
SCHEDULE OF INVESTMENTS (Unaudited) September 30, 2023

S&P SMALLCAP 600® PURE VALUE FUND

 
 

ShareS Value

COMMON STOCKS† - 99.9%

CONSUMER, CYCLICAL - 41.3%
SkyWest, Inc.* 4,163 $ 174,596
M/I Homes, Inc.* 1,687 141,775
G-III Apparel Group Ltd.* 5,317 132,500
Abercrombie & Fitch Co. — Class A* 1,693 95,434
Century Communities, Inc. 1,302 86,948
Tri Pointe Homes, Inc.* 3,043 83,226
MDC Holdings, Inc. 1,780 73,389
America’s Car-Mart, Inc.* 774 70,426
Group 1 Automotive, Inc. 254 68,252
Patrick Industries, Inc. 830 62,300
Meritage Homes Corp. 491 60,094
MarineMax, Inc.* 1,767 57,993
ScanSource, Inc.* 1,866 56,558
JetBlue Airways Corp.* 12,259 56,391
Foot Locker, Inc. 3,062 53,126
Dana, Inc. 3,361 49,306
Resideo Technologies, Inc.* 3,090 48,822
MillerKnoll, Inc. 1,772 43,325
Veritiv Corp. 245 41,380
Caleres, Inc. 1,430 41,127
ODP Corp.* 879 40,566
Sonic Automotive, Inc. — Class A 797 38,065
La-Z-Boy, Inc. 1,197 36,963
Newell Brands, Inc. 4,020 36,301
Designer Brands, Inc. — Class A1 2,750 34,815
Wolverine World Wide, Inc. 4,184 33,723
GMS, Inc.* 521 33,328
Chico’s FAS, Inc.* 3,724 27,856
Signet Jewelers Ltd. 372 26,713
Urban Outfitters, Inc.* 780 25,498
Phinia, Inc. 937 25,102
Hanesbrands, Inc. 6,207 24,580
Shoe Carnival, Inc. 990 23,790
American Eagle Outfitters, Inc. 1,404 23,320
PC Connection, Inc. 421 22,473
OPENLANE, Inc.* 1,504 22,440
American Axle & Manufacturing 

Holdings, Inc.* 3,090 22,433
HNI Corp. 582 20,155
Guess?, Inc. 881 19,065
Allegiant Travel Co. — Class A 231 17,755
Sally Beauty Holdings, Inc.* 2,117 17,741
Interface, Inc. — Class A 1,794 17,599
Standard Motor Products, Inc. 488 16,407
Marcus Corp. 1,018 15,779
Sleep Number Corp.* 641 15,762
LGI Homes, Inc.* 138 13,730
Hawaiian Holdings, Inc.* 1,133 7,172

Total Consumer, Cyclical 2,156,099

FINANCIAL - 15.7%
Genworth Financial, Inc. — Class A* 14,951 87,613
Anywhere Real Estate, Inc.* 10,459 67,251
Stewart Information Services Corp. 1,443 63,204

 
 

ShareS Value

Navient Corp. 2,544 $ 43,808
World Acceptance Corp.* 336 42,692
SiriusPoint Ltd.* 4,123 41,931
EZCORP, Inc. — Class A* 4,372 36,069
SL Green Realty Corp. REIT1 942 35,137
Radian Group, Inc. 1,342 33,697
Pebblebrook Hotel Trust REIT 2,300 31,257
Lincoln National Corp. 1,222 30,171
Bread Financial Holdings, Inc. 875 29,925
Cushman & Wakefield plc* 3,533 26,922
Encore Capital Group, Inc.* 476 22,734
Blackstone Mortgage Trust, 

Inc. — Class A REIT1 892 19,401
Apollo Commercial Real 

Estate Finance, Inc. REIT 1,825 18,487
JBG SMITH Properties REIT 1,276 18,451
Ambac Financial Group, Inc.* 1,520 18,331
Hudson Pacific Properties, Inc. REIT 2,731 18,161
Enova International, Inc.* 355 18,059
PacWest Bancorp 2,208 17,465
Service Properties Trust REIT 2,110 16,226
ProAssurance Corp. 852 16,094
Brandywine Realty Trust REIT 3,390 15,391
Hilltop Holdings, Inc. 480 13,613
United Fire Group, Inc. 679 13,410
Ready Capital Corp. REIT 1,240 12,536
Hope Bancorp, Inc. 1,280 11,328

Total Financial 819,364

INDUSTRIAL - 13.2%
Olympic Steel, Inc. 1,998 112,308
Powell Industries, Inc. 650 53,885
DXP Enterprises, Inc.* 1,521 53,144
American Woodmark Corp.* 632 47,786
World Kinect Corp. 2,089 46,856
Greenbrier Companies, Inc. 1,156 46,240
Clearwater Paper Corp.* 1,250 45,313
Enviri Corp.* 6,018 43,450
ArcBest Corp. 406 41,270
Benchmark Electronics, Inc. 1,632 39,592
RXO, Inc.* 1,800 35,514
Kaman Corp. 1,440 28,296
Proto Labs, Inc.* 794 20,962
TTM Technologies, Inc.* 1,575 20,286
AZZ, Inc. 413 18,824
Ichor Holdings Ltd.* 557 17,244
Granite Construction, Inc. 424 16,120

Total Industrial 687,090

CONSUMER, NON-CYCLICAL - 11.7%
Kelly Services, Inc. — Class A 4,579 83,292
Fresh Del Monte Produce, Inc. 2,469 63,799
PROG Holdings, Inc.* 1,639 54,431
Enhabit, Inc.* 4,499 50,614
Deluxe Corp. 2,142 40,462
Upbound Group, Inc. 1,278 37,637
TrueBlue, Inc.* 2,173 31,878



 
 

ShareS Value

Owens & Minor, Inc.* 1,917 $ 30,979
SpartanNash Co. 1,267 27,874
B&G Foods, Inc. 2,461 24,339
Universal Corp. 492 23,227
ABM Industries, Inc. 566 22,646
GEO Group, Inc.* 2,653 21,702
Heidrick & Struggles International, Inc. 862 21,567
CoreCivic, Inc.* 1,843 20,734
Phibro Animal Health Corp. — Class A 1,282 16,371
United Natural Foods, Inc.* 1,057 14,946
Green Dot Corp. — Class A* 880 12,258
Orthofix Medical, Inc.* 695 8,938

Total Consumer, Non-cyclical 607,694

COMMUNICATIONS - 7.2%
Telephone & Data Systems, Inc. 6,905 126,430
DISH Network Corp. — Class A* 11,068 64,859
Lumen Technologies, Inc.* 32,985 46,839
AMC Networks, Inc. — Class A* 3,389 39,922
Consolidated Communications 

Holdings, Inc.* 9,040 30,917
Thryv Holdings, Inc.* 1,131 21,229
EW Scripps Co. — Class A* 3,601 19,734
Viasat, Inc.* 780 14,399
Scholastic Corp. 353 13,463

Total Communications 377,792

ENERGY - 4.5%
Par Pacific Holdings, Inc.* 1,576 56,641
Oil States International, Inc.* 6,249 52,304
SunCoke Energy, Inc. 5,062 51,379
Helix Energy Solutions Group, Inc.* 3,476 38,827
Bristow Group, Inc.* 1,179 33,213

Total Energy 232,364

TECHNOLOGY - 3.4%
Xerox Holdings Corp. 3,295 51,699
Insight Enterprises, Inc.* 320 46,560
SMART Global Holdings, Inc.* 1,124 27,369
Ebix, Inc. 1,948 19,246
Cerence, Inc.* 935 19,046
Pitney Bowes, Inc. 4,949 14,946

Total Technology 178,866

 
 

ShareS Value

BASIC MATERIALS - 2.9%
Koppers Holdings, Inc. 1,328 $ 52,522
Century Aluminum Co.* 5,356 38,510
Mativ Holdings, Inc. 2,343 33,411
AdvanSix, Inc. 507 15,758
Minerals Technologies, Inc. 219 11,992

Total Basic Materials 152,193

Total Common Stocks
(Cost $4,166,035) 5,211,462

Face 
amount

REPURCHASE AGREEMENTS††,2 - 0.4%
J.P. Morgan Securities LLC 

issued 09/29/23 at 5.30%  
due 10/02/23 $ 12,780 12,780

Barclays Capital, Inc. 
issued 09/29/23 at 5.29%  
due 10/02/23 4,964 4,964

BofA Securities, Inc. 
issued 09/29/23 at 5.30%  
due 10/02/23 4,915 4,915

Total Repurchase Agreements
(Cost $22,659) 22,659

ShareS

SECURITIES LENDING COLLATERAL†,3 - 1.3%
Money Market Fund

First American Government 
Obligations Fund — Class X, 5.26%4 68,343 68,343

Total Securities Lending Collateral
(Cost $68,343) 68,343

Total Investments - 101.6%
(Cost $4,257,037) $  5,302,464

Other Assets & Liabilities, net - (1.6)% (84,661)

Total Net Assets - 100.0% $  5,217,803

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

S&P SMALLCAP 600® PURE VALUE FUND

* Non-income producing security.
† Value determined based on Level 1 inputs.

†† Value determined based on Level 2 inputs.
1 All or a portion of this security is on loan at September 30, 2023.
2 Repurchase Agreements.
3 Securities lending collateral.
4 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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