
SCHEDULE OF INVESTMENTS (Unaudited) September 30, 2023

S&P MIDCAP 400® PURE VALUE FUND

 
 

Shares Value

COMMON STOCKS† - 99.5%

CONSUMER, CYCLICAL - 34.0%
Goodyear Tire & Rubber Co.* 43,406 $	 539,536
KB Home 11,655 539,393
Taylor Morrison Home Corp. — Class A* 12,590 536,460
Lithia Motors, Inc. — Class A 1,394 411,690
Thor Industries, Inc. 3,898 370,817
Toll Brothers, Inc. 4,821 356,561
PVH Corp. 4,445 340,087
Kohl’s Corp. 13,589 284,826
Penske Automotive Group, Inc. 1,633 272,809
Adient plc* 6,538 239,945
Gap, Inc. 15,797 167,922
Lear Corp. 1,197 160,637
Nordstrom, Inc. 10,248 153,105
Macy’s, Inc. 11,677 135,570
Skechers USA, Inc. — Class A* 1,821 89,138
Topgolf Callaway Brands Corp.* 6,181 85,545

Total Consumer, Cyclical 4,684,041

FINANCIAL - 20.4%
Brighthouse Financial, Inc.* 7,465 365,337
Unum Group 5,047 248,262
Park Hotels & Resorts, Inc. REIT 18,605 229,214
New York Community Bancorp, Inc. 19,930 226,006
First American Financial Corp. 2,822 159,415
Vornado Realty Trust REIT 6,552 148,599
Jones Lang LaSalle, Inc.* 1,052 148,521
MGIC Investment Corp. 8,594 143,434
Old Republic International Corp. 5,081 136,882
Janus Henderson Group plc 4,664 120,425
Essent Group Ltd. 2,351 111,179
CNO Financial Group, Inc. 4,017 95,323
Cousins Properties, Inc. REIT 4,457 90,789
Reinsurance Group of 

America, Inc. — Class A 608 88,276
Starwood Property Trust, Inc. REIT 4,168 80,651
Kemper Corp. 1,908 80,193
Sabra Health Care REIT, Inc. 5,742 80,043
FNB Corp. 6,870 74,127
Kilroy Realty Corp. REIT 2,200 69,542
Associated Banc-Corp. 3,845 65,788
Medical Properties Trust, Inc. REIT1 9,709 52,914

Total Financial 2,814,920

INDUSTRIAL - 20.3%
XPO, Inc.* 6,571 490,591
Avnet, Inc. 8,092 389,954
Arrow Electronics, Inc.* 2,913 364,824
Jabil, Inc. 2,826 358,591
TD SYNNEX Corp. 3,055 305,072
Ryder System, Inc. 2,690 287,696
GXO Logistics, Inc.* 2,583 151,493
Fluor Corp.* 4,046 148,488

 
 

Shares Value

Greif, Inc. — Class A 1,885 $	 125,937
Coherent Corp.* 2,845 92,861
Vishay Intertechnology, Inc. 3,363 83,133

Total Industrial 2,798,640

CONSUMER, NON-CYCLICAL - 11.1%
Tenet Healthcare Corp.* 4,550 299,800
ManpowerGroup, Inc. 2,939 215,487
Graham Holdings Co. — Class B 352 205,216
Pilgrim’s Pride Corp.* 8,748 199,717
Enovis Corp.* 3,655 192,728
Patterson Companies, Inc. 4,758 141,027
Perrigo Company plc 4,213 134,605
Post Holdings, Inc.* 938 80,424
Hertz Global Holdings, Inc.* 4,627 56,681

Total Consumer, Non-cyclical 1,525,685

BASIC MATERIALS - 7.8%
United States Steel Corp. 17,346 563,398
Cleveland-Cliffs, Inc.* 21,487 335,842
Avient Corp. 3,446 121,712
Alcoa Corp. 2,097 60,939

Total Basic Materials 1,081,891

TECHNOLOGY - 3.7%
NCR Corp.* 8,111 218,753
Kyndryl Holdings, Inc.* 13,007 196,406
MKS Instruments, Inc. 1,103 95,454

Total Technology 510,613

UTILITIES - 1.1%
Southwest Gas Holdings, Inc. 1,311 79,198
UGI Corp. 3,168 72,864

Total Utilities 152,062

ENERGY - 0.7%
Chesapeake Energy Corp. 1,066 91,921

COMMUNICATIONS - 0.4%
Frontier Communications Parent, Inc.* 3,364 52,647

Total Common Stocks
(Cost $12,445,689) 13,712,420

SECURITIES LENDING COLLATERAL†,2 - 0.3%
Money Market Fund

First American Government 
Obligations Fund — Class X, 5.26%3 39,204  39,204

Total Securities Lending Collateral
(Cost $39,204) 39,204

Total Investments - 99.8%
(Cost $12,484,893) $	  13,751,624

Other Assets & Liabilities, net - 0.2% 32,850

Total Net Assets - 100.0% $	  13,784,474



SCHEDULE OF INVESTMENTS (Unaudited)(concluded) September 30, 2023

S&P MIDCAP 400® PURE VALUE FUND

* Non-income producing security.
† Value determined based on Level 1 inputs.
1 All or a portion of this security is on loan at September 30, 2023.
2 Securities lending collateral.
3 Rate indicated is the 7-day yield as of September 30, 2023.

plc — Public Limited Company
REIT — Real Estate Investment Trust
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