actually paid in
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kind or if the Fund has the option of
electing in-kind payment and has elected
to be paid in-kind.

f. For convertible securities, also provide:
i. Mandatory convertible? [Y/N] 7 Yes ©) No
ii. Contingent convertible? [Y/N] 7 Yes © No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:
a. Select the category that reflects the - Repurchase -’ Reverse repurchase
transaction (repurchase, reverse
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement” if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central
counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? 2 Yes © No

d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to Iltems C.10.f.i-iii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment 7 Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment ~ Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investment onloan @ Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.

a. Name of issuer (if any). Big Lots Inc

b. LEI (if any) of issuer. In the case of a N/A
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the BIG LOTS INC
investment.

d. CUSIP (if any). 089302103

At least one of the following other identifiers:

Identifier. ISIN

ISIN US0893021032

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 1120503.00000000
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Units Number of shares

Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 47061126.00000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  [0.005395913243
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. ® Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  |Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commaodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?
Is the investment a Restricted Security? 7 Yes @ No
Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 O 2 @30 NA
hierarchy in which the fair value
measurements fall pursuant to U.S.
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Generally Accepted Accounting Principles
7(ASC 820, Fair Value Measurement).
[1/2/3] Report "N/A" if the investment does
not have a level associated with it (i.e.,
net asset value used as the practical
expedient).

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] 7 Yes ©) No

d. Are there any interest payments in ~ Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in 2 Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:
i. Mandatory convertible? [Y/N] 7 Yes @' No
ii. Contingent convertible? [Y/N] 2 Yes ©' No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the ' Repurchase ©' Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase

agreement"” if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement” if the Fund is the

cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central

counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? - Yes ' No

d. Repurchase rate.

e. Maturity date.
f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment ~ Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment 7 Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investmenton loan © ves @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
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reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.
a. Name of issuer (if any). AcelRx Pharmaceuticals Inc
b. LEI (if any) of issuer. In the case of a 549300U8W781S4RBUEGG

holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the ACELRX PHARMA
investment.
d. CUSIP (if any). 004447100

At least one of the following other identifiers:

Identifier. ISIN

ISIN US00444T1007

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 2142380.00000000
Units Number of shares

Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 2592279.80000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  [0.000297224441
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  |[Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commaodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? 7' Yes @ No
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Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,

net asset value used as the practical

expedient).

Item C.9. For debt securities
For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] ~ Yes © No

d. Are there any interest payments in ~ Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in 7 Yes ©) No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] 2 Yes © No
ii. Contingent convertible? [Y/N] 2 Yes © No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the ' Repurchase © Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase

agreement” if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement" if the Fund is the

cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central

counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
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c. Tri-party? ' Yes ©/ No

d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to ltems C.10.f.i-iii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment 7 Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment 7 Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investment onloan @ Yes © No
by the Fund?

If Yes, provide the value of the securities 2016344.00000000
on loan.

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.

a. Name of issuer (if any). Generac Holdings Inc

b. LEI (if any) of issuer. In the case of a 529900S2H2AHJHSFFI84
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the GENERAC HOLDINGS
investment.

d. CUSIP (if any). 368736104

At least one of the following other identifiers:

Identifier. ISIN

ISIN US3687361044

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 1786846.00000000
Units Number of shares

Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 217870132.80000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  |0.024980454887
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
Asset type (short-term investment vehicle  [Equity-common

(e.g., money market fund, liquidity pool, or
other cash management vehicle),
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repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commaodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? 7' Yes @ No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,

net asset value used as the practical

expedient).

Item C.9. For debt securities
For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] 7 Yes ©) No

d. Are there any interest payments in ~ Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in 7 Yes © No

kind? [Y/N] Enter "N" if the interest may
be paid in kind but is not actually paid in
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kind or if the Fund has the option of
electing in-kind payment and has elected
to be paid in-kind.

f. For convertible securities, also provide:
i. Mandatory convertible? [Y/N] ~ Yes ©) No
ii. Contingent convertible? [Y/N] 7 Yes © No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the - Repurchase -’ Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase

agreement" if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement" if the Fund is the

cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central
counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? - Yes © No

d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to ltems C.10.f.i-ii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment 7 Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment ~ Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investment onloan © Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.
a. Name of issuer (if any). Heritage-Crystal Clean Inc
b. LEI (if any) of issuer. In the case of a N/A

holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the HERITAGE-CRYSTAL
investment.
d. CUSIP (if any). 42726M106

At least one of the following other identifiers:

Identifier. ISIN

ISIN US42726M1062

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 457541.00000000
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Units Number of shares

Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 7988665.86000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  [0.000915960827
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. ® Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  |[Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commaodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?
Is the investment a Restricted Security? 7 Yes @ No
Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 O 2 @30 NA
hierarchy in which the fair value
measurements fall pursuant to U.S.
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Generally Accepted Accounting Principles
7(ASC 820, Fair Value Measurement).
[1/2/3] Report "N/A" if the investment does
not have a level associated with it (i.e.,
net asset value used as the practical
expedient).

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] 7 Yes ©) No

d. Are there any interest payments in ~ Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in 2 Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:
i. Mandatory convertible? [Y/N] 7 Yes @' No
ii. Contingent convertible? [Y/N] 2 Yes ©' No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the ' Repurchase ©' Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase

agreement"” if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement” if the Fund is the

cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central

counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? - Yes ' No

d. Repurchase rate.

e. Maturity date.
f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment ~ Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment 7 Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investment on loan © ves @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
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reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.
a. Name of issuer (if any). Kinder Morgan Inc
b. LEI (if any) of issuer. In the case of a 549300WR7IX8XEOTBO16

holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the KINDER MORGAN IN
investment.
d. CUSIP (if any). 49456B101

At least one of the following other identifiers:

Identifier. ISIN

ISIN US49456B1017

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 54737893.00000000
Units Number of shares

Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 830373836.80000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  [0.095208626826
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  |[Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commaodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? 7' Yes @ No
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Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,

net asset value used as the practical

expedient).

Item C.9. For debt securities
For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] ~ Yes © No

d. Are there any interest payments in ~ Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in 7 Yes ©) No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] 2 Yes © No
ii. Contingent convertible? [Y/N] 2 Yes © No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the ' Repurchase © Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase

agreement” if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement" if the Fund is the

cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central

counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
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c. Tri-party? ' Yes ©/ No

d. Repurchase rate.

e. Maturity date.
f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to ltems C.10.f.i-iii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment 7 Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment 7 Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investment onloan @ Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.
a. Name of issuer (if any). Berry Global Group Inc

b. LEI (if any) of issuer. In the case of a 549300G6KKUMMXM8NH73
holding in a fund that is a series of a

series trust, report the LEI of the series.

c. Title of the issue or description of the BERRY GLOBAL GRO
investment.

d. CUSIP (if any). 08579W103

At least one of the following other identifiers:

Identifier. ISIN

ISIN US08579W1036

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 3780578.00000000

Units Number of shares

Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 167555217.00000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  [0.019211470088
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. ® Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  |Equity-common
(e.g., money market fund, liquidity pool, or

other cash management vehicle),

repurchase agreement, equity-common,

equity-preferred, debt, derivative-

commaodity, derivative-credit, derivative-

equity, derivative-foreign exchange,
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derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? 7' Yes @ No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to Iltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02 @30 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,

net asset value used as the practical

expedient).

Item C.9. For debt securities
For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] ~ Yes © No

d. Are there any interest payments in ~ Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.
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f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] ~ Yes ©' No
ii. Contingent convertible? [Y/N] ~ Yes ©' No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the - Repurchase ' Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase

agreement” if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement" if the Fund is the

cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central
counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? - Yes ' No

d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment ~' Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment 7 Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investmenton loan © ves @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.
a. Name of issuer (if any). CalAmp Corp
b. LEI (if any) of issuer. In the case of a 5493007SIGZIX83TOW07

holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the CALAMP CORP
investment.
d. CUSIP (if any). 128126109

At least one of the following other identifiers:

Identifier. ISIN
ISIN US1281261099
Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 1070085.00000000

Units Number of shares
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Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 8571380.85000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  |0.000982773498
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  [Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commaodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? ~ Yes @ No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,
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net asset value used as the practical
expedient).

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] ~ Yes © No

d. Are there any interest payments in ~ Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] 7 Yes © No
ii. Contingent convertible? [Y/N] 7 Yes © No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the ” Repurchase ©' Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase

agreement" if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement" if the Fund is the

cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central
counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? - Yes © No

d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to ltems C.10.f.i-iii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment 7 Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment ~ Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investmenton loan © Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.
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Item C.1. Identification of investment.

a. Name of issuer (if any). Oncocyte Corp

b. LEI (if any) of issuer. In the case of a 549300BIYAWSGO410287
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the ONCOCYTE COR
investment.

d. CUSIP (if any). 68235C107

At least one of the following other identifiers:

Identifier. ISIN

ISIN US68235C1071

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 1104624.00000000
Units Number of shares

Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 2109831.84000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  [0.000241908142
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short ©' N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  |[Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commaodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?
Is the investment a Restricted Security? 7 Yes @ No

Item C.7.
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a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,

net asset value used as the practical

expedient).

Item C.9. For debt securities
For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] 7 Yes © No

d. Are there any interest payments in 2 Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] 7 Yes ©' No
ii. Contingent convertible? [Y/N] 7 Yes ©' No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the ' Repurchase ' Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase

agreement"” if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement” if the Fund is the

cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No

Y, provide the name of the central

counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.

c. Tri-party? - Yes ' No
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d. Repurchase rate.

e. Maturity date.
f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to Iltems C.10.f.i-ii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment 7 Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment ~ Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investment onloan @ Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.

a. Name of issuer (if any). At Home Group Inc

b. LEI (if any) of issuer. In the case of a 549300LGPROP05030124
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the AT HOME GROUP IN
investment.

d. CUSIP (if any). 04650Y100

At least one of the following other identifiers:

Identifier. ISIN

ISIN US04650Y1001

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 1510035.00000000
Units Number of shares

Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 9800127.15000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  [0.001123658534
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  [Equity-common
(e.g., money market fund, liquidity pool, or

other cash management vehicle),

repurchase agreement, equity-common,

equity-preferred, debt, derivative-

commodity, derivative-credit, derivative-

equity, derivative-foreign exchange,

derivative-interest rate, derivatives-other,
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structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? 7' Yes @ No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,

net asset value used as the practical

expedient).

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] 7 Yes ©' No

d. Are there any interest payments in 2 Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:
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i. Mandatory convertible? [Y/N] 2 Yes © No

ii. Contingent convertible? [Y/N] 7 Yes © No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the ' Repurchase ©' Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase

agreement" if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement" if the Fund is the

cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central
counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? 2 Yes © No

d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to ltems C.10.f.i-iii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment 7 Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment ~ Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investment onloan @ Yes © No
by the Fund?

If Yes, provide the value of the securities 2509034.00000000
on loan.

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.
a. Name of issuer (if any). Forrester Research Inc
b. LEI (if any) of issuer. In the case of a 549300UUSFXYLJ80Z897

holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the FORRESTER RESEAR
investment.
d. CUSIP (if any). 346563109

At least one of the following other identifiers:

Identifier. ISIN

ISIN US3465631097

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 306343.00000000
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Units Number of shares

Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 9815229.72000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  [0.001125390158
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  [Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? ~ Yes @ No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).
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[1/2/3] Report "N/A" if the investment does
not have a level associated with it (i.e.,
net asset value used as the practical
expedient).

Item C.9. For debt securities
For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] 7 Yes © No

d. Are there any interest payments in 7 Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes ©' No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] ' Yes ©) No
ii. Contingent convertible? [Y/N] 2 Yes © No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the ' Repurchase ©' Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central

counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? - Yes © No

d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to ltems C.10.f.i-iii.

Item C.11. For derivatives, also provide:

Item C.12. Securities lending.

a. Does any amount of this investment 7' Yes @ No

represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment 7 Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investment onloan © Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
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end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.

a. Name of issuer (if any). Molson Coors Beverage Co

b. LEI (if any) of issuer. In the case of a 54930073LBBH6ZCBE225
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the MOLSON COORS-B
investment.

d. CUSIP (if any). 60871R209

At least one of the following other identifiers:

Identifier. ISIN

ISIN US60871R2094

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 5031033.00000000

Units Number of shares

Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 172866293.90000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  [0.019820425135
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  |[Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commaodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? 7 Yes @ No
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Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to Iltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02 @30 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,

net asset value used as the practical

expedient).

Item C.9. For debt securities
For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] 2 Yes © No

d. Are there any interest payments in 7 Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] 2 Yes © No
ii. Contingent convertible? [Y/N] 7 Yes @' No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the ~ Repurchase ©' Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central

counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
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c. Tri-party? ' Yes ©/ No

d. Repurchase rate.

e. Maturity date.
f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to ltems C.10.f.i-iii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment 7 Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment 7 Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investment onloan @ Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.
a. Name of issuer (if any). Federal Realty Investment Trust
b. LEI (if any) of issuer. In the case of a 549300L16XZ51G0CJ427

holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the FED REALTY INVS
investment.

d. CUSIP (if any). 313747206

At least one of the following other identifiers:

Identifier. ISIN

ISIN US3137472060

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 2152536.00000000

Units Number of shares

Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 183417592.60000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  [0.021030211157
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. ® Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  |Equity-common
(e.g., money market fund, liquidity pool, or

other cash management vehicle),

repurchase agreement, equity-common,

equity-preferred, debt, derivative-

commaodity, derivative-credit, derivative-

equity, derivative-foreign exchange,
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derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? ~ Yes @ No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to Iltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,

net asset value used as the practical

expedient).

Item C.9. For debt securities
For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] ~ Yes © No

d. Are there any interest payments in ~ Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.
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f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] 7 Yes ©' No
ii. Contingent convertible? [Y/N] ~ Yes ©' No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the - Repurchase ' Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase

agreement” if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement" if the Fund is the

cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central
counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? - Yes ' No

d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment ~' Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment 7' Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investmenton loan © ves @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.
a. Name of issuer (if any). American Tower Corp
b. LEI (if any) of issuer. In the case of a 54930060RUSIL88JOE18

holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the AMERICAN TOWER C
investment.
d. CUSIP (if any). 03027X100

At least one of the following other identifiers:

Identifier. ISIN
ISIN US03027X1000
Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 12633713.00000000

Units Number of shares
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Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 3266320159.00000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  |0.374508255596
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  [Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commaodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commaodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? ~ Yes @ No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,
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net asset value used as the practical
expedient).

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] ~ Yes © No

d. Are there any interest payments in ~ Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] 7 Yes © No
ii. Contingent convertible? [Y/N] 7 Yes © No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the ” Repurchase ©' Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase

agreement" if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement" if the Fund is the

cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central
counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? - Yes © No

d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to ltems C.10.f.iiii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment 7' Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment ~ Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investmenton loan © Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.
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Item C.1. Identification of investment.

a. Name of issuer (if any). Condor Hospitality Trust Inc

b. LEI (if any) of issuer. In the case of a 549300298M8ZORSXAG74
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the CONDOR HOSPITALI
investment.

d. CUSIP (if any). 20676Y403

At least one of the following other identifiers:

Identifier. ISIN

ISIN US20676Y4035

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 832909.00000000
Units Number of shares

Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 3414926.90000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  [0.000391547139
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  |[Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commaodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?
Is the investment a Restricted Security? 7' Yes @ No

Item C.7.
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a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,

net asset value used as the practical

expedient).

Item C.9. For debt securities
For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] 7 Yes © No

d. Are there any interest payments in ~ Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] 7 Yes ©' No
ii. Contingent convertible? [Y/N] 7 Yes © No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the ' Repurchase ' Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase

agreement"” if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement” if the Fund is the

cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No

Y, provide the name of the central

counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.

c. Tri-party? - Yes ' No
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d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to Iltems C.10.f.i-ii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment 7 Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment ~ Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investment onloan @ Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.
a. Name of issuer (if any). Apollo Medical Holdings Inc
b. LEI (if any) of issuer. In the case of a 549300804R82Q4STJ936

holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the APOLLO MEDICAL H
investment.
d. CUSIP (if any). 03763A207

At least one of the following other identifiers:

Identifier. ISIN

ISIN US03763A2078

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 778805.00000000
Units Number of shares

Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 12850282.50000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  |0.001473381863
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  [Equity-common
(e.g., money market fund, liquidity pool, or

other cash management vehicle),

repurchase agreement, equity-common,

equity-preferred, debt, derivative-

commodity, derivative-credit, derivative-

equity, derivative-foreign exchange,

derivative-interest rate, derivatives-other,
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structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? 7' Yes @ No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,

net asset value used as the practical

expedient).

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] 7 Yes ©' No

d. Are there any interest payments in 2 Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:
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i. Mandatory convertible? [Y/N] 2 Yes © No

ii. Contingent convertible? [Y/N] 7 Yes © No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:
a. Select the category that reflects the ' Repurchase ©' Reverse repurchase
transaction (repurchase, reverse
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central

counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? 2 Yes © No

d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to ltems C.10.f.i-iii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment 7 Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment ~ Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investment onloan @ Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.

a. Name of issuer (if any). Avangrid Inc

b. LEI (if any) of issuer. In the case of a 5493000X0Q38NLSKPB49
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the AVANGRID INC
investment.

d. CUSIP (if any). 05351W103

At least one of the following other identifiers:

Identifier. ISIN

ISIN US05351W1036

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 1767577.00000000

Units Number of shares
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Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 74202882.46000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  |0.008507920447
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short © N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  [Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? ~ Yes @ No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,
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net asset value used as the practical
expedient).

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] ~ Yes © No

d. Are there any interest payments in ~ Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] 7 Yes © No
ii. Contingent convertible? [Y/N] 7 Yes © No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the ” Repurchase ©' Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase

agreement" if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement" if the Fund is the

cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central
counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? - Yes © No

d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to ltems C.10.f.iiii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment 7 Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment ~ Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investmenton loan © Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.
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Item C.1. Identification of investment.
a. Name of issuer (if any). Aduro Biotech Inc
b. LEI (if any) of issuer. In the case of a 549300X003003W5QYQ48

holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the ADURO BIOTECH IN
investment.
d. CUSIP (if any). 00739L101

At least one of the following other identifiers:

Identifier. ISIN

ISIN US00739L1017

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 1430504.00000000
Units Number of shares

Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 3304464.24000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  [0.000378881762
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short ©' N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  |[Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commaodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?
Is the investment a Restricted Security? ~ Yes @ No

Item C.7.
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a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,

net asset value used as the practical

expedient).

Item C.9. For debt securities
For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] 7 Yes © No

d. Are there any interest payments in ~ Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] 7 Yes ©' No
ii. Contingent convertible? [Y/N] 7 Yes © No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the ' Repurchase ' Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase

agreement"” if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement” if the Fund is the

cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No

Y, provide the name of the central

counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.

c. Tri-party? - Yes ' No
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d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to ltems C.10.f.i-iii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment 7 Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment ~ Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investment onloan © Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.
a. Name of issuer (if any). Diversified Healthcare Trust
b. LEI (if any) of issuer. In the case of a N/A

holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the DIVERSIFIED HEAL
investment.
d. CUSIP (if any). 25525P107

At least one of the following other identifiers:

Identifier. ISIN

ISIN US25525P1075

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 6667931.00000000
Units Number of shares

Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 29505594.68000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  |0.003383039094
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  [Equity-common
(e.g., money market fund, liquidity pool, or

other cash management vehicle),

repurchase agreement, equity-common,

equity-preferred, debt, derivative-

commodity, derivative-credit, derivative-

equity, derivative-foreign exchange,

derivative-interest rate, derivatives-other,
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structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? 7' Yes @ No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,

net asset value used as the practical

expedient).

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] 7 Yes ©' No

d. Are there any interest payments in 2 Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:
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i. Mandatory convertible? [Y/N] 2 Yes © No

ii. Contingent convertible? [Y/N] 7 Yes © No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:
a. Select the category that reflects the ' Repurchase ©' Reverse repurchase
transaction (repurchase, reverse
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central

counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? 2 Yes © No

d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to ltems C.10.f.i-iii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment 7 Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment ~ Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investment onloan @ Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.

a. Name of issuer (if any). NexPoint Residential Trust Inc

b. LEI (if any) of issuer. In the case of a 549300U2J6XVYBF87166
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the NEXPOINT RESI
investment.

d. CUSIP (if any). 65341D102

At least one of the following other identifiers:

Identifier. ISIN

ISIN US65341D1028

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 596675.00000000

Units Number of shares
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Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 21092461.25000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  |0.002418409857
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short © N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  [Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? ~ Yes @ No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 2030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,
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net asset value used as the practical
expedient).

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] ~ Yes © No

d. Are there any interest payments in ~ Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] 7 Yes © No
ii. Contingent convertible? [Y/N] 7 Yes @' No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the ” Repurchase ©' Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase

agreement" if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement" if the Fund is the

cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central
counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? - Yes © No

d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to ltems C.10.f.iiii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment 7 Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment ~ Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investmenton loan © Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.
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Item C.1. Identification of investment.
a. Name of issuer (if any). Apartment Investment and Management Co
b. LEI (if any) of issuer. In the case of a 54930008FT5GJ4RU1D57

holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the APARTMENT INVEST
investment.
d. CUSIP (if any). 03748R754

At least one of the following other identifiers:

Identifier. ISIN

ISIN US03748R7540

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 4252555.00000000
Units Number of shares

Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 160066170.20000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  [0.018352794356
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short ©' N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  |[Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commaodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?
Is the investment a Restricted Security? ~ Yes @ No

Item C.7.
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a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,

net asset value used as the practical

expedient).

Item C.9. For debt securities
For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] 7 Yes © No

d. Are there any interest payments in 2 Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] 7 Yes ©' No
ii. Contingent convertible? [Y/N] 7 Yes © No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the ' Repurchase ' Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase

agreement"” if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement” if the Fund is the

cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No

Y, provide the name of the central

counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.

c. Tri-party? - Yes ' No
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d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to Iltems C.10.f.i-ii.

Item C.11. For derivatives, also provide:

Item C.12. Securities lending.

a. Does any amount of this investment 7 Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment ~ Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investment onloan @ Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.

a. Name of issuer (if any). California Bancorp Inc

b. LEI (if any) of issuer. In the case of a N/A
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the CALIFORNIA BANCO
investment.

d. CUSIP (if any). 130050101

At least one of the following other identifiers:

Identifier. ISIN

ISIN US13005U1016

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 187796.00000000
Units Number of shares

Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 2798160.40000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  |0.000320830206
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  [Equity-common
(e.g., money market fund, liquidity pool, or

other cash management vehicle),

repurchase agreement, equity-common,

equity-preferred, debt, derivative-

commodity, derivative-credit, derivative-

equity, derivative-foreign exchange,

derivative-interest rate, derivatives-other,

https://www.sec.gov/Archives/edgar/data/36405/000175272420179644/xsIFormNPORT-P_X01/primary_doc.xml 94/127



9/1/2020 https://www.sec.gov/Archives/edgar/data/36405/000175272420179644/xsIFormNPORT-P_X01/primary_doc.xml

structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? 7' Yes @ No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,

net asset value used as the practical

expedient).

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] 7 Yes © No

d. Are there any interest payments in 2 Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:
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i. Mandatory convertible? [Y/N] 2 Yes © No

ii. Contingent convertible? [Y/N] 7 Yes © No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:
a. Select the category that reflects the ' Repurchase ©' Reverse repurchase
transaction (repurchase, reverse
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central

counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? 2 Yes © No

d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to ltems C.10.f.i-iii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment 7 Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment ~ Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investment onloan @ Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.

a. Name of issuer (if any). Fulgent Genetics Inc

b. LEI (if any) of issuer. In the case of a 549300CL6P01M68QJ404
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the FULGENT GENETICS
investment.

d. CUSIP (if any). 359664109

At least one of the following other identifiers:

Identifier. ISIN

ISIN US3596641098

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 279570.00000000

Units Number of shares
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Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 4473120.00000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  |0.000512876964
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  [Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commaodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? ~ Yes @ No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,
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net asset value used as the practical
expedient).

Item C.9. For debt securities
For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] ~ Yes © No

d. Are there any interest payments in ~ Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] 7 Yes © No
ii. Contingent convertible? [Y/N] 7 Yes © No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the ” Repurchase ©' Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase

agreement" if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement" if the Fund is the

cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central
counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? - Yes © No

d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to ltems C.10.f.iiii.

Item C.11. For derivatives, also provide:

Item C.12. Securities lending.

a. Does any amount of this investment 7 Yes @ No

represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment ~ Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investment onloan @ Yes © No
by the Fund?

If Yes, provide the value of the securities 3944000.00000000
on loan.

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
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end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.

a. Name of issuer (if any). ANSYS Inc

b. LEI (if any) of issuer. In the case of a 549300VJV8H15Z5FJ571
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the ANSYS INC
investment.

d. CUSIP (if any). 03662Q105

At least one of the following other identifiers:

Identifier. ISIN

ISIN US03662Q1058

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 2437280.00000000

Units Number of shares

Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 711027694.40000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  [0.081524690951
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. ® Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  |[Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commaodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? 7 Yes @ No
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Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to Iltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02 @30 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,

net asset value used as the practical

expedient).

Item C.9. For debt securities
For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] ~ Yes © No

d. Are there any interest payments in 7 Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] 2 Yes © No
ii. Contingent convertible? [Y/N] 7 Yes @' No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the ~ Repurchase ©' Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central

counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
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c. Tri-party? ' Yes ©/ No

d. Repurchase rate.

e. Maturity date.
f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to ltems C.10.f.i-iii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment 7' Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment 7 Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investment onloan @ Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.
a. Name of issuer (if any). RMR Group Inc/The
b. LEI (if any) of issuer. In the case of a 549300JP4L34E48UJM16

holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the RMR GROUP-A
investment.

d. CUSIP (if any). 74967R106

At least one of the following other identifiers:

Identifier. ISIN

ISIN US74967R1068

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 415273.00000000

Units Number of shares

Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 12238095.31000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  [0.001403189982
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long ©' Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  |Equity-common
(e.g., money market fund, liquidity pool, or

other cash management vehicle),

repurchase agreement, equity-common,

equity-preferred, debt, derivative-

commaodity, derivative-credit, derivative-

equity, derivative-foreign exchange,
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derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? ~ Yes @ No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to Iltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,

net asset value used as the practical

expedient).

Item C.9. For debt securities
For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] ~ Yes © No

d. Are there any interest payments in ~ Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.
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f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] 7 Yes ©' No
ii. Contingent convertible? [Y/N] 7 Yes ©' No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:
a. Select the category that reflects the - Repurchase ' Reverse repurchase
transaction (repurchase, reverse
repurchase). Select "repurchase
agreement” if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement” if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central
counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? - Yes ' No

d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment ~ Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment 7 Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investmenton loan © ves @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.

a. Name of issuer (if any). Commerce Bancshares Inc/MO

b. LEI (if any) of issuer. In the case of a N/A
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the COMMERCE BCSHS
investment.

d. CUSIP (if any). 200525103

At least one of the following other identifiers:

Identifier. ISIN
ISIN US2005251036
Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 2853538.00000000

Units Number of shares
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Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 169699904.90000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  [0.019457374741
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  [Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commaodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? ~ Yes @ No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,
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net asset value used as the practical
expedient).

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] ~ Yes © No

d. Are there any interest payments in ~ Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] 7 Yes © No
ii. Contingent convertible? [Y/N] 7 Yes © No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the ” Repurchase ©' Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase

agreement" if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement" if the Fund is the

cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central
counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? - Yes © No

d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to ltems C.10.f.iiii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment 7 Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment ~ Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investmenton loan © Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.
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Item C.1. Identification of investment.

a. Name of issuer (if any). Goodrich Petroleum Corp

b. LEI (if any) of issuer. In the case of a 5493000G2GUB5EVWSF15
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the GOODRICH PETROLE
investment.

d. CUSIP (if any). 382410843

At least one of the following other identifiers:

Identifier. ISIN

ISIN US3824108431

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 265810.00000000
Units Number of shares

Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 1913832.00000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  [0.000219435281
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short ©' N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  |[Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commaodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?
Is the investment a Restricted Security? ~ Yes @ No

Item C.7.
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a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,

net asset value used as the practical

expedient).

Item C.9. For debt securities
For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] 7 Yes © No

d. Are there any interest payments in ~ Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] 7 Yes ©' No
ii. Contingent convertible? [Y/N] 7 Yes © No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the ' Repurchase ' Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase

agreement"” if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement” if the Fund is the

cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No

Y, provide the name of the central

counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.

c. Tri-party? - Yes ' No
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d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to Iltems C.10.f.i-ii.

Item C.11. For derivatives, also provide:

Item C.12. Securities lending.

a. Does any amount of this investment 7 Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment ~ Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investment onloan © Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.

a. Name of issuer (if any). Core Molding Technologies Inc

b. LEI (if any) of issuer. In the case of a 549300ZY2MFRXCKVIJ28
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the CORE MOLDING TEC
investment.

d. CUSIP (if any). 218683100

At least one of the following other identifiers:

Identifier. ISIN

ISIN US2186831002

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 379867.00000000
Units Number of shares

Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 1565052.04000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  |0.000179445027
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  [Equity-common
(e.g., money market fund, liquidity pool, or

other cash management vehicle),

repurchase agreement, equity-common,

equity-preferred, debt, derivative-

commodity, derivative-credit, derivative-

equity, derivative-foreign exchange,

derivative-interest rate, derivatives-other,
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structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? 7' Yes @ No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,

net asset value used as the practical

expedient).

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] 7 Yes ©' No

d. Are there any interest payments in 2 Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:
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i. Mandatory convertible? [Y/N] ~ Yes © No

ii. Contingent convertible? [Y/N] 7 Yes ©' No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:
a. Select the category that reflects the ~ Repurchase ©' Reverse repurchase
transaction (repurchase, reverse
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central

counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? - Yes © No

d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to ltems C.10.f.iiii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment 7 Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment ~' Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investmenton loan © Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.

a. Name of issuer (if any). Calyxt Inc

b. LEI (if any) of issuer. In the case of a N/A
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the CALYXT INC
investment.

d. CUSIP (if any). 13173L107

At least one of the following other identifiers:

Identifier. ISIN

ISIN US13173L1070

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 200296.00000000

Units Number of shares
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Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 987459.28000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  [0.000113219658
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short © N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  [Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? ~ Yes @ No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 2030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,
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net asset value used as the practical
expedient).

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] ~ Yes © No

d. Are there any interest payments in ~ Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] 7 Yes © No
ii. Contingent convertible? [Y/N] 7 Yes © No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the ” Repurchase ©' Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase

agreement" if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement" if the Fund is the

cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central
counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? 7 Yes © No

d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to ltems C.10.f.iiii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment 7' Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment ~ Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investmenton loan © Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.
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Item C.1. Identification of investment.
a. Name of issuer (if any). Quaker Chemical Corp
b. LEI (if any) of issuer. In the case of a 549300PJQ1R3WCWCPS54

holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the QUAKER CHEMICAL
investment.
d. CUSIP (if any). 747316107

At least one of the following other identifiers:

Identifier. ISIN

ISIN US7473161070

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 378766.00000000
Units Number of shares

Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 70317907.90000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  [0.008062478796
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  |[Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commaodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?
Is the investment a Restricted Security? 7 Yes @ No

Item C.7.
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a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,

net asset value used as the practical

expedient).

Item C.9. For debt securities
For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] 7 Yes © No

d. Are there any interest payments in 2 Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] 7 Yes ©' No
ii. Contingent convertible? [Y/N] 7 Yes © No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the ' Repurchase ' Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase

agreement"” if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement” if the Fund is the

cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No

Y, provide the name of the central

counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.

c. Tri-party? - Yes ' No
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d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to Iltems C.10.f.i-ii.

Item C.11. For derivatives, also provide:

Item C.12. Securities lending.

a. Does any amount of this investment 7 Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment ~ Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investment onloan @ Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.

a. Name of issuer (if any). AvalonBay Communities Inc

b. LEI (if any) of issuer. In the case of a K9G90K85RBWD2LAGQX17
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the AVALONBAY COMMUN
investment.

d. CUSIP (if any). 053484101

At least one of the following other identifiers:

Identifier. ISIN

ISIN US0534841012

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 4009827.00000000
Units Number of shares

Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 620079647.30000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  |[0.071096811009
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  [Equity-common
(e.g., money market fund, liquidity pool, or

other cash management vehicle),

repurchase agreement, equity-common,

equity-preferred, debt, derivative-

commodity, derivative-credit, derivative-

equity, derivative-foreign exchange,

derivative-interest rate, derivatives-other,
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structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? 7' Yes @ No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,

net asset value used as the practical

expedient).

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] 7 Yes © No

d. Are there any interest payments in 2 Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:
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i. Mandatory convertible? [Y/N] 2 Yes © No

ii. Contingent convertible? [Y/N] 7 Yes ©' No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:
a. Select the category that reflects the ' Repurchase ©' Reverse repurchase
transaction (repurchase, reverse
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central

counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? - Yes © No

d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to ltems C.10.f.i-iii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment 7 Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment ~ Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investment onloan @ Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.

a. Name of issuer (if any). HarborOne Bancorp Inc

b. LEI (if any) of issuer. In the case of a N/A
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the HARBORONE BANCOR
investment.

d. CUSIP (if any). 41165Y100

At least one of the following other identifiers:

Identifier. ISIN

ISIN US41165Y1001

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 456414.00000000

Units Number of shares
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Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 3897775.56000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  |0.000446909382
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  [Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commaodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? ~ Yes @ No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,
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net asset value used as the practical
expedient).

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] ~ Yes © No

d. Are there any interest payments in ~ Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] 7 Yes © No
ii. Contingent convertible? [Y/N] 7 Yes © No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the ” Repurchase ©' Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase

agreement" if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement" if the Fund is the

cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central
counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? - Yes © No

d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to ltems C.10.f.iiii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment 7 Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment ~ Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investmenton loan © Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.
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Item C.1. Identification of investment.
a. Name of issuer (if any). Beasley Broadcast Group Inc
b. LEI (if any) of issuer. In the case of a 549300R5FEOSY86VTY76

holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the BEASLEY BROAD -A
investment.
d. CUSIP (if any). 074014101

At least one of the following other identifiers:

Identifier. ISIN

ISIN US0740141017

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 297756.00000000
Units Number of shares

Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 723547.08000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  [0.000082960132
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  |[Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commaodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?
Is the investment a Restricted Security? 7 Yes @ No

Item C.7.
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a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,

net asset value used as the practical

expedient).

Item C.9. For debt securities
For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] 7 Yes © No

d. Are there any interest payments in ~ Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] 7 Yes ©' No
ii. Contingent convertible? [Y/N] 7 Yes ©' No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the ' Repurchase ' Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase

agreement"” if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement” if the Fund is the

cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No

Y, provide the name of the central

counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.

c. Tri-party? - Yes ' No
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d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to ltems C.10.f.i-iii.

Item C.11. For derivatives, also provide:

Item C.12. Securities lending.

a. Does any amount of this investment 7 Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment ~ Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investment onloan © Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.

a. Name of issuer (if any). W R Grace & Co

b. LEI (if any) of issuer. In the case of a 5493003X5Z6 TVAXIPW56
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the WR GRACE & CO
investment.

d. CUSIP (if any). 38388F108

At least one of the following other identifiers:

Identifier. ISIN

ISIN US38388F1084

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 1871927.00000000
Units Number of shares

Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 95112610.87000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  |0.010905378605
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short © N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  [Equity-common
(e.g., money market fund, liquidity pool, or

other cash management vehicle),

repurchase agreement, equity-common,

equity-preferred, debt, derivative-

commodity, derivative-credit, derivative-

equity, derivative-foreign exchange,

derivative-interest rate, derivatives-other,
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structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? 7' Yes @ No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,

net asset value used as the practical

expedient).

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] 7 Yes © No

d. Are there any interest payments in 2 Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:
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i. Mandatory convertible? [Y/N] 2 Yes © No

ii. Contingent convertible? [Y/N] 7 Yes ©' No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:
a. Select the category that reflects the ~ Repurchase ©' Reverse repurchase
transaction (repurchase, reverse
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central

counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? 2 Yes © No

d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to ltems C.10.f.i-iii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment 7 Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment ~' Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investmenton loan © Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.

a. Name of issuer (if any). Forma Therapeutics Holdings Inc

b. LEI (if any) of issuer. In the case of a N/A
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the FORMA THERAPEUTI
investment.

d. CUSIP (if any). 34633R104

At least one of the following other identifiers:

Identifier. ISIN

ISIN US34633R1041

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 31536.00000000

Units Number of shares
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Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 1466108.64000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  |0.000168100419
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short © N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  [Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?

Is the investment a Restricted Security? ~ Yes @ No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity
classification(s) for each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio
investments with multiple liquidity classifications, indicate the percentage amount attributable to each classification.

i. Highly Liquid Investments

ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances listed in the Instructions to ltem C.7 is
applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable to multiple classification categories only in
the following circumstances: (1) if portions of the position have differing liquidity features that justify treating the portions separately; (2) if a fund
has multiple sub-advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation of how long it would
take to liquidate the entire position (rather than basing it on the sizes it would reasonably anticipated trading). In (1) and (2), a fund would classify
using the reasonably anticipated trade size for each portion of the position.

Item C.8. Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted
Accounting Principles (ASC 820, Fair Value Measurement). [1/2/3] Report “N/A” if the investment does not have a level associated with it
(i.e., net asset value used as the practical expedient).

Indicate the level within the fair value @1 02030 NA
hierarchy in which the fair value

measurements fall pursuant to U.S.

Generally Accepted Accounting Principles

7(ASC 820, Fair Value Measurement).

[1/2/3] Report "N/A" if the investment does

not have a level associated with it (i.e.,
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net asset value used as the practical
expedient).

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] ~ Yes © No

d. Are there any interest payments in ~ Yes © No
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in ~ Yes © No
kind? [Y/N] Enter "N" if the interest may

be paid in kind but is not actually paid in

kind or if the Fund has the option of

electing in-kind payment and has elected

to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] 7 Yes © No
ii. Contingent convertible? [Y/N] 7 Yes @' No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of
reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are
not available).

If other identifier provided, indicate the type of identifier used.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

a. Select the category that reflects the ” Repurchase ©' Reverse repurchase
transaction (repurchase, reverse

repurchase). Select "repurchase

agreement" if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement" if the Fund is the

cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If © Yes © No
Y, provide the name of the central
counterparty.

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? ' Yes © No

d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e., collateral). If multiple securities of an issuer
are subject to the repurchase agreement, those securities may be aggregated in responding to ltems C.10.f.iiii.

Item C.11. For derivatives, also provide:
Item C.12. Securities lending.

a. Does any amount of this investment 7 Yes @ No
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment ~ Yes @ No
represent that is treated as a Fund asset
and received for loaned securities?

c. Is any portion of this investmenton loan © Yes @ No
by the Fund?

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report
information for securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of
reporting those securities in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the
end of the reporting period covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any
exchange, or set forth in any registration statement, application, or report to shareholders or otherwise made available to the public.
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Item C.1. Identification of investment.
a. Name of issuer (if any). Foundation Building Materials Inc
b. LEI (if any) of issuer. In the case of a 549300ZVESMONHBO1128

holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the FOUNDATION BUILD
investment.
d. CUSIP (if any). 350392106

At least one of the following other identifiers:

Identifier. ISIN

ISIN US3503921062

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable,
provide the number of contracts.

Balance 542185.00000000
Units Number of shares

Description of other units.

Currency. Indicate the currency in which United States Dollar
the investment is denominated.

Value. Report values in U.S. dollars. If 8463507.85000000
currency of investment is not

denominated in U.S. dollars, provide the

exchange rate used to calculate value.

Exchange rate.

Percentage value compared to net assets  [0.000970405045
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives, respond N/A to this Item and respond
to the relevant payoff profile question in Item C.11.

Payoff profile. @ Long © Short ©' N/A
Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:

Asset type (short-term investment vehicle  |[Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commaodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage
backed security, ABS-asset backed
commercial paper, ABS-collateralized
bond/debt obligation, ABS-other,
commodity, real estate, other). If “other,”
provide a brief description.

Issuer type (corporate, U.S. Treasury, Corporate
U.S. government agency, U.S.

government sponsored entity, municipal,

non-U.S. sovereign, private fund,

registered fund, other). If “other,” provide

a brief description.

Item C.5. Country of investment or issuer.

Report the ISO country code that UNITED STATES OF AMERICA
corresponds to the country where the
issuer is organized.

If different from the country where the
issuer is organized, also report the ISO
country code that corresponds to the
country of investment or issuer based on
the concentrations of the risk and
economic exposure of the investments.

Item C.6. Is the investment a Restricted Security?
Is the investment a Restricted Security? 7 Yes @ No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment com
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