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UNITED STATES
SECURITIES AND EXCHANGE COMMISSION
WASHINGTON, DC 20549

FORM NPORT-P
Monthly Portfolio Investments Report

Confidential O
Filer CIK 0000081443
Filer CCC stk ook

Filer Investment Company Type

Is this a LIVE or TEST Filing? O Lrve O TEST

Would you like a Return Copy? O

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

Submission Contact Information
Name

Phone

E-Mail Address

Notification Information
Notify via Filing Website only? O

Notification E-mail Address

Series ID S000045542
Class (Contract) ID C000141790
C000141791
C000141795

Item A.1. Information about the Registrant.

a. Name of Registrant AB CAP FUND, INC.

b. Investment Company Act file number for 811-01716
Registrant: (e.g., 811- ) )



c. CIK number of Registrant 0000081443

d. LEI of Registrant 549300124E20QB4B6Y20

e. Address and telephone number of

Registrant:

i. Street Address 1 ALLTANCEBERNSTEIN LP

ii. Street Address 2 1345 AVENUE OF THE AMERICAS
iii. City NEW YORK

iv. State, if applicable

v. Foreign country, if applicable

vi. Zip / Postal Code 10105

vii. Telephone number 212-969-1000

Item A.2. Information about the Series.

a. Name of Series. AB Small Cap Value Portfolio
b. EDGAR series identifier (if any). S000045542
c¢. LEI of Series. 549300UQGW9QD71LSV33

Item A.3. Reporting period.

a. Date of fiscal year-end. 2021-11-30
b. Date as of which information is reported. 2021-08-31
Item A.4. Final filing

a. Does the Fund anticipate that this will be its
final filing on Form N PORT? [ Yes &XI No

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 attributable to
miscellaneous securities reported in Part D.

626928411.89
b. Total liabilities. 871929.07
c. Net assets. 626056482.82

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

a. Assets attributable to miscellaneous

securities reported in Part D. 0.00000000
b. Assets invested in a Controlled Foreign
Corporation for the purpose of investing in 0.00000000

certain types of instruments such as, but not
limited to, commodities.

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

borrowings. 0.00000000
Controlled companies. 0.00000000
Other affiliates. 0.00000000
Others. 0.00000000
Amounts payable after one year.

Eg:rl;iv (l)rr1 gost.her financial institutions for 0.00000000
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

other firm commitment basis: 0.00000000
(i1) On a standby commitment basis: 0.00000000
e. Liquidation preference of outstanding

preferred stock issued by the Fund. 0.00000000
f. Cash and cash equivalents not reported in 0.00000000

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:

a. Interest Rate Risk (DVO01). For each currency for which the Fund had a value of 1% or more of the Fund’s net asset value,
provide the change in value of the portfolio resulting from a 1 basis point change in interest rates, for each of the following
maturities: 3 month, 1 year, 5 years, 10 years, and 30 years.

b. Interest Rate Risk (DV100). For each currency for which the Fund had a value of 1% or more of the Fund’s net asset value,
provide the change in value of the portfolio resulting from a 100 basis point change in interest rates, for each of the following
maturities: 3 month, 1 year, 5 years, 10 years, and 30 years.

Currency
Metric ISO Currency code 3 month 1 year 5 years 10 years 30 years
Record

c. Credit Spread Risk (SDVO01, CRO1 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.

Credit Spread Risk 3 month 1 year 5 years 10 years 30 years




For purposes of Item 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;
(ii1) 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 A ¢ I fall it
Information Name of borrower LEI (if any) of borrower ggregate value ol afl securities
on loan to the borrower
Record

#1 J.P. Morgan Securities LLC ZBUTI11V806EZRVTWT807 384221.90000000

#2 UBS AG BFM8T61CT2L1QCEMIKS50 6824445.98000000

#3 Societe Generale O2RNESIBXP4R0OTDSPU41 36.50000000

#4 Credit Suisse Securities (USA) LLC 1V8Y6QCX6YMI20ELII46 274905.54000000

#5 Citigroup Global Markets Inc. MBNUM2BPBDO7JBLYG310 6624612.30000000

b. Did any securities lending counterpart
provide az]ly non-cash collat%ral? P Yes LI No
i. If yes, unless the non-cash collateral is

included in the Schedule of Portfolio

Investments in Part C, provide the following

information for each category of non-cash

collateral received for loaned securities:

A te Infi
ggll‘;; g;:):d o Aggregate principal amount Aggregate value of collateral Investment category *
#1 13589845.05000000 14531478.85000000 U.S. Treasuries (including strips)

* Category of investments that most closely represents the collateral, selected from among the following (asset-backed securities;
agency collateralized mortgage obligations; agency debentures and agency strips; agency mortgage-backed securities; U.S.
Treasuries (including strips); other instrument).

If "other instrument," include a brief description, including, if applicable, whether it is an irrevocable letter of credit.

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-Item 1 of Item 4 of Form N-2, or Item 26(b) (i) of Form N-3, as applicable.



Monthly Total Monthly total returns of the Fund for each of the preceding three months Class identification number(s) (if any) of the
Return Record Month 1 Month 2 Month 3 Class(es) for which returns are reported

#1 -3.74000000 -2.55000000 2.80000000 C000141790

#2 -3.79000000 -2.61000000 2.74000000 C000141791

#3 -3.70000000 -2.52000000 2.83000000 C000141795

b. 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.

1. Asset category.

¢. 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 Monthly net realized gain(loss) Monthly net change in unrealized appreciation (or depreciation)
Month 1 13529571.20000000 -37100100.18000000

Month 2 6115930.71000000 -21246737.41000000

Month 3 8185143.50000000 8553154.92000000

Item B.6. Flow information.

a. 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 Item
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.

Total net asset value of shares sold (including Total net asset value of shares sold in
. . . . . . . Total net asset value of shares redeemed or
Month exchanges but excluding reinvestment of connection with reinvestments of dividends hased. includi h
dividends and distributions) and distributions repurchased, Including exchanges
Month 1 15597778.10000000 0.00000000 5143034.89000000
Month 2 13388386.17000000 0.00000000 11489611.69000000
Month 3 11850246.10000000 0.00000000 6431088.67000000

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.

¢. Did the Fund's Highly Liquid Investment
Minimum change during the reporting period? [ Yes L1 No LIN/A

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 pledged as margin or collateral in connection with derivatives transactions that are classified among the
following categories as specified in rule 22e-4 [17 CFR 270.22¢e-4]:

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

For purposes of Item B.8, when computing the required percentage, the denominator should only include assets (and exclude
liabilities) that are categorized by the Fund as Highly Liquid Investments.

Classification —
Item B.9. Derivatives Exposure for limited derivatives users.

If the Fund is excepted from the rule 18f-4 [17 CFR 270.18f-4] program requirement and limit on fund leverage risk under rule
18f-4(c)(4) [17 CFR 270.18f-4(c)(4)], provide the following information:

a. Derivatives exposure (as defined in rule
18f-4(a) [17 CFR 270.18f-4(a)]), reported asa —
percentage of the Fund’s net asset value.

b. Exposure from currency derivatives that

hedge currency risks, as provided in rule 18f-
4(c)(4)(1)(B) [17 CFR 270.18f-4(c)(4)(1)(B)], —
reported as a percentage of the Fund's net

asset value.

c. Exposure from interest rate derivatives that
hedge interest rate risks, as provided in rule
18f-4(c)(4)(1)(B) [17 CFR 270.18f-4(c)(4)(1) —
(B)], reported as a percentage of the Fund's

net asset value.

d. The number of business days, if any, in
excess of the five-business-day period
described in rule 18f-4(c)(4)(ii) [17 CFR
270.18f-4(c)(4)(ii)], that the Fund’s
derivatives exposure exceeded 10 percent of
its net assets during the reporting period.

Item B.10. VaR information.

For Funds subject to the limit on fund leverage risk described in rule 18f-4(c)(2) [17 CFR 270.18f-4(c)(2)], provide the following
information, as determined in accordance with the requirement under rule 18f-4(c)(2)(ii) to determine the fund’s compliance with
the applicable VaR test at least once each business day:

a. Median daily VaR during the reporting
period, reported as a percentage of the Fund's —
net asset value.

b. For Funds that were subject to the Relative
VaR Test during the reporting period, provide:



i. As applicable, the name of the Fund’s
Designated Index, or a statement that the
Fund's Designated Reference Portfolio is the
Fund’s Securities Portfolio.

ii. As applicable, the index identifier for the
Fund’s Designated Index.

iii. Median VaR Ratio during the reporting
period, reported as a percentage of the VaRof  —
the Fund's Designated Reference Portfolio.

c. Backtesting Results. Number of exceptions
that the Fund identified as a result of its
backtesting of its VaR calculation model (as
described in rule 18f-4(c)(1)(iv) [17 CFR
270.18f-4(c)(1)(iv)] during the reporting
period.

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.

Schedule of Portfolio Investments Record: 1

Item C.1. Identification of investment.
a. Name of issuer (if any). AdvanSix Inc
b. LEI (if any) of issuer. (1) 5493009TPRODMCAZLF67

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

AdvanSix Inc

d. CUSIP (if any). 00773T101

At least one of the following other identifiers:

- ISIN US00773T1016
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 169630.00000000
b. Units Number of shares

c. Description of other units.

d. Currency. (3), United States Dollar

e. Value. (4) 6191495.00000000

f. Exchange rate.



g. Percentage value compared to net assets of

the Fund. 0.988967476562

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Equity-common

b. Issuer type. (7). Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? [ Yes X No

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 0ON/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun{ig Y 0 Yes X No

Schedule of Portfolio Investments Record: 2



Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

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

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

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

a. s the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Masonite International Corp

549300HOHO7ZFT4JYM32
Masonite International Corp

575385109

CA5753851099

62873.00000000

Number of shares

United States Dollar

7524640.64000000

1.201910825378

Long [1 Short L1 N/A

Equity-common

Corporate

CANADA (FEDERAL LEVEL)

[ Yes No

N/A

Xi1O2030NA



Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.r?) Y [ Yes X No

Schedule of Portfolio Investments Record: 3

Item C.1. Identification of investment.

a. Name of issuer (if any). Independence Realty Trust Inc
b. LEI (if any) of issuer. (1) 549300Z3L8NU44NQEB29

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

Independence Realty Trust Inc
d. CUSIP (if any). 45378A106

At least one of the following other identifiers:

- ISIN US45378A1060
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 457699.00000000
b. Units Number of shares

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 9373675.52000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 1.497257160851

Item C.3. Payoff profile.



a. Payoff profile. (5) Long [ Short [ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Equity-common

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? [ Yes X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 0NA
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 4

Item C.1. Identification of investment.

a. Name of issuer (if any). A10 Networks Inc



b. LEI (if any) of issuer. (1)

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

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Ttem C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7)

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

549300UQD4IWUMLS81Q35
A10 Networks Inc

002121101

US0021211018

594780.00000000

Number of shares

United States Dollar

8261494.20000000

1.319608442162

Long [ Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi1O2030wNA



Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 5

Item C.1. Identification of investment.
a. Name of issuer (if any). Carpenter Technology Corp
b. LEI (if any) of issuer. (1) DX616ZD3X5WNNCDJKP85

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

Carpenter Technology Corp
d. CUSIP (if any). 144285103

At least one of the following other identifiers:

- ISIN US1442851036
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 208525.00000000
b. Units Number of shares

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 6954308.75000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 1.110811714411

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short 1 N/A



Item C.4. Asset and issuer type.

a. Asset type. (6) Equity-common

b. Issuer type. (7). Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? [ Yes X No

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 0ON/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A
Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and 1 ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}cll‘g) Y L Yes X No

Schedule of Portfolio Investments Record: 6

Item C.1. Identification of investment.
a. Name of issuer (if any). Viad Corp
b. LEI (if any) of issuer. (1) 549300PXU4ZW7LPO5Y40

c. Title of the issue or description of the

investment. Viad Corp



d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN
Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)
Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

92552R406

US92552R4065

80770.00000000

Number of shares

United States Dollar

3488456.30000000

0.557211113650

Long [ Short [ N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi10O2030wNA

Item C.10. Repurchase and reverse repurchase agreements.

N/A



Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes XI No

Schedule of Portfolio Investments Record: 7

Item C.1. Identification of investment.
a. Name of issuer (if any). HB Fuller Co
b. LEI (if any) of issuer. (1) JSMX3Z5FOYMS8V0Q52357

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

HB Fuller Co

d. CUSIP (if any). 359694106

At least one of the following other identifiers:

- ISIN US3596941068
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 107840.00000000
b. Units Number of shares
¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 7286748.80000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 1.163912362535

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Equity-common



b. Issuer type. (7) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? 1 ves X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 ON/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and O Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};lg Y [ Yes X No

Schedule of Portfolio Investments Record: 8

Item C.1. Identification of investment.

a. Name of issuer (if any). Stifel Financial Corp

b. LEI (if any) of issuer. (1) 549300ESFO7FESGHIX84
c. Title of the issue or description of the Stifel Financial Corp
investment.

d. CUSIP (if any). 860630102

At least one of the following other identifiers:



- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

US8606301021

137840.00000000

Number of shares

United States Dollar

9524744.00000000

1.521387328679

Long [1 Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi1O2030NA

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A



Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

Schedule of Portfolio Investments Record: 9

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

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

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.
a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)
b. Issuer type. (7)

Item C.5. Country of investment or issuer.

[ Yes No

[ Yes No

[ Yes No

Kulicke & Soffa Industries Inc

529900H6BEIRBF429744
Kulicke & Soffa Industries Inc

501242101

US5012421013

78800.00000000

Number of shares

United States Dollar

5530972.00000000

0.883462139883

Long [ Short L1 N/A

Equity-common

Corporate



a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? 1 ves X No

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 1203 0OnN/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.r?) Y [ Yes X No

Schedule of Portfolio Investments Record: 10

Item C.1. Identification of investment.
a. Name of issuer (if any). Hain Celestial Group Inc/The
b. LEI (if any) of issuer. (1) 5493000S8QXWHLIXDP75

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

Hain Celestial Group Inc/The
d. CUSIP (if any). 405217100
At least one of the following other identifiers:

- ISIN US4052171000

Item C.2. Amount of each investment.



Balance. (2)

a. Balance

b. Units

c. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

199624.00000000

Number of shares

United States Dollar

7467933.84000000

1.192853048396

Long [ Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi1O2030wNA

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A
Item C.12. Securities lending.

a. Does any amount of this investment



represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

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

Schedule of Portfolio Investments Record: 11

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

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

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).
Item C.5. Country of investment or issuer.

a. ISO country code. (8)

[ Yes No

[ Yes No

Yes L] No

384221.90000000

Kontoor Brands Inc

549300MOCPXV65RFF271
Kontoor Brands Inc

50050N103

US50050N1037

123390.00000000

Number of shares

United States Dollar

6658124.40000000

1.063502189133

Long [1 Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA



b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? [ ves X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 ON/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.

N/A
Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.r?) Y Yes L] No

1. If Yes, provide the value of the securities on ~ 6725909.36000000
loan.

Schedule of Portfolio Investments Record: 12

Item C.1. Identification of investment.

a. Name of issuer (if any). Goodyear Tire & Rubber Co/The
b. LEI (if any) of issuer. (1) 5493002BI10S2ZQUY3437

c. Title of the issue or description of the

. Goodyear Tire & Rubber Co/The
investment.

d. CUSIP (if any). 382550101
At least one of the following other identifiers:

- ISIN US3825501014



Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)
Item C.4. Asset and issuer type.
a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

599079.00000000

Number of shares

United States Dollar

9489411.36000000

1.515743646205

Long [1 Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

] Yes No

N/A

Xi1O2030wNA

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.
N/A

Item C.12. Securities lending.



a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

Schedule of Portfolio Investments Record: 13

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

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

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9)

[ Yes No

[ Yes No

[ Yes No

Magnachip Semiconductor Corp

529900P54J1ATLRBUV29
Magnachip Semiconductor Corp

55933J203

US55933J2033

264058.00000000

Number of shares

United States Dollar

4819058.50000000

0.769748198803

Long [ Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA



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

a. Is the investment a Restricted Security? [ Yes X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 102 03 ON/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.

N/A
Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}cll‘? Y Yes L] No

i. If Yes, provide the value of the securities on ~ 36.50000000
loan.

Schedule of Portfolio Investments Record: 14

Item C.1. ldentification of investment.
a. Name of issuer (if any). Carter Bankshares Inc
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the

. Carter Bankshares Inc
mvestment.

d. CUSIP (if any). 146103106
At least one of the following other identifiers:

- ISIN US1461031064

Item C.2. Amount of each investment.



Balance. (2)

a. Balance

b. Units

¢. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

258437.00000000

Number of shares

United States Dollar

3150347.03000000

0.503204921033

Long [1 Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi1O2030NA

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment



represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

Schedule of Portfolio Investments Record: 15

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

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

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)
Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9)

[ Yes No

[ Yes No

[ Yes No

Southwest Gas Holdings Inc

N/A
Southwest Gas Holdings Inc

844895102

US8448951025

91440.00000000

Number of shares

United States Dollar

6429146.40000000

1.026927533924

Long [ Short [ N/A

Equity-common

Corporate

UNITED STATES OF AMERICA



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

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

] Yes No

N/A

Xi1O2030wNA

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

[ Yes No

[ Yes No

Schedule of Portfolio Investments Record: 16

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

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

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN
Item C.2. Amount of each investment.

Balance. (2)

a. Balance

Alliance Bernstein

5493006Y WHO7MNK2US579

AB Fixed Income Shares, Inc. - Government Money Market Portfolio

018616748

US0186167484

9624651.74000000



b. Units

c. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.
a. Payoff profile. (5)

Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

Number of shares

United States Dollar

9624651.74000000

1.537345591670

Long [ Short L1 N/A

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

Registered fund

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi1O2030NA

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral
received for loaned securities?

[ Yes No



b. Does any portion of this investment
represent that is treated as a Fund asset and 1 ves X No
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 17

Item C.1. Identification of investment.

a. Name of issuer (if any). Terex Corp

b. LEI (if any) of issuer. (1) YAWIJZIYEQ7MI1SYMOS462
c. Title of the issue or description of the

investment. Terex Corp

d. CUSIP (if any). 880779103

At least one of the following other identifiers:

- ISIN US8807791038
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 92640.00000000

b. Units Number of shares

¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 4729272.00000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.755406601445

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Equity-common

b. Issuer type. (7). Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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



a. Is the investment a Restricted Security? [ Yes X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 0ON/A
Item C.9. Debt securities.

N/A
Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.

N/A
Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 18

Item C.1. Identification of investment.

a. Name of issuer (if any). Nomad Foods Ltd

b. LEI (if any) of issuer. (1) 5493000ZZ1837DS2S143
fm};lifn (;fl ‘gle issue or description of the Nomad Foods Ltd

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- ISIN VGG6564A1057
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 308729.00000000

b. Units Number of shares



c. Description of other units.
d. Currency. (3),
e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7)
Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

United States Dollar

8147358.31000000

1.301377516817

Long [ Short L1 N/A

Equity-common

Corporate

VIRGIN ISLANDS (BRITISH)

[ Yes No

N/A

Xi1O2030wNA

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

[ Yes No

[ Yes No



c. Is any portion of this investment on loan by
the Fund? L] Yes X No

Schedule of Portfolio Investments Record: 19

Item C.1. Identification of investment.

a. Name of issuer (if any). WSEFS Financial Corp
b. LEI (if any) of issuer. (1) 549300SU7VQHD6QRG886
fm};lgt; (:; ‘gle issue or description of the WSFS Financial Corp
d. CUSIP (if any). 929328102

At least one of the following other identifiers:

- ISIN US9293281021

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 165853.00000000

b. Units Number of shares

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 7531384.73000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 1.202988058853

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Equity-common

b. Issuer type. (7). Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? [ Yes X No

Item C.7. Liquidity classification information.



a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 ON/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}él? Y O Yes X No

Schedule of Portfolio Investments Record: 20

Item C.1. Identification of investment.

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

b. LEI (if any) of issuer. (1) 68BKYO1JC791TTJHUES2
c. Title of the issue or description of the

investment. Belden Inc

d. CUSIP (if any). 077454106

At least one of the following other identifiers:

- ISIN US0774541066
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 124652.00000000
b. Units Number of shares

c. Description of other units.

d. Currency. (3), United States Dollar



e. Value. (4) 7136327.00000000
f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 1.139885488902

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A

Item C.4. Asset and issuer type.

a. Asset type. (6), Equity-common

b. Issuer type. (7). Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? 1 ves X No

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 1d203 0OnN/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.r?) Y [ Yes X No
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Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

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

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category.

Associated Banc-Corp

549300N3CIN473I1W5094
Associated Banc-Corp

045487105

US0454871056

284850.00000000

Number of shares

United States Dollar

5873607.00000000

0.938191227338

Long [1 Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

] Yes No

N/A



Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 0OnN/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral O ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};lg Y [ Yes X No
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Item C.1. Identification of investment.
a. Name of issuer (if any). Herman Miller Inc
b. LEI (if any) of issuer. (1) U98HXD3PNK7HYU2MUS887

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

Herman Miller Inc
d. CUSIP (if any). 600544100

At least one of the following other identifiers:

- ISIN US6005441000
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 206520.00000000
b. Units Number of shares
¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 8680035.60000000

f. Exchange rate.



g. Percentage value compared to net assets of

the Fund. 1.386462058647

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short [ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Equity-common

b. Issuer type. (7). Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? 1 ves X No
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 0ON/A

Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes XI No
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Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

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

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

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

a. s the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

GCP Applied Technologies Inc

5493007G654QKQVEKV09
GCP Applied Technologies Inc

36164Y101

US36164Y1010

162056.00000000

Number of shares

United States Dollar

3863415.04000000

0.617103271991

Long [1 Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi1O2030NA



Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.r?) Y [ Yes X No

Schedule of Portfolio Investments Record: 24

Item C.1. Identification of investment.

a. Name of issuer (if any). Blue Bird Corp

b. LEI (if any) of issuer. (1) 5493004ZXJUUWQ65ER59
fn\};lifn Zfl E’le issue or description of the Blue Bird Corp

d. CUSIP (if any). 095306106

At least one of the following other identifiers:

- ISIN US0953061068
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 328260.00000000
b. Units Number of shares

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 7106829.00000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 1.135173773457

Item C.3. Payoff profile.



a. Payoff profile. (5) Long [ Short [ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Equity-common

b. Issuer type. (7). Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? [ Yes X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 0NA
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No
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Item C.1. Identification of investment.

a. Name of issuer (if any). Herc Holdings Inc



b. LEI (if any) of issuer. (1) 549300TP8OQLITMSBPS82
c. Title of the issue or description of the Here Holdings Inc
Investment.

d. CUSIP (if any). 427041104

At least one of the following other identifiers:

- ISIN US42704L1044

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 84710.00000000

b. Units Number of shares

c. Description of other units.
d. Currency. (3), United States Dollar
e. Value. (4) 11135129.50000000
f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 1.778614199447

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7)
Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

Long [ Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi1O2030wNA



Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? L] Yes XI No
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Item C.1. Identification of investment.

a. Name of issuer (if any). RLJ Lodging Trust
b. LEI (if any) of issuer. (1) 549300RX5I8Z616L.DZ74
c. Title of the issue or description of the RLJ Lodging Trust
nvestment.

d. CUSIP (if any). 74965L.101

At least one of the following other identifiers:

- ISIN US74965L1017
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 444810.00000000
b. Units Number of shares

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 6418608.30000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 1.025244283245

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A



Item C.4. Asset and issuer type.

a. Asset type. (6) Equity-common

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? [ Yes X No

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 ON/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A
Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and 1 ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}cll‘g) Y L Yes X No
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Item C.1. Identification of investment.
a. Name of issuer (if any). Synovus Financial Corp
b. LEI (if any) of issuer. (1) 549300EIUS8UNSJTLES4

c. Title of the issue or description of the

investment. Synovus Financial Corp



d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)
Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

87161C501

US87161C5013

187355.00000000

Number of shares

United States Dollar

8075000.50000000

1.289819804057

Long [ Short [ N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi10O2030NA

Item C.10. Repurchase and reverse repurchase agreements.

N/A



Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes XI No
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Item C.1. Identification of investment.
a. Name of issuer (if any). Dril-Quip Inc
b. LEI (if any) of issuer. (1) 5299007REICYIINMW197

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

Dril-Quip Inc

d. CUSIP (if any). 262037104

At least one of the following other identifiers:

- ISIN US2620371045
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 140550.00000000
b. Units Number of shares
¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 3415365.00000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.545536240534

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Equity-common



b. Issuer type. (7) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? 1 ves X No

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 ON/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and O Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};lg Y [ Yes X No
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Item C.1. Identification of investment.
a. Name of issuer (if any). Papa John's International Inc
b. LEI (if any) of issuer. (1) HZYLD3DK5XOX0WBVNB56

c. Title of the issue or description of the

. Papa John's International Inc
Investment.

d. CUSIP (if any). 698813102

At least one of the following other identifiers:



- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

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

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

US6988131024

61841.00000000

Number of shares

United States Dollar

7886582.73000000

1.259723834257

Long [1 Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi1O2030wNA

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A



Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?
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Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

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

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.
a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)
b. Issuer type. (7)

Item C.5. Country of investment or issuer.

[ Yes No

[ Yes No

[ Yes No

MEDNAX Inc

N/A
MEDNAX Inc

58502B106

US58502B1061

332320.00000000

Number of shares

United States Dollar

10670795.20000000

1.704446083192

Long [ Short L1 N/A

Equity-common

Corporate



a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? 1 ves X No

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 1203 0OnN/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.r?) Y [ Yes X No
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Item C.1. Identification of investment.

a. Name of issuer (if any). Physicians Realty Trust

b. LEI (if any) of issuer. (1) 549300ITOVHOOY7PZC34
c. Title of the issue or description of the Physicians Realty Trust
nvestment.

d. CUSIP (if any). 71943U104

At least one of the following other identifiers:

- ISIN US71943U1043

Item C.2. Amount of each investment.



Balance. (2)

a. Balance

b. Units

c. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

527156.00000000

Number of shares

United States Dollar

9757657.56000000

1.558590610873

Long [ Short L1 N/A

Equity-common

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi1O2030wNA

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.
N/A

Item C.12. Securities lending.

a. Does any amount of this investment



represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?
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Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

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

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)
Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9)

[ Yes No

[ Yes No

[ Yes No

Shyft Group Inc/The

549300YY0OTB51BGRV994
Shyft Group Inc/The

825698103

US8256981031

230020.00000000

Number of shares

United States Dollar

10123180.20000000

1.616975540992

Long [ Short [ N/A

Equity-common

Corporate

UNITED STATES OF AMERICA



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

a. Is the investment a Restricted Security? [ Yes X No

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 1Od203 0OnN/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.l?) Y [ Yes X No
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Item C.1. Identification of investment.
a. Name of issuer (if any). Change Healthcare Inc
b. LEI (if any) of issuer. (1) 549300GS1BPJEDOZHMO07

c. Title of the issue or description of the

. Change Healthcare Inc
Iinvestment.

d. CUSIP (if any). 15912K 100

At least one of the following other identifiers:

- ISIN US15912K1007
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 265320.00000000



b. Units

c. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)

b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

Number of shares

United States Dollar

5791935.60000000

0.925145854877

Long [ Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi1O2030NA

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
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 on loan by
the Fund?
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Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

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

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security?

[ Yes No

[ Yes No

Casa Systems Inc

549300PNQOGUDHNZLG66
Casa Systems Inc

14713L102

US14713L1026

597133.00000000

Number of shares

United States Dollar

4203816.32000000

0.671475567358

Long [ Short [ N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No



Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 0ON/A
Item C.9. Debt securities.

N/A
Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.

N/A
Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 35

Item C.1. Identification of investment.

a. Name of issuer (if any). Regal Beloit Corp
b. LEI (if any) of issuer. (1) QH78R09VCIGQKPBPYU33
c. Title of the issue or description of the Regal Beloit Corp
mvestment.

d. CUSIP (if any). 758750103

At least one of the following other identifiers:

- ISIN US7587501039
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 36990.00000000
b. Units Number of shares

¢. Description of other units.



d. Currency. (3),
e. Value. (4)
f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

United States Dollar

5527045.80000000

0.882835007969

Long [ Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi1O2030wNA

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

[ Yes No

[ Yes No



c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 36

Item C.1. Identification of investment.

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

b. LEI (if any) of issuer. (1) 549300J3T8CIF8QFKV08
c. Title of the issue or description of the

investment. Cactus Inc

d. CUSIP (if any). 127203107

At least one of the following other identifiers:

- ISIN US1272031071

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 223420.00000000
b. Units Number of shares

c. Description of other units.

d. Currency. (3) United States Dollar
e. Value. (4) 8380484.20000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 1.338614714482

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Equity-common

b. Issuer type. (7). Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? [ Yes X No

Item C.7. Liquidity classification information.



a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 0ON/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and O ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Funzl? Y L Yes XI No

Schedule of Portfolio Investments Record: 37

Item C.1. Identification of investment.

a. Name of issuer (if any). Crane Co

b. LEI (if any) of issuer. (1), 549300X1RO9ID7AUCAS3
c. Title of the issue or description of the

investment. Crane Co

d. CUSIP (if any). 224399105

At least one of the following other identifiers:

- ISIN US2243991054
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 67692.00000000
b. Units Number of shares

¢. Description of other units.

d. Currency. (3), United States Dollar



e. Value. (4) 6889014.84000000
f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 1.100382318376

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A

Item C.4. Asset and issuer type.

a. Asset type. (6), Equity-common

b. Issuer type. (7). Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? 1 ves X No

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 0OnN/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(lig Y [ Yes X No



Schedule of Portfolio Investments Record: 38

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

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

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category.

Hilton Grand Vacations Inc

54930009K6MFD8D07574
Hilton Grand Vacations Inc

43283X105

US43283X1054

78500.00000000

Number of shares

United States Dollar

3429665.00000000

0.547820379488

Long [1 Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

] Yes No

N/A



Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 0OnN/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral O ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};lg Y [ Yes X No

Schedule of Portfolio Investments Record: 39

Item C.1. Identification of investment.
a. Name of issuer (if any). Ruth's Hospitality Group Inc
b. LEI (if any) of issuer. (1) 529900JQW9JP410HOD14

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

Ruth's Hospitality Group Inc
d. CUSIP (if any). 783332109

At least one of the following other identifiers:

- ISIN US7833321091
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 204509.00000000
b. Units Number of shares

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 4190389.41000000

f. Exchange rate.



g. Percentage value compared to net assets of

the Fund. 0.669330887067

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short [ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Equity-common

b. Issuer type. (7). Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? [ ves X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 0ON/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 40



Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

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

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

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

a. [s the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

BankUnited Inc

960VUWEWS5D4YX6PFXDO91
BankUnited Inc

06652K103

US06652K1034

204683.00000000

Number of shares

United States Dollar

8602826.49000000

1.374129447753

Long [1 Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi1O2030NA



Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(lig Y [ Yes X No

Schedule of Portfolio Investments Record: 41

Item C.1. Identification of investment.
a. Name of issuer (if any). Integra LifeSciences Holdings Corp
b. LEI (if any) of issuer. (1) WB7IJCYY8YFTENS40147

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

Integra LifeSciences Holdings Corp
d. CUSIP (if any). 457985208

At least one of the following other identifiers:

- ISIN US4579852082
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 86840.00000000

b. Units Number of shares

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 6532973.20000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 1.043511788357

Item C.3. Payoff profile.



a. Payoff profile. (5) Long [ Short [ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Equity-common

b. Issuer type. (7). Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? [ Yes X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 0ON/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 42

Item C.1. Identification of investment.

a. Name of issuer (if any). IMAX Corp



b. LEI (if any) of issuer. (1) 5493002KS2T1Q0X7VZ21
c. Title of the issue or description of the IMAX Corp

Investment.

d. CUSIP (if any). 45245E109

At least one of the following other identifiers:

- ISIN CA45245E1097

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 421790.00000000

b. Units Number of shares

c. Description of other units.
d. Currency. (3), United States Dollar
e. Value. (4) 6626320.90000000
f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 1.058422216179

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7)

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

Long [ Short L1 N/A

Equity-common

Corporate

CANADA (FEDERAL LEVEL)

[ Yes No

N/A

Xi1O2030wNA



Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? L] Yes XI No

Schedule of Portfolio Investments Record: 43

Item C.1. Identification of investment.

a. Name of issuer (if any). REV Group Inc

b. LEI (if any) of issuer. (1) 549300SRDOSIG5ZZ3X20
fm};lgt; (:; ‘gle issue or description of the REV Group Inc

d. CUSIP (if any). 749527107

At least one of the following other identifiers:

- ISIN US7495271071
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 338250.00000000
b. Units Number of shares

¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 5499945.00000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.878506197272

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A



Item C.4. Asset and issuer type.

a. Asset type. (6) Equity-common

b. Issuer type. (7). Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? [ Yes X No

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 0ON/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}cll‘g) Y L Yes X No

Schedule of Portfolio Investments Record: 44

Item C.1. Identification of investment.
a. Name of issuer (if any). Manitowoc Co Inc/The
b. LEI (if any) of issuer. (1) 2RTSLGQ89VMY 18RHX631

c. Title of the issue or description of the

investment. Manitowoc Co Inc/The



d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN
Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)
Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

563571405

US5635714059

233750.00000000

Number of shares

United States Dollar

5668437.50000000

0.905419503759

Long [ Short [ N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi10O2030NA

Item C.10. Repurchase and reverse repurchase agreements.

N/A



Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes XI No

Schedule of Portfolio Investments Record: 45

Item C.1. Identification of investment.
a. Name of issuer (if any). Selective Insurance Group Inc

b. LEI (if any) of issuer. (1) 549300R3WGIWLE40R258

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

Selective Insurance Group Inc
d. CUSIP (if any). 816300107

At least one of the following other identifiers:

- ISIN US8163001071
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 97262.00000000

b. Units Number of shares

¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 8128185.34000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 1.298315018381

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Equity-common



b. Issuer type. (7) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? 1 ves X No

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 ON/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};lg Y [ Yes X No

Schedule of Portfolio Investments Record: 46

Item C.1. Identification of investment.
a. Name of issuer (if any). Broadstone Net Lease Inc
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the

. Broadstone Net Lease Inc
investment.

d. CUSIP (if any). 11135E203

At least one of the following other identifiers:



- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

US11135E2037

212240.00000000

Number of shares

United States Dollar

5815376.00000000

0.928889989894

Long [1 Short L1 N/A

Equity-common

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi1O2030wNA

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A



Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(lig Y [ Yes X No

Schedule of Portfolio Investments Record: 47

Item C.1. Identification of investment.

a. Name of issuer (if any). GATX Corp

b. LEI (if any) of issuer. (1) 549300IHYHCQP2PIR591
fn\};lifn (gl gle issue or description of the GATX Corp

d. CUSIP (if any). 361448103

At least one of the following other identifiers:

- ISIN US3614481030
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 60650.00000000

b. Units Number of shares

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 5560392.00000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.888161396389

Item C.3. Payoff profile.

a. Payoft profile. (5) Long [ short L1 N/A
Ttem C.4. Asset and issuer type.

a. Asset type. (6) Equity-common

b. Issuer type. (7) Corporate

Item C.5. Country of investment or issuer.



a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? 1 ves X No

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 1203 0OnN/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.r?) Y [ Yes X No

Schedule of Portfolio Investments Record: 48

Item C.1. Identification of investment.
a. Name of issuer (if any). Premier Financial Corp
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the

. Premier Financial Corp
Ivestment.

d. CUSIP (if any). 74052F108
At least one of the following other identifiers:

- ISIN US74052F1084

Item C.2. Amount of each investment.



Balance. (2)

a. Balance

b. Units

c. Description of other units.
d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

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

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

142540.00000000

Number of shares

United States Dollar

4333216.00000000

0.692144577831

Long [ Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi1O2030wNA

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment



represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

Schedule of Portfolio Investments Record: 49

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

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

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)
Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).
Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9)

[ Yes No

[ Yes No

[ Yes No

HarborOne Bancorp Inc

549300CNOEY2QUB7F917
HarborOne Bancorp Inc

41165Y100

US41165Y1001

515025.00000000

Number of shares

United States Dollar

7277303.25000000

1.162403624864

Long [ Short [ N/A

Equity-common

Corporate

UNITED STATES OF AMERICA



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

a. Is the investment a Restricted Security? [ Yes X No

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 1Od203 0OnN/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.l?) Y [ Yes X No

Schedule of Portfolio Investments Record: 50

Item C.1. Identification of investment.

a. Name of issuer (if any). HollyFrontier Corp

b. LEI (if any) of issuer. (1) 549300J3U2WK73C9ZK26
c. Title of the issue or description of the HollyFrontier Corp
Investment.

d. CUSIP (if any). 436106108

At least one of the following other identifiers:

- ISIN US4361061082

Item C.2. Amount of each investment.
Balance. (2)

a. Balance 194720.00000000



b. Units

c. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)
Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

Number of shares

United States Dollar

6295297.60000000

1.005547865528

Long [ Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi1O2030NA

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
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 1 ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.r?) Y [ Yes X No

Schedule of Portfolio Investments Record: 51

Item C.1. Identification of investment.
a. Name of issuer (if any). Heritage Financial Corp/WA
b. LEI (if any) of issuer. (1) N/A

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

Heritage Financial Corp/WA
d. CUSIP (if any). 42722X106

At least one of the following other identifiers:

- ISIN US42722X1063
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 232252.00000000
b. Units Number of shares

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 5910813.40000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.944134205491

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short [ N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Equity-common

b. Issuer type. (7). Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security? [ ves X No



Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 0ON/A
Item C.9. Debt securities.

N/A
Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.

N/A
Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 52

Item C.1. Identification of investment.
a. Name of issuer (if any). Independent Bank Group Inc
b. LEI (if any) of issuer. (1) N/A

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

Independent Bank Group Inc
d. CUSIP (if any). 45384B106

At least one of the following other identifiers:

- ISIN US45384B1061

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 93900.00000000

b. Units Number of shares

¢. Description of other units.



d. Currency. (3),
e. Value. (4)
f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7)
Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

United States Dollar

6613377.00000000

1.056354687074

Long [ Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi1O2030wNA

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

[ Yes No

[ Yes No



c. Is any portion of this investment on loan by
the Fund?

Schedule of Portfolio Investments Record: 53

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

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

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

[ Yes No

Houghton Mifflin Harcourt Co

N/A
Houghton Mifflin Harcourt Co

44157R109

US44157R1095

669285.00000000

Number of shares

United States Dollar

9015268.95000000

1.440008880571

Long [1 Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No



a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 ON/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}él? Y O Yes X No

Schedule of Portfolio Investments Record: 54

Item C.1. Identification of investment.

a. Name of issuer (if any). Regis Corp

b. LEI (if any) of issuer. (1) 5493000Q1S5TJIDIQHS9
c. Title of the issue or description of the Regis Corp
mnvestment.

d. CUSIP (if any). 758932107

At least one of the following other identifiers:

- ISIN US7589321071
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 378962.00000000
b. Units Number of shares

c. Description of other units.

d. Currency. (3), United States Dollar



e. Value. (4)
f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).
Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

2053974.04000000

0.328081266844

Long [ Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi1O2030wNA

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.
N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

1. If Yes, provide the value of the securities on

[ Yes No

[ Yes No

Yes L] No

455811.72000000



loan.

Schedule of Portfolio Investments Record: 55

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

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

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)
Item C.4. Asset and issuer type.
a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)

b. Investment ISO country code. (9),

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

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Innospec Inc

213800SQBACNYSIWJO68
Innospec Inc

457685105

US45768S1050

46830.00000000

Number of shares

United States Dollar

4383288.00000000

0.700142578231

Long [ Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No



Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 0OnN/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};lg Y [ Yes X No

Schedule of Portfolio Investments Record: 56

Item C.1. Identification of investment.
a. Name of issuer (if any). Genesco Inc
b. LEI (if any) of issuer. (1) 549300VY2Q511P1K5P56

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

Genesco Inc

d. CUSIP (if any). 371532102

At least one of the following other identifiers:

- ISIN US3715321028
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 103860.00000000
b. Units Number of shares
c. Description of other units.

d. Currency. (3), United States Dollar

e. Value. (4) 6442435.80000000



f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 1.029050249744

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Equity-common

b. Issuer type. (7). Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? [ Yes X No

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 ON/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}cll‘g) Y [ Yes X No

Schedule of Portfolio Investments Record: 57



Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

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

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

Hillenbrand Inc

U2460E78157412BUD366
Hillenbrand Inc

431571108

US4315711089

23850.00000000

Number of shares

United States Dollar

1107117.00000000

0.176839794871

Long [ Short [ N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No

N/A



a. Level within the fair value hierarchy (12) 1d203 0OnN/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and O ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}cll‘g) Y [ Yes X No

Schedule of Portfolio Investments Record: 58

Item C.1. Identification of investment.

a. Name of issuer (if any). Bank of Marin Bancorp
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the Bank of Marin Bancorp
Investment.

d. CUSIP (if any). 063425102

At least one of the following other identifiers:

- ISIN US0634251021

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 106882.00000000

b. Units Number of shares

c. Description of other units.

d. Currency. (3), United States Dollar

e. Value. (4) 3869128.40000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.618015866966



Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short [ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Equity-common

b. Issuer type. (7). Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? [ ves X No
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 0O0N/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}él‘.l; Y O Yes X No

Schedule of Portfolio Investments Record: 59

Item C.1. Identification of investment.



a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

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

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c¢. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)

b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

Cimarex Energy Co

11IKYOFXPUI1C4CQL1CL44
Cimarex Energy Co

171798101

US1717981013

65870.00000000

Number of shares

United States Dollar

4230171.40000000

0.675685264202

Long [1 Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

] Yes No

N/A

Xi1O2030wNA



N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and O ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};lg Y [ Yes X No

Schedule of Portfolio Investments Record: 60

Item C.1. Identification of investment.

a. Name of issuer (if any). Criteo SA

b. LEI (if any) of issuer. (1) 969500EELFB4RDMFHA76
::n;l“eliil c;fl gle issue or description of the Criteo SA

d. CUSIP (if any). 226718104

At least one of the following other identifiers:

- ISIN US2267181046
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 149157.00000000
b. Units Number of shares

¢. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 5597862.21000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.894146512912

Item C.3. Payoff profile.



a. Payoft profile. (5) Long [ Short [ N/A
ITtem C.4. Asset and issuer type.

a. Asset type. (6) Equity-common

b. Issuer type. (7) Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) FRANCE

b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? 1 ves X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 OnN/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};lg Y [ Yes X No

Schedule of Portfolio Investments Record: 61

Item C.1. Identification of investment.
a. Name of issuer (if any). Korn Ferry

b. LEI (if any) of issuer. (1) 549300FOD200MOGT5G40



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

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

Korn Ferry

500643200

US5006432000

117340.00000000

Number of shares

United States Dollar

8294764.60000000

1.324922723048

Long [1 Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi1O2030NA

Item C.10. Repurchase and reverse repurchase agreements.



N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.l?) Y [ Yes X No

Schedule of Portfolio Investments Record: 62

Item C.1. Identification of investment.
a. Name of issuer (if any). BrightView Holdings Inc
b. LEI (if any) of issuer. (1) 549300F8QN8YHVI7L866

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

BrightView Holdings Inc
d. CUSIP (if any). 10948C107

At least one of the following other identifiers:

- ISIN US10948C1071
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 404140.00000000
b. Units Number of shares

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 6195466.20000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.989601796325
Item C.3. Payoff profile.
a. Payoff profile. (5) Long [ Short [ N/A

Item C.4. Asset and issuer type.



a. Asset type. (6), Equity-common

b. Issuer type. (7). Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? [ Yes X No
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 1d203 0OnN/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral O ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘? Y [ Yes X No

Schedule of Portfolio Investments Record: 63

Item C.1. Identification of investment.
a. Name of issuer (if any). Sandy Spring Bancorp Inc
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the

investment. Sandy Spring Bancorp Inc

d. CUSIP (if any). 800363103



At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.

Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

US8003631038

118351.00000000

Number of shares

United States Dollar

5156553.07000000

0.823656205391

Long [ Short [ N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi1O2030NA

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.



N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}ég Y L Yes X No

Schedule of Portfolio Investments Record: 64

Item C.1. Identification of investment.
a. Name of issuer (if any). Taylor Morrison Home Corp
b. LEI (if any) of issuer. (1) 5299009UDLLGLKOOIJE30

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

Taylor Morrison Home Corp
d. CUSIP (if any). 87724P106

At least one of the following other identifiers:

- ISIN US87724P1066
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 280188.00000000
b. Units Number of shares

c. Description of other units.

d. Currency. (3) United States Dollar
e. Value. (4) 7870480.92000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 1.257151892198

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.
a. Asset type. (6), Equity-common

b. Issuer type. (7). Corporate



Item C.5. Country of investment or issuer.
a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? 1 Yes X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 1d203 0OnN/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral O ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}cllg Y [ Yes X No

Schedule of Portfolio Investments Record: 65

Item C.1. Identification of investment.

a. Name of issuer (if any). ArcBest Corp

b. LEI (if any) of issuer. (1) 5493006S3KBNE8ZS3J23
c. Title of the issue or description of the ArcBest Corp
nvestment.

d. CUSIP (if any). 03937C105

At least one of the following other identifiers:

- ISIN US03937C1053



Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)
Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7),

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

122160.00000000

Number of shares

United States Dollar

8151736.80000000

1.302076893011

Long [ Short [ N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi1O2030NA

Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.
N/A

Item C.12. Securities lending.



a. Does any amount of this investment
represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and 1 ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}zl‘g) Y L Yes X No

Schedule of Portfolio Investments Record: 66

Item C.1. Identification of investment.

a. Name of issuer (if any). Umpqua Holdings Corp
b. LEI (if any) of issuer. (1) 5299002ENJ7CY215BW86
icI.l;I;izltfr:n(;tr'l gle issue or description of the Umpqua Holdings Corp
d. CUSIP (if any). 904214103

At least one of the following other identifiers:

- ISIN US9042141039

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 356414.00000000

b. Units Number of shares

¢. Description of other units.

d. Currency. (3), United States Dollar

e. Value. (4) 6939380.58000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 1.108427237865

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Equity-common

b. Issuer type. (7). Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA



b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? 1 ves X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 0OnN/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and O ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};lg Y [ Yes X No

Schedule of Portfolio Investments Record: 67

Item C.1. Identification of investment.

a. Name of issuer (if any). Trinseo SA

b. LEI (if any) of issuer. (1) 222100SZ6J5ZF05ZTR58
::n;l“elifn c;fl gle issue or description of the Trinseo SA

d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- ISIN LU1057788488

Item C.2. Amount of each investment.

Balance. (2)



a. Balance

b. Units

¢. Description of other units.
d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

74974.00000000

Number of shares

United States Dollar

3893399.82000000

0.621892740805

Long [1 Short L1 N/A

Equity-common

Corporate

LUXEMBOURG

[ Yes No

N/A

Xi1O2030NA

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral
received for loaned securities?

[ Yes No



b. Does any portion of this investment
represent that is treated as a Fund asset and O ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.r?) Y [ Yes X No

Schedule of Portfolio Investments Record: 68

Item C.1. Identification of investment.
a. Name of issuer (if any). National Storage Affiliates Trust
b. LEI (if any) of issuer. (1) N/A

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

National Storage Affiliates Trust
d. CUSIP (if any). 637870106

At least one of the following other identifiers:

- ISIN US6378701063
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 134540.00000000
b. Units Number of shares

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 7702415.00000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 1.230306723333

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short [ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Equity-common

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9)

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



a. Is the investment a Restricted Security? [ Yes X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 0ON/A
Item C.9. Debt securities.

N/A
Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.

N/A
Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}zi‘g) Y 0 Yes X No

Schedule of Portfolio Investments Record: 69

Item C.1. Identification of investment.

a. Name of issuer (if any). Malibu Boats Inc
b. LEI (if any) of issuer. (1) N/A

fm};lifn (;fl ‘gle issue or description of the Malibu Boats Inc
d. CUSIP (if any). 561173100

At least one of the following other identifiers:

- ISIN US56117J1007
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 44787.00000000

b. Units Number of shares



c. Description of other units.
d. Currency. (3),
e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

United States Dollar

3206749.20000000

0.512214039467

Long [ Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi1O2030wNA

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

[ Yes No

[ Yes No



c. Is any portion of this investment on loan by
the Fund?

[ Yes No

Schedule of Portfolio Investments Record: 70

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

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

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

Alliance Bernstein

5493006Y WHO7MNK2U579
AB Fixed Income Shares, Inc. - Government Money Market Portfolio

018616748

US0186167484

37.00000000

Number of shares

United States Dollar

37.00000000

0.000005910009

Long [1 Short L1 N/A

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

Registered fund

UNITED STATES OF AMERICA

[ Yes No



a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 0OnN/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A
Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral Yes 1 No

received for loaned securities?

i. If Yes, provide the value of the investment

representing cash collateral. 37:00000000

b. Does any portion of this investment
represent that is treated as a Fund asset and [ ves X No
received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 71

Item C.1. Identification of investment.

a. Name of issuer (if any). Unisys Corp

b. LEI (if any) of issuer. (1) 549300T21W22FIJJOW08
c. Title of the issue or description of the Unisys Corp

mnvestment.

d. CUSIP (if any). 909214306

At least one of the following other identifiers:

- ISIN US9092143067
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 227387.00000000

b. Units Number of shares



¢. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

United States Dollar

5505039.27000000

0.879319905003

Long [1 Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi1O2030wNA

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

[ Yes No

[ Yes No



c. Is any portion of this investment on loan by
the Fund? [ Yes XI No

Schedule of Portfolio Investments Record: 72

Item C.1. Identification of investment.

a. Name of issuer (if any). NETSTREIT Corp
b. LEI (if any) of issuer. (1) N/A

fm};lgt; (:; ‘gle issue or description of the NETSTREIT Corp
d. CUSIP (if any). 64119V303

At least one of the following other identifiers:

- ISIN US64119V3033
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 245160.00000000
b. Units Number of shares
c. Description of other units.

d. Currency. (3) United States Dollar
e. Value. (4) 6339837.60000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 1.012662239586

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Equity-common

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? [ Yes X No

Item C.7. Liquidity classification information.



a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 ON/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}zl‘.I; Y [ Yes X No

Schedule of Portfolio Investments Record: 73

Item C.1. Identification of investment.
a. Name of issuer (if any). Orion Engineered Carbons SA
b. LEI (if any) of issuer. (1) N/A

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

Orion Engineered Carbons SA
d. CUSIP (if any). 000000000

At least one of the following other identifiers:

- ISIN LU1092234845

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 344014.00000000

b. Units Number of shares

c. Description of other units.

d. Currency. (3), United States Dollar



e. Value. (4)
f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).
Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

6078727.38000000

0.970955104980

Long [ Short L1 N/A

Equity-common

Corporate

LUXEMBOURG

[ Yes No

N/A

Xi1O2030wNA

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

[ Yes No

[ Yes No

[ Yes No



Schedule of Portfolio Investments Record: 74

Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

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

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)
Item C.4. Asset and issuer type.

a. Asset type. (6),

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category.

Acadia Healthcare Co Inc

5493005CW985Y9DONCI11
Acadia Healthcare Co Inc

00404A109

US00404A1097

73580.00000000

Number of shares

United States Dollar

4865109.60000000

0.777103940859

Long [1 Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

] Yes No

N/A



Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 0OnN/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral O ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};l‘g) Y [ Yes X No

Schedule of Portfolio Investments Record: 75

Item C.1. Identification of investment.

a. Name of issuer (if any). NCR Corp

b. LEI (if any) of issuer. (1) 549300YKTY8JX1DV2R67
lcn;l;lifn (;fl ‘gle issue or description of the NCR Corp

d. CUSIP (if any). 62886E108

At least one of the following other identifiers:

- ISIN US62886E1082
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 84287.00000000

b. Units Number of shares

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 3580511.76000000

f. Exchange rate.



g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

0.571915131981

Long [ Short [ N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi1O2030NA

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund?

Schedule of Portfolio Investments Record: 76

] Yes No

] Yes No

[ Yes No



Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

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

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

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

a. s the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Texas Capital Bancshares Inc

549300466Q2SXRX0YM48
Texas Capital Bancshares Inc

88224Q107

US88224Q1076

147435.00000000

Number of shares

United States Dollar

10024105.65000000

1.601150363438

Long [1 Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi1O2030NA



Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.r?) Y [ Yes X No

Schedule of Portfolio Investments Record: 77

Item C.1. Identification of investment.
a. Name of issuer (if any). Sally Beauty Holdings Inc
b. LEI (if any) of issuer. (1) 529900VXW6E8ONDIQ271

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

Sally Beauty Holdings Inc
d. CUSIP (if any). 79546E104

At least one of the following other identifiers:

- ISIN US79546E1047
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 363290.00000000
b. Units Number of shares

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 6753561.10000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 1.078746292919

Item C.3. Payoff profile.



a. Payoff profile. (5) Long [ Short [ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Equity-common

b. Issuer type. (7). Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? [ Yes X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 0ON/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 78

Item C.1. Identification of investment.

a. Name of issuer (if any). Pacific Premier Bancorp Inc



b. LEI (if any) of issuer. (1) 549300Q1KIC3KLI0OXGI8

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

Pacific Premier Bancorp Inc
d. CUSIP (if any). 69478X105

At least one of the following other identifiers:

- ISIN US69478X1054
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 159884.00000000
b. Units Number of shares

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 6388964.64000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 1.020509301528

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Equity-common

b. Issuer type. (7). Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? 1 ves X No

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.
a. Level within the fair value hierarchy (12) 1Od203 0OnN/A

Item C.9. Debt securities.

N/A



Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 79

Item C.1. Identification of investment.

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

b. LEI (if any) of issuer. (1) N134NUJDWNSUEFA8B673
fm};lgt; (:; ‘gle issue or description of the IDACORP Inc

d. CUSIP (if any). 451107106

At least one of the following other identifiers:

- ISIN US4511071064
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 82430.00000000

b. Units Number of shares

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 8684000.50000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 1.387095372111

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A



Item C.4. Asset and issuer type.

a. Asset type. (6) Equity-common

b. Issuer type. (7). Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? [ Yes X No

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 102 03 ON/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A
Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and 1 ves X No
received for loaned securities?

c. Is any portion of this investment on loan b
the Fun{ig Y ] Yes X No

Schedule of Portfolio Investments Record: 80

Item C.1. Identification of investment.
a. Name of issuer (if any). 1st Source Corp
b. LEI (if any) of issuer. (1) N/A

c. Title of the issue or description of the

investment. 1st Source Corp



d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)
Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

336901103

US3369011032

120096.00000000

Number of shares

United States Dollar

5644512.00000000

0.901597883720

Long [ Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi10O2030wNA

Item C.10. Repurchase and reverse repurchase agreements.

N/A



Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes XI No

Schedule of Portfolio Investments Record: 81

Item C.1. Identification of investment.

a. Name of issuer (if any). Dine Brands Global Inc
b. LEI (if any) of issuer. (1) 529900HKM8OWSHLKJY75
fm};lifn (;fl ‘gle issue or description of the Dine Brands Global Inc
d. CUSIP (if any). 254423106

At least one of the following other identifiers:

- ISIN US2544231069

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 85230.00000000

b. Units Number of shares

¢. Description of other units.

d. Currency. (3), United States Dollar

e. Value. (4) 7050225.60000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 1.126132512555

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Equity-common



b. Issuer type. (7). Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? 1 ves X No

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 ON/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(lig Y [ Yes X No

Schedule of Portfolio Investments Record: 82

Item C.1. Identification of investment.

a. Name of issuer (if any). Webster Financial Corp

b. LEI (if any) of issuer. (1) KMRURHTOVWKY S6Z5KU67
c. Title of the issue or description of the Webster Financial Corp
mvestment.

d. CUSIP (if any). 947890109

At least one of the following other identifiers:



- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

US9478901096

149173.00000000

Number of shares

United States Dollar

7536219.96000000

1.203760390125

Long [1 Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi1O2030NA

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A



Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral O Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.r; Y [ Yes X No
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Item C.1. Identification of investment.
a. Name of issuer (if any). Armada Hoffler Properties Inc
b. LEI (if any) of issuer. (1) 549300WQRSIV6XZT9313

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

Armada Hoffler Properties Inc
d. CUSIP (if any). 04208T108

At least one of the following other identifiers:

- ISIN US04208T1088
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 208578.00000000
b. Units Number of shares

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 2801202.54000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.447436072761

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Equity-common

b. Issuer type. (7)

Item C.5. Country of investment or issuer.



a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? [ ves X No

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 1d203 0OnN/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.r?) Y [ Yes X No

Schedule of Portfolio Investments Record: 84

Item C.1. Identification of investment.
a. Name of issuer (if any). Berkshire Hills Bancorp Inc
b. LEI (if any) of issuer. (1) 549300AS20C6UMMBNO37

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

Berkshire Hills Bancorp Inc
d. CUSIP (if any). 084680107
At least one of the following other identifiers:

- ISIN US0846801076

Item C.2. Amount of each investment.



Balance. (2)

a. Balance

b. Units

c. Description of other units.
d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

220650.00000000

Number of shares

United States Dollar

5655259.50000000

0.903314581861

Long [ Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi1O2030wNA

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment



represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?
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Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

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

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)
Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9)

[ Yes No

[ Yes No

[ Yes No

Commercial Metals Co

5493000QS2L0O07ZJ7N73
Commercial Metals Co

201723103

US2017231034

227490.00000000

Number of shares

United States Dollar

7420723.80000000

1.185312188857

Long [ Short [ N/A

Equity-common

Corporate

UNITED STATES OF AMERICA



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

a. Is the investment a Restricted Security? [ Yes X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 1Od203 0OnN/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(li‘.r?) Y [ Yes X No
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Item C.1. Identification of investment.

a. Name of issuer (if any). Moelis & Co

b. LEI (if any) of issuer. (1) 54930089 1QNU7VTQURS3
fn\};lifn (étr“l gle issue or description of the Moelis & Co

d. CUSIP (if any). 60786M105

At least one of the following other identifiers:

- ISIN US60786M1053

Item C.2. Amount of each investment.
Balance. (2)

a. Balance 117908.00000000



b. Units

¢. Description of other units.
d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9),

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

Number of shares

United States Dollar

7304400.60000000

1.166731884493

Long [ Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi1O2030NA

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
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 on loan by
the Fund?
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Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

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

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)
Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).
Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security?

[ Yes No

[ Yes No

SkyWest Inc

529900UYS2KGS6Z42P09
SkyWest Inc

830879102

US8308791024

182471.00000000

Number of shares

United States Dollar

8512272.15000000

1.359665203314

Long [ Short [ N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No



Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 0ON/A
Item C.9. Debt securities.

N/A
Item C.10. Repurchase and reverse repurchase agreements.

N/A
Item C.11. Derivatives.

N/A
Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No

Schedule of Portfolio Investments Record: 88

Item C.1. Identification of investment.

a. Name of issuer (if any). Great Lakes Dredge & Dock Corp
b. LEI (if any) of issuer. (1) 549300H65E3MZ1CX0P05

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

Great Lakes Dredge & Dock Corp
d. CUSIP (if any). 390607109
At least one of the following other identifiers:

- ISIN US3906071093

Item C.2. Amount of each investment.
Balance. (2)
a. Balance 274031.00000000

b. Units Number of shares

¢. Description of other units.



d. Currency. (3),
e. Value. (4)
f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).
Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

United States Dollar

4140608.41000000

0.661379368096

Long [ Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi1O2030wNA

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and
received for loaned securities?

[ Yes No

[ Yes No



c. Is any portion of this investment on loan by
the Fund? [ Yes XI No
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Item C.1. Identification of investment.

a. Name of issuer (if any). STAG Industrial Inc
b. LEI (if any) of issuer. (1) 549300QWYX2W6FASVQO07
fm};lgt; (:; ‘gle issue or description of the STAG Industrial Inc
d. CUSIP (if any). 852541102

At least one of the following other identifiers:

- ISIN US85254J1025

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 238945.00000000
b. Units Number of shares

c. Description of other units.

d. Currency. (3) United States Dollar
e. Value. (4) 10095426.25000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 1.612542402648

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Equity-common

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? [ Yes X No

Item C.7. Liquidity classification information.



a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 0ON/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and O ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Funzl? Y Yes L] No

i. If Yes, provide the value of the securities on ~ 6542242.74000000
loan.
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Item C.1. Identification of investment.
a. Name of issuer (if any). CommVault Systems Inc

b. LEI (if any) of issuer. (1) 65T5VRP62VXG39YFMLS3

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

CommVault Systems Inc
d. CUSIP (if any). 204166102

At least one of the following other identifiers:

- ISIN US2041661024

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 60922.00000000

b. Units Number of shares

¢. Description of other units.



d. Currency. (3),
e. Value. (4)
f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9)

Item C.6. Is the investment a Restricted Security?
a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

United States Dollar

4932854.34000000

0.787924807963

Long [ Short [ N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi10O2030NA

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and
received for loaned securities?

[ Yes No

[ Yes No



c. Is any portion of this investment on loan by
the Fund? [ Yes XI No
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Item C.1. Identification of investment.

a. Name of issuer (if any). Steven Madden Ltd
b. LEI (if any) of issuer. (1) 549300Z9GZ7GYJWSGF43
fm};lgt; (:; ‘gle issue or description of the Steven Madden Ltd
d. CUSIP (if any). 556269108

At least one of the following other identifiers:

- ISIN US5562691080
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 25550.00000000

b. Units Number of shares

c. Description of other units.

d. Currency. (3) United States Dollar
e. Value. (4) 1034008.50000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.165162174400

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A
Item C.4. Asset and issuer type.

a. Asset type. (6) Equity-common

b. Issuer type. (7). Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? [ Yes X No

Item C.7. Liquidity classification information.



a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 0ON/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and O ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Funzl? Y L Yes XI No
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Item C.1. Identification of investment.
a. Name of issuer (if any). Cousins Properties Inc
b. LEI (if any) of issuer. (1) 5493007XPYDS5EJABN062

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

Cousins Properties Inc
d. CUSIP (if any). 222795502

At least one of the following other identifiers:

- ISIN US2227955026

Item C.2. Amount of each investment.

Balance. (2)

a. Balance 155483.00000000

b. Units Number of shares

¢. Description of other units.

d. Currency. (3), United States Dollar



e. Value. (4) 5995424.48000000
f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.957649133029

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Equity-common

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? 1 ves X No

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)
Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 1d203 0OnN/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(lig Y [ Yes X No
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Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

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

d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3)

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category.

Scientific Games Corp

529900JXALYBOHXKFM62
Scientific Games Corp

80874P109

US80874P1093

101980.00000000

Number of shares

United States Dollar

7378253.00000000

1.178528328109

Long [1 Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

] Yes No

N/A



Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 0OnN/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A
Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral O ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun};l‘g) Y [ Yes X No
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Item C.1. Identification of investment.

a. Name of issuer (if any). MRC Global Inc

b. LEI (if any) of issuer. (1) 529900TSBPOLCLI2L582
lcn;l;lifn (;fl ‘gle issue or description of the MRC Global Inc

d. CUSIP (if any). 55345K103

At least one of the following other identifiers:

- ISIN US55345K 1034
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 469643.00000000
b. Units Number of shares

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 3851072.60000000

f. Exchange rate.



g. Percentage value compared to net assets of

the Fund. 0.615131814090

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short [ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Equity-common

b. Issuer type. (7). Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? [ ves X No
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 0ON/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral O ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun{l‘.l?) Y O Yes X No
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Item C.1. Identification of investment.
a. Name of issuer (if any).
b. LEI (if any) of issuer. (1)

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

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

¢. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoft profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

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

a. s the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Dana Inc

KVWHW7YLZPFIM8QYNIJ51
Dana Inc

235825205

US2358252052

252026.00000000

Number of shares

United States Dollar

5862124.76000000

0.936357169179

Long [1 Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi1O2030wNA



Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ Yes X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and [ Yes X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun}(lig Y [ Yes X No
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Item C.1. Identification of investment.
a. Name of issuer (if any). TriCo Bancshares
b. LEI (if any) of issuer. (1) N/A

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

TriCo Bancshares
d. CUSIP (if any). 896095106

At least one of the following other identifiers:

- ISIN US8960951064
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 135443.00000000
b. Units Number of shares
c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 5356770.65000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 0.855636958804

Item C.3. Payoff profile.



a. Payoff profile. (5) Long [ Short [ N/A

Item C.4. Asset and issuer type.

a. Asset type. (6) Equity-common

b. Issuer type. (7). Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? [ Yes X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 10203 0ON/A
Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral [ ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No

received for loaned securities?

c. Is any portion of this investment on loan by
the Fund? [ Yes X No
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Item C.1. Identification of investment.

a. Name of issuer (if any). Schnitzer Steel Industries Inc



b. LEI (if any) of issuer. (1)

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

d. CUSIP (if any).

At least one of the following other identifiers:

- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)

Item C.4. Asset and issuer type.

a. Asset type. (6)

b. Issuer type. (7)

Item C.5. Country of investment or issuer.
a. ISO country code. (8)

b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security?

Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

549300F62TK8VRDSM285
Schnitzer Steel Industries Inc

806882106

US8068821060

78130.00000000

Number of shares

United States Dollar

3696330.30000000

0.590414827005

Long [ Short L1 N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi1O2030wNA



Item C.10. Repurchase and reverse repurchase agreements.
N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral [ ves X No
received for loaned securities?

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

c. Is any portion of this investment on loan by
the Fund? [ Yes X No
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Item C.1. Identification of investment.

a. Name of issuer (if any). KB Home

b. LEI (if any) of issuer. (1) 549300LGUCWQURMWLG09
i:m"]l“elglt; Zfl ‘gle issue or description of the KB Home

d. CUSIP (if any). 48666K 109

At least one of the following other identifiers:

- ISIN US48666K 1097
Item C.2. Amount of each investment.

Balance. (2)

a. Balance 203640.00000000
b. Units Number of shares

c. Description of other units.

d. Currency. (3), United States Dollar
e. Value. (4) 8762629.20000000

f. Exchange rate.

g. Percentage value compared to net assets of

the Fund. 1.399654734111

Item C.3. Payoff profile.

a. Payoff profile. (5) Long [ Short L1 N/A



Item C.4. Asset and issuer type.

a. Asset type. (6) Equity-common

b. Issuer type. (7). Corporate

Item C.5. Country of investment or issuer.

a. ISO country code. (8) UNITED STATES OF AMERICA
b. Investment ISO country code. (9),

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

a. Is the investment a Restricted Security? [ Yes X No
Item C.7. Liquidity classification information.
a. Liquidity classification information. (10)

Category. N/A

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12) 102 03 ON/A

Item C.9. Debt securities.

N/A

Item C.10. Repurchase and reverse repurchase agreements.

N/A

Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment

represent reinvestment of cash collateral 1 ves X No
received for loaned securities?

b. Does any portion of this investment

represent that is treated as a Fund asset and 1 ves X No

received for loaned securities?

c. Is any portion of this investment on loan b
the Fun{ig Y ] Yes X No
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Item C.1. Identification of investment.
a. Name of issuer (if any). Hanover Insurance Group Inc/The
b. LEI (if any) of issuer. (1), JJYR6MFKFF6CFSDBZ078

c. Title of the issue or description of the

. H I Inc/Th
investment. anover Insurance Group Inc/The



d. CUSIP (if any).

At least one of the following other identifiers:
- ISIN

Item C.2. Amount of each investment.
Balance. (2)

a. Balance

b. Units

c. Description of other units.

d. Currency. (3),

e. Value. (4)

f. Exchange rate.

g. Percentage value compared to net assets of
the Fund.

Item C.3. Payoff profile.

a. Payoff profile. (5)
Item C.4. Asset and issuer type.
a. Asset type. (6)

b. Issuer type. (7).

Item C.5. Country of investment or issuer.

a. ISO country code. (8)
b. Investment ISO country code. (9)

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

a. Is the investment a Restricted Security?
Item C.7. Liquidity classification information.

a. Liquidity classification information. (10)
Category.

Item C.8. Fair value level.

a. Level within the fair value hierarchy (12)

Item C.9. Debt securities.

N/A

410867105

US4108671052

51270.00000000

Number of shares

United States Dollar

7244963.70000000

1.157238028646

Long [ Short [ N/A

Equity-common

Corporate

UNITED STATES OF AMERICA

[ Yes No

N/A

Xi10O2030wNA

Item C.10. Repurchase and reverse repurchase agreements.

N/A



Item C.11. Derivatives.

N/A

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral O ves X No
received for loaned securities?

b. Does any portion of this investment
represent that is treated as a Fund asset and 1 ves X No
received for loaned securities?

c. Is any portion of this investment on loan by

the Fund?

[ Yes No

The Fund may provide any information it believes would be helpful in understanding the information reported in response to any
Item of this Form. The Fund may also explain any assumptions that it made in responding to any Item of this Form. To the extent
responses relate to a particular Item, provide the Item number(s), as applicable.

Explanatory Note
Record Note Item Explanatory Notes
41 BS Monthly returns presented in Item B.5(a) have been calculated without deducting any applicable
=2 sales loads or redemption fees.
If the RIC is part of the securities lending authorization agreement and has engaged in securities
#2 C.12.a lending, the cash collateral will be adjusted on the next business day to maintain the required
collateral amount.
For the applicable funds using IBOR rates, IBORs are undergoing a change as regulators and
“ Cllfi2 industry groups have recommended that firms consider adoption of alternative, overnight risk-free
AL rates (RFRs). Floating rate swap terms reflected as Libors may be using the RFR to calculate the
actual rate
If the fund holds Capital Contingent Convertible Notes, conversion to an issuing bank's common
44 COfiv stock occurs should its capital fall beneath a specified threshold. The conversion of debt to equity

will rebalance the issuer's debt to equity ratio, but as this amount is not known until the contingent
event's occurrence, question c.9.f.iv will be represented as 1.

Identifier Note

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

2) 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.
3) Currency. Indicate the currency in which the investment is denominated.
“4) Value. Report values in U.S. dollars. If currency of investment is not denominated in U.S. dollars, provide the exchange rate used to calculate value.

5 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/D].11.

Asset type (short-term investment vehicle (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, U.S. government agency, U.S. government sponsored entity, municipal, non-U.S. sovereign, private fund, registered

U fund, other). If “other” provide a brief description.
(8) Report the ISO country code that corresponds to the country where the issuer is organized.
9 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.
Liquidity classification information. For portfolio investments of open-end management investment companies, provide the liquidity classification(s) for
(10) each portfolio investment among the following categories as specified in rule 22e-4 [17 CFR 270.22e-4]: Highly Liquid Investments, Moderately Liquid
Investments, Less Liquid Investments, Illiquid Investments. For portfolio investments with multiple liquidity classifications, indicate the percentage
amount attributable to each classification.
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;
(11) (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.
Indicate the level within the fair value hierarchy in which the fair value measurements fall pursuant to U.S. Generally Accepted Accounting Principles 7
(12) (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).
(13) Select the category that most closely reflects the coupon type among the following (fixed, floating, variable, none).
(14) Are there any interest payments in arrears or have any coupon payments been legally deferred by the issuer? [Y/N]
(15) 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.
Description of the reference instrument, including the name of issuer, title of issue, and currency in which denominated, as well as CUSIP of reference
16 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
(16) available).
If other identifier provided, indicate the type of identifier used.
a7 Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the relevant currency, indicating the relevant
currency. If there is more than one conversion ratio, provide each conversion ratio.
18 Select the category that reflects the transaction (repurchase, reverse repurchase). Select "repurchase agreement" if the Fund is the cash lender and receives
(3) collateral. Select "reverse repurchase agreement" if the Fund is the cash borrower and posts collateral.
(19) If multiple securities of an issuer are subject to the repurchase agreement, those securities may be aggregated.
Category of investments that most closely represents the collateral, selected from among the following (asset-backed securities; agency collateralized
20) mortgage obligations; agency debentures and agency strips; agency mortgage-backed securities; private label collateralized mortgage obligations;
corporate debt securities; equities; money market; U.S. Treasuries (including strips); other instrument). If "other instrument", include a brief description,
including, if applicable, whether it is a collateralized debt obligation, municipal debt, whole loan, or international debt
@1 Type of derivative instrument that most closely represents the investment, selected from among the following (forward, future, option, swaption, swap
(including but not limited to total return swaps, credit default swaps, and interest rate swaps), warrant, other).
(22) In the case of a holding in a fund that is a series of a series trust, report the LEI of the series.
(23) Description and terms of payments necessary for a user of financial information to understand the terms of payments to be paid and received, including,
as applicable, description of the reference instrument, obligation, or index, financing rate, floating coupon rate, fixed coupon rate, and payment frequency.
(24) Depreciation shall be reported as a negative number.
25) If the reference instrument is a derivative, indicate the category of derivative from among the categories listed in sub-Item C.11.a. and provide all

information required to be reported on this Form for that category.

(26)

If the reference instrument is an index or custom basket, and if the index’s or custom basket’s components are publicly available on a website and are
updated on that website no less frequently than quarterly, identify the index and provide the index identifier, if any. If the index’s or custom basket’s
components are not publicly available in that manner, and the notional amount of the derivative represents 1% or less of the net asset value of the Fund,
provide a narrative description of the index. If the index’s or custom basket’s components are not publicly available in that manner, and the notional
amount of the derivative represents more than 5% of the net asset value of the Fund, provide the (i) name, (ii) identifier, (iii) number of shares or notional
amount or contract value as of the trade date (all of which would be reported as negative for short positions), and (iv) value of every component in the
index or custom basket. The identifier shall include CUSIP of the index’s or custom basket’s components, 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.

If the index’s or custom basket’s components are not publicly available in that manner, and the notional amount of the derivative represents greater than
1%, but 5% or less, of the net asset value of the Fund, Funds shall report the required component information described above, but may limit reporting to
the (i) 50 largest components in the index and (ii) any other components where the notional value for that components is over 1% of the notional value of
the index or custom basket.

An index or custom basket, where the components are publicly available on a website and are updated on that website no less frequently than quarterly.

If the index’s or custom basket’s components are not publicly available in that manner, and the notional amount of the derivative represents 1% or less of

27 the net asset value of the Fund, provide a narrative description of the index.

If the reference instrument is neither a derivative or an index, the description of the reference instrument shall include the name of issuer and title of issue,
(28) as well as CUSIP of the 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).

The Registrant has duly caused this report to be signed on its behalf by the undersigned hereunto duly authorized.

Registrant: AB CAP FUND, INC.

By (Signature): Joseph Mantineo

Name: Joseph Mantineo

Title: Treasurer and Chief Financial Officer

Date: 2021-09-28



AB Cap Fund, Inc.

AB Small Cap Value Portfolio

Portfolio of Investments
August 31, 2021 (unaudited)

Company Shares U.S. $ Value
COMMON STOCKS - 98.5%
Financials — 23.3%
Banks — 14.9%
1st Source Corp. 120,096 5,644,512
Associated Banc-Corp. 284,850 5,873,607
Bank of Marin Bancorp 106,882 3,869,128
Berkshire Hills Bancorp, Inc. 220,650 5,655,260
Carter Bankshares, Inc.(a) 258,437 3,150,347
HarborOne Bancorp, Inc. 515,025 7,277,303
Heritage Financial Corp./WA 232,252 5,910,813
Independent Bank Group, Inc. 93,900 6,613,377
Pacific Premier Bancorp, Inc. 159,884 6,388,965
Sandy Spring Bancorp, Inc. 118,351 5,156,553
Synovus Financial Corp. 187,355 8,075,000
Texas Capital Bancshares, Inc.(@) 147,435 10,024,106
TriCo Bancshares 135,443 5,356,771
Umpqua Holdings Corp. 356,414 6,939,381
Webster Financial Corp. 149,173 7,536,220
93,471,343
Capital Markets — 2.7%
Moelis & Co. 117,908 7,304,400
Stifel Financial Corp. 137,840 9,524,744
16,829,144
Insurance — 2.4%
Hanover Insurance Group, Inc. (The) 51,270 7,244,964
Selective Insurance Group, Inc. 97,262 8,128,185
15,373,149
Thrifts & Mortgage Finance — 3.3%
BankUnited, Inc. 204,683 8,602,826
Premier Financial Corp. 142,540 4,333,216
WSFS Financial Corp. 165,853 7,531,385
20,467,427
146,141,063
Industrials — 19.3%
Airlines — 1.4%
SkyWest, Inc.(a) 182,471 8,512,272
Building Products — 1.2%
Masonite International Corp.(a) 62,873 7,524,641
Commercial Services & Supplies — 1.9%
Herman Miller, Inc. 206,520 8,680,036
Viad Corp.(a) 80,770 3,488,456
12,168,492
Construction & Engineering — 1.6%
BrightView Holdings, Inc.(a) 404,140 6,195,466
Great Lakes Dredge & Dock Corp.(a) 275,569 4,163,848

10,359,314



Company Shares U.S. $ Value

Electrical Equipment — 0.9%

Regal Beloit Corp. 36,990 $ 5,527,046

Machinery — 6.4%

Blue Bird Corp.(a) 328,260 7,106,829

Crane Co. 67,692 6,889,015

Manitowoc Co., Inc. (The)(@) 233,750 5,668,437

REV Group, Inc. 338,250 5,499,945

Shyft Group, Inc. (The) 230,020 10,123,180

Terex Corp. 92,640 4,729,272
40,016,678

Professional Services — 1.3%

Korn Ferry 117,340 8,294,765

Road & Rail - 1.3%

ArcBest Corp. 122,160 8,151,737

Trading Companies & Distributors — 3.3%

GATX Corp. 60,650 5,560,392

Herc Holdings, Inc.(a) 84,710 11,135,129

MRC Global, Inc.(@) 467,849 3,836,362
20,531,883

121,086,828

Consumer Discretionary — 15.7%
Auto Components — 2.5%

Dana, Inc. 252,026 5,862,125
Goodyear Tire & Rubber Co. (The)(@) 601,344 9,525,289
15,387,414
Diversified Consumer Services — 1.9%
Hillenbrand, Inc. 23,850 1,107,117
Houghton Mifflin Harcourt Co.(a) 669,285 9,015,269
Regis Corp.(a) (b) 378,962 2,053,974
12,176,360
Hotels, Restaurants & Leisure — 4.8%
Dine Brands Global, Inc.(@) 85,230 7,050,226
Hilton Grand Vacations, Inc.(@) 78,500 3,429,665
Papa John'’s International, Inc. 61,841 7,886,583
Ruth’s Hospitality Group, Inc.(@) 204,509 4,190,389
Scientific Games Corp./DE - Class A(a) 101,980 7,378,253
29,935,116
Household Durables - 2.7%
KB Home 203,640 8,762,629
Taylor Morrison Home Corp. - Class A(@) 280,188 7,870,481
16,633,110

Leisure Products — 0.5%
Malibu Boats, Inc.(a) 44,787 3,206,749



Company Shares U.S. $ Value

Specialty Retail — 2.1%

Genesco, Inc.(a) 103,860 $ 6,442,436
Sally Beauty Holdings, Inc.(a) 363,290 6,753,561
13,195,997

Textiles, Apparel & Luxury Goods — 1.2%
Kontoor Brands, Inc.(b) 123,390 6,658,124
Steven Madden Ltd. 25,550 1,034,009
7,692,133
98,226,879

Real Estate — 10.3%
Equity Real Estate Investment Trusts (REITs) — 10.3%

Armada Hoffler Properties, Inc. 208,578 2,801,203
Broadstone Net Lease, Inc. 212,240 5,815,376
Cousins Properties, Inc. 155,483 5,995,424
Independence Realty Trust, Inc. 457,699 9,373,675
National Storage Affiliates Trust 134,540 7,702,415
NETSTREIT Corp. 245,160 6,339,838
Physicians Realty Trust 527,156 9,757,658
RLJ Lodging Trust 444,810 6,418,608
STAG Industrial, Inc.(b) 238,945 10,095,426

64,299,623

Materials — 7.9%
Chemicals — 5.0%

AdvanSix, Inc.(a) 169,630 6,191,495
GCP Applied Technologies, Inc.(a) 162,056 3,863,415
HB Fuller Co. 107,840 7,286,749
Innospec, Inc. 46,830 4,383,288
Orion Engineered Carbons SA(a) 344,014 6,078,727
Trinseo SA 74,974 3,893,400
__ 31,697,074

Metals & Mining — 2.9%
Carpenter Technology Corp. 208,525 6,954,309
Commercial Metals Co. 227,490 7,420,724
Schnitzer Steel Industries, Inc. - Class A 78,130 3,696,330
18,071,363
49,768,437

Information Technology — 7.0%
Communications Equipment — 0.7%

Casa Systems, Inc.(a) 597,133 4,203,816

Electronic Equipment, Instruments & Components — 1.1%

Belden, Inc. 124,652 7,136,327

IT Services — 0.9%

Unisys Corp.(a) 227,387 5,505,039

Semiconductors & Semiconductor Equipment — 1.6%

Kulicke & Soffa Industries, Inc. 78,800 5,530,972

Magnachip Semiconductor Corp.(a@) (b) 264,058 4,819,058
10,350,030



Company Shares U.S. $ Value

Software — 2.1%

A10 Networks, Inc.(a) 594,780 $ 8,261,494

CommVault Systems, Inc.(a) 60,922 4,932,855
13,194,349

Technology Hardware, Storage & Peripherals — 0.6%

NCR Corp.(a) 84,287 3,580,512
43,970,073

Health Care — 4.5%

Health Care Equipment & Supplies — 1.1%

Integra LifeSciences Holdings Corp.(a) 86,840 6,532,973

Health Care Providers & Services — 2.5%

Acadia Healthcare Co., Inc.(@) 75,874 5,016,789

MEDNAX, Inc.(a) 332,320 10,670,795
15,687,584

Health Care Technology — 0.9%

Change Healthcare, Inc.(a) 265,320 5,791,936
28,012,493

Energy - 3.6%

Energy Equipment & Services — 1.9%

Cactus, Inc. - Class A 223,420 8,380,484

Dril-Quip, Inc.(a) 140,550 3,415,365
11,795,849

Oil, Gas & Consumable Fuels — 1.7%

Cimarex Energy Co. 65,870 4,230,171

HollyFrontier Corp. 194,720 6,295,298
10,525,469
22,321,318

Consumer Staples — 2.5%

Food Products — 2.5%

Hain Celestial Group, Inc. (The)(@) (b) 199,624 7,467,934

Nomad Foods Ltd.(a) 308,729 8,147,358
15,615,292

Utilities — 2.4%

Electric Utilities — 1.4%

IDACORP, Inc. 82,430 8,684,001

Gas Utilities — 1.0%

Southwest Gas Holdings, Inc. 91,440 6,429,146
15,113,147

Communication Services — 2.0%

Entertainment - 1.1%

IMAX Corp.(a) 421,790 6,626,321



Company Shares U.S. $ Value

Media — 0.9%
Criteo SA (Sponsored ADR)(@) 149,157 $ 5,597,862

12,224,183

Total Common Stocks
(cost $502,583,326) 616,779,336

SHORT-TERM INVESTMENTS - 1.5%
Investment Companies — 1.5%
AB Fixed Income Shares, Inc. - Government Money Market Portfolio - Class AB, 0.01%(c) (d) (e)

(cost $9,624,652) 9,624,652 9,624,652
Total Investments Before Security Lending Collateral for Securities Loaned — 100.0%
(cost $512,207,978) 626,403,988

INVESTMENTS OF CASH COLLATERAL FOR SECURITIES LOANED - 0.0%
Investment Companies — 0.0%
AB Fixed Income Shares, Inc. - Government Money Market Portfolio - Class AB, 0.01%(¢) (d) (e)

(cost $37) 37 37
Total Investments — 100.0%

(cost $512,208,015)(f) 626,404,025
Other assets less liabilities — 0.0% (36,481)
Net Assets — 100.0% $ 626,367,544
(a) Non-income producing security.

(b) Represents entire or partial securities out on loan.

(c) Affiliated investments.

(d) The rate shown represents the 7-day yield as of period end.

(e) To obtain a copy of the fund’s shareholder report, please go to the Securities and Exchange Commission’s website at www.sec.gov, or call AB at (800) 227-4618.

() As of August 31, 2021, the cost basis of investment securities owned was substantially identical for both book and tax purposes. Gross unrealized appreciation of investments
was $128,217,052 and gross unrealized depreciation of investments was $(14,021,042), resulting in net unrealized appreciation of $114,196,010.
Please note: The sector classifications presented herein are based on the Global Industry Classification Standard (GICS) which was developed by Morgan Stanley Capital
International and Standard & Poor’s. The components are divided into sector, industry group, and industry sub-indices as classified by the GICS for each of the market
capitalization indices in the broad market.

Glossary:

ADR - American Depositary Receipt
REIT — Real Estate Investment Trust



AB Cap Fund, Inc.

AB Small Cap Value Portfolio
August 31, 2021 (unaudited)

In accordance with U.S. GAAP regarding fair value measurements, fair value is defined as the price that the Fund would receive to sell an asset
or pay to transfer a liability in an orderly transaction between market participants at the measurement date. U.S. GAAP establishes a framework
for measuring fair value, and a three-level hierarchy for fair value measurements based upon the transparency of inputs to the valuation of an
asset or liability (including those valued based on their market values). Inputs may be observable or unobservable and refer broadly to the
assumptions that market participants would use in pricing the asset or liability. Observable inputs reflect the assumptions market participants
would use in pricing the asset or liability based on market data obtained from sources independent of the Fund. Unobservable inputs reflect the
Fund’s own assumptions about the assumptions that market participants would use in pricing the asset or liability based on the best information
available in the circumstances. Each investment is assigned a level based upon the observability of the inputs which are significant to the overall
valuation. The three-tier hierarchy of inputs is summarized below.

. Level 1 - quoted prices in active markets for identical investments

. Level 2 - other significant observable inputs (including quoted prices for similar investments, interest rates, prepayment speeds, credit
risk, etc.)

. Level 3 - significant unobservable inputs (including the Fund’s own assumptions in determining the fair value of investments)

Where readily available market prices or relevant bid prices are not available for certain equity investments, such investments may be valued
based on similar publicly traded investments, movements in relevant indices since last available prices or based upon underlying company
fundamentals and comparable company data (such as multiples to earnings or other multiples to equity). Where an investment is valued using
an observable input, by pricing vendors, such as another publicly traded security, the investment will be classified as Level 2. If management
determines that an adjustment is appropriate based on restrictions on resale, illiquidity or uncertainty, and such adjustment is a significant
component of the valuation, the investment will be classified as Level 3. An investment will also be classified as Level 3 where management uses
company fundamentals and other significant inputs to determine the valuation.

The following table summarizes the valuation of the Fund’s investments by the above fair value hierarchy levels as of August 31, 2021:

Investments in Securities: Level 1 Level 2 Level 3 Total
Assets:

Common Stocks(a) $ 616,779,336 $ — 3 — $ 616,779,336
Short-Term Investments 9,624,652 — — 9,624,652
Investments of Cash Collateral for Securities Loaned in Affiliated Money Market Fund 37 — — 37
Total Investments in Securities 626,404,025 — — 626,404,025
Other Financial Instruments(b) — — — —
Total $ 626,404,025 $ — $ — $ 626,404,025

(a) See Portfolio of Investments for sector classifications.

(b) Other financial instruments are derivative instruments, such as futures, forwards and swaps, which are valued at the unrealized appreciation/(depreciation) on the instrument.
Other financial instruments may also include swaps with upfront premiums, options written and swaptions written which are valued at market value.
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A summary of the Fund’s transactions in AB mutual funds for the nine months ended August 31, 2021 is as follows:

Market Value Purchases Sales Market Value Dividend
11/30/2020 at Cost Proceeds 08/31/2021 Income
Fund (000) (000) (000) (000) (000)
Government Money Market Portfolio $ 7,796 $ 134,811 $ 132,982 $ 9,625 $ 0**
Government Money Market Portfolio* 1,453 10,042 11,495 0** 0**
Total $ 9,249 $ 144,853 $ 144,477 $ 9,625 $ 0**

*

Investments of cash collateral for securities lending transactions.
** Amount less than $500.



