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(Percentages shown are based on Net Assets)
Schedule of Investments  (unaudited)   (continued)
March 31, 2022 

Security
Shares 
Shares Value

Banks (continued)  

First Community Bankshares, Inc. . . . . . . . 1,976  $  55,743
First Financial Bancorp . . . . . . . . . . . . . . . 10,809     249,147
First Financial Bankshares, Inc. . . . . . . . . . 15,273     673,845
First Financial Corp. . . . . . . . . . . . . . . . . . 1,440     62,323
First Foundation, Inc. . . . . . . . . . . . . . . . . 5,904     143,408
First Internet Bancorp . . . . . . . . . . . . . . . . 1,052     45,247
First Interstate BancSystem, Inc., Class A(b) . 10,278     377,922
First Merchants Corp. . . . . . . . . . . . . . . . . 6,333     263,453
First Mid Bancshares, Inc. . . . . . . . . . . . . . 1,936     74,517
First of Long Island Corp. (The) . . . . . . . . . 2,616     50,907
Five Star Bancorp . . . . . . . . . . . . . . . . . . 1,466     41,488
Flushing Financial Corp. . . . . . . . . . . . . . . 3,679     82,226
Fulton Financial Corp.. . . . . . . . . . . . . . . . 18,965     315,198
German American Bancorp, Inc. . . . . . . . . . 3,058     116,173
Glacier Bancorp, Inc.(b) . . . . . . . . . . . . . . . 12,961     651,679
Great Southern Bancorp, Inc. . . . . . . . . . . . 1,246     73,526
Guaranty Bancshares, Inc.(b) . . . . . . . . . . . 1,095     38,325
Hancock Whitney Corp. . . . . . . . . . . . . . . 10,285     536,363
Hanmi Financial Corp. . . . . . . . . . . . . . . . 3,597     88,522
HarborOne Bancorp, Inc. . . . . . . . . . . . . . 5,835     81,807
HBT Financial, Inc.(b) . . . . . . . . . . . . . . . .
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(Percentages shown are based on Net Assets)
Schedule of Investments  (unaudited)   (continued)
March 31, 2022     
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Shares 
Shares Value

Biotechnology (continued)  
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(Percentages shown are based on Net Assets)
Schedule of Investments  (unaudited)   (continued)
March 31, 2022 

Security
Shares 
Shares Value

Biotechnology (continued)  

ImmunoGen, Inc.(a) . . . . . . . . . . . . . . . . . . 23,040  $  109,670
Immunovant, Inc.(a) . . . . . . . . . . . . . . . . . . 4,998     27,539
Impel Neuropharma, Inc.(a)(b) . . . . . . . . . . . 633     4,032
Infinity Pharmaceuticals, Inc.(a)(b) . . . . . . . . . 10,441     11,903
Inhibrx, Inc.(a)(b) . . . . . . . . . . . . . . . . . . . . 3,329     74,170
Inovio Pharmaceuticals, Inc.(a) . . . . . . . . . . 24,662     88,537
Inozyme Pharma, Inc.(a) . . . . . . . . . . . . . . 2,201     9,002
Insmed, Inc.(a) . . . . . . . . . . . . . . . . . . . . . 13,968     328,248
Instil Bio, Inc.(a) . . . . . . . . . . . . . . . . . . . . 6,359     68,359
Intellia Therapeutics, Inc.(a) . . . . . . . . . . . . 8,275     601,344
Intercept Pharmaceuticals, Inc.(a) . . . . . . . . 3,157     51,364
Ironwood Pharmaceuticals, Inc.(a)(b) . . . . . . . 17,328     217,986
iTeos Therapeutics, Inc.(a) . . . . . . . . . . . . . 2,399     77,200
IVERIC bio, Inc.(a). . . . . . . . . . . . . . . . . . . 13,530     227,710
Janux Therapeutics, Inc.(a)(b) . . . . . . . . . . . . 1,557     22,327
Jounce Therapeutics, Inc.(a) . . . . . . . . . . . . 3,932     26,698
KalVista Pharmaceuticals, Inc.(a) . . . . . . . . . 2,808     41,390
Karuna Therapeutics, Inc.(a) . . . . . . . . . . . . 2,644     335,233
Karyopharm Therapeutics, Inc.(a) . . . . . . . . 8,861     65,306 

2,644
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(Percentages shown are based on Net Assets)
Schedule of Investments  (unaudited)   (continued)
March 31, 2022     

Security
Shares 
Shares Value

Diversiþed Financial Services (continued)  

Cannae Holdings, Inc.(a) . . . . . . . . . . . . . . 9,974  $  238,578
                                                                        

    432,729
Diversiþed Telecommunication Services ñ 0.6%
Anterix, Inc.(a) . . . . . . . . . . . . . . . . . . . . . 1,375     79,613
ATN International, Inc. . . . . . . . . . . . . . . . 1,274     50,807
Bandwidth, Inc., Class A(a) . . . . . . . . . . . . . 2,724     88,230
Cogent Communications Holdings, Inc. . . . . 5,020     333,077
Consolidated Communications Holdings, Inc.(a) 8,625     50,888
EchoStar Corp., Class A(a) . . . . . . . . . . . . . 4,513     109,846
Globalstar, Inc.(a)(b) . . . . . . . . . . . . . . . . . . 72,418     106,454
IDT Corp., Class B(a) . . . . . . . . . . . . . . . . . 1,711     58,328
Iridium Communications, Inc.(a) . . . . . . . . . . 13,897     560,327
Liberty Latin America Ltd., Class A(a) . . . . . . 5,114     49,606
Liberty Latin America Ltd., Class C(a) . . . . . . 17,990     172,524
Ooma, Inc.(a) . . . . . . . . . . . . . . . . . . . . . . 2,831     42,437
Radius Global Infrastructure, Inc.(a)(b) . . . . . . 8,487     121,194
Telesat Corp., Class B(a)(b) . . . . . . . . . . . . . 842     13,893

                                                                        

    1,837,224
Electric Utilities — 0.7%
ALLETE, Inc. . . . . . . . . . . . . . . . . . . . . . 6,263     419,496
MGE Energy, Inc.(b) . . . . . . . . . . . . . . . . . 4,346     346,767
Otter Tail Corp. . . . . . . . . . . . . . . . . . . . . 4,881     305,063
PNM Resources, Inc. . . . . . . . . . . . . . . . . 10,201     486,282
Portland General Electric Co. . . . . . . . . . . . 10,596     584,369
Via Renewables, Inc. . . . . . . . . . . . . . . . . 1,964     16,183

                                                                        

    2,158,160
Electrical Equipment — 1.0%
Advent Technologies Holdings, Inc.(a) . . . . . . 2,036     4,724
Allied Motion Technologies, Inc. . . . . . . . . . 1,497     44,670
American Superconductor Corp.(a)
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(Percentages shown are based on Net Assets)
Schedule of Investments  (unaudited)   (continued)
March 31, 2022     

Security
Shares 
Shares
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(Percentages shown are based on Net Assets)
Schedule of Investments  (unaudited)   (continued)
March 31, 2022 

Security
Shares 
Shares Value

Health Care Providers & Services (continued)  

HealthEquity, Inc.(a). . . . . . . . . . . . . . . . . . 9,635  $  649,784
InfuSystem Holdings, Inc.(a)(b) . . . . . . . . . . . 2,397     23,491
Innovage Holding Corp.(a)(b) . . . . . . . . . . . . 2,186     14,034
Invitae Corp.(a)(b) . . . . . . . . . . . . . . . . . . . . 23,553     187,717
Joint Corp. (The)(a) . . . . . . . . . . . . . . . . . . 1,617     57,226
LHC Group, Inc.(a)(b) . . . . . . . . . . . . . . . . . 3,595     606,117
LifeStance Health Group, Inc.(a)(b) . . . . . . . . 8,477     85,702
MEDNAX, Inc.(a) . . . . . . . . . . . . . . . . . . . . 9,081     213,222
ModivCare, Inc.(a)(b) . . . . . . . . . . . . . . . . . . 1,473     169,969
National HealthCare Corp.. . . . . . . . . . . . . 1,502     105,485
National Research Corp. . . . . . . . . . . . . . . 1,716     68,039
Ontrak, Inc.(a)(b) . . . . . . . . . . . . . . . . . . . . 1,057     2,394
Option Care Health, Inc.(a) . . . . . . . . . . . . . 18,702     534,129
Owens & Minor, Inc. . . . . . . . . . . . . . . . . . 8,653     380,905
Patterson Cos., Inc.(b) . . . . . . . . . . . . . . . . 10,213     330,595
Pennant Group, Inc. (The)(a) . . . . . . . . . . . . 3,078     57,343
PetIQ, Inc.(a) . . . . . . . . . . . . . . . . . . . . . . 3,149     76,836
Privia Health Group, Inc.(a) . . . . . . . . . . . . . 4,944     132,153
Progyny, Inc.(a) . . . . . . . . . . . . . . . . . . . . . 7,521     386,579
R1 RCM, Inc.(a) . . . . . . . . . . . . . . . . . . . . 13,982     374,158
RadNet, Inc.(a)(b) . . . . . . . . . . . . . . . . . . . . 5,560     124,377
Select Medical Holdings Corp. . . . . . . . . . . 13,004     311,966
Sharps Compliance Corp.(a) . . . . . . . . . . . . 1,721     10,154
SOC Telemed, Inc.(a) . . . . . . . . . . . . . . . . . 8,137     24,330
Surgery Partners, Inc.(a)(b) . . . . . . . . . . . . . 4,020     221,301
Tenet Healthcare Corp.(a) . . . . . . . . . . . . . . 12,527     1,076,821
Tivity Health, Inc.(a) . . . . . . . . . . . . . . . . . . 5,354     172,238
US Physical Therapy, Inc. . . . . . . . . . . . . . 1,542     153,352
Viemed Healthcare, Inc.(a) . . . . . . . . . . . . . 4,574     22,779

                                                                        

    9,833,953
Health Care Technology ñ 1.0%
Allscripts Healthcare Solutions, Inc.(a) . . . . . 14,162     318,928
American Well Corp., Class A(a) . . . . . . . . . 21,548     90,717
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(Percentages shown are based on Net Assets)
Schedule of Investments  (unaudited)   (continued)
March 31, 2022     

Security
Shares 
Shares
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(Percentages shown are based on Net Assets)
Schedule of Investments  (unaudited)   (continued)
March 31, 2022     

Security
Shares 
Shares Value

Pharmaceuticals (continued)  

Verrica Pharmaceuticals, Inc.(a)(b) . . . . . . . . 1,738  $  14,095
WaVe Life Sciences Ltd.(a) . . . . . . . . . . . . . 4,026     8,052

                                                                        

    4,986,615
Professional Services — 1.8%
Acacia Research Corp.(a) . . . . . . . . . . . . . . 5,266     23,750

.............
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(Percentages shown are based on Net Assets)
Schedule of Investments  (unaudited)   (continued)
March 31, 2022 

Security
Shares 
Shares Value

Software (continued)  

Cleanspark, Inc.(a) . . . . . . . . . . . . . . . . . . 3,905  $  48,305
CommVault Systems, Inc.(a) . . . . . . . . . . . . 5,243     347,873
Consensus Cloud Solutions, Inc.(a) . . . . . . . 1,901     114,307
Couchbase, Inc.(a)(b) . . . . . . . . . . . . . . . . . 2,771     48,271
CS Disco, Inc.(a) . . . . . . . . . . . . . . . . . . . . 1,842     62,573
Digimarc Corp.(a)(b) . . . . . . . . . . . . . . . . . . 1,488     39,239
Digital Turbine, Inc.(a) . . . . . . . . . . . . . . . . 10,686     468,154
Domo, Inc., Class B(a) . . . . . . . . . . . . . . . . 3,243     163,998
E2open Parent Holdings, Inc., Class A(a)(b) . . 23,387     206,039
Ebix, Inc. . . . . . . . . . . . . . . . . . . . . . . . . 3,264     108,202
eGain Corp.(a) . . . . . . . . . . . . . . . . . . . . . 2,735     31,671
Enfusion, Inc., Class A(a) . . . . . . . . . . . . . . 2,559     32,550
EngageSmart, Inc.(a) . . . . . . . . . . . . . . . . . 1,887     40,212
Envestnet, Inc.(a) . . . . . . . . . . . . . . . . . . . 6,439     479,319
EverCommerce, Inc.(a)(�Tg (en-nc.)Tj
ET
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(Percentages shown are based on Net Assets)
Schedule of Investments  (unaudited)   (continued)
March 31, 2022     

Security
Shares 
Shares Value

Textiles, Apparel & Luxury Goods ñ 0.6%
Crocs, Inc.(a) . . . . . . . . . . . . . . . . . . . . . . 6,859  $  524,028
Fossil Group, Inc.(a) . . . . . . . . . . . . . . . . .

.....140,822C 
8 0 0 8 231.35 666.5773 Tm
( 6/Lang 20C 
BT
0 Tw 8 0 0 8 18 656.7537.1560CV)7
Kontoor Brandc.
.....255,87DC 
8 0 0 8 231.35 666.5773 Tm
( 6/Lang 28C 
BT
0 Tw 8 0 0 8 18 656.7516 28w51p)7
Movadop, Inc.. . . . . . . . . . . . . . . . .. . . . . . . . . . . . . . . . .
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(Percentages shown are based on Net Assets)
Schedule of Investments  (unaudited)   (continued)
March 31, 2022 

Security
Shares 
Shares Value

Technology Hardware, Storage & Peripherals ñ 0.0%(b)

Quantum Corp.(Expires 04/18/22) . . . . . . . 6,829  $  58
                                   

Total Rights ñ 0.0% 
(Cost: $9,567) . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .     9,732

                                   

Total Long-Term Investments ñ 99.2%
(Cost: $250,532,905) . . . . . . . . . . . . . . . . . . . . . . . . . . . . .     322,607,156

                                 

Security
Shares 
Shares Value

Short-Term Securities(e)(f)

BlackRock Liquidity Funds, T-Fund, Institutional 
Class, 0.21% . . . . . . . . . . . . . . . . . . . 2,157,865  $  2,157,865

SL Liquidity Series, LLC, Money Market Series, 
0.42%(g) . . . . . . . . . . . . . . . . . . . . . . . 34,888,649     34,878,182

              

Total Short-Term Securities — 11.4% 
(Cost: $37,040,729). . . . . . . . . . . . . . . . . . . . . . . . . . . . . .     37,036,047

                                                                                                                                          

Total Investments ñ 110.6% 
(Cost: $287,573,634) . . . . . . . . . . . . . . . . . . . . . . . . . . . . .     359,643,203

Liabilities in Excess of Other Assets — (10.6)% . . . . . . . . . . .    (34,552,809)
                                                                                                                                          

Net Assets — 100.0% . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .  $  325,090,394
                                                                                                                                                              

(a) Non-income producing security.
(b) All or a portion of this security is on loan. 
(c) This security may be resold to qualified foreign investors and foreign institutional buyers under Regulation S of the Securities Act of 1933.
(d) 

Security is valuedḖusint
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Schedule of Investments  (unaudited)   (continued)
Mrach 31, 2022     

Derivative Financial Instruments Outstanding as of Period End

BNM0522U-2203132-6906140
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Schedule of Investments  (unaudited)   (continued)
Mrach 31, 2022 

Fair Value Hierarchy as of Period End
    
Various inputs are used in determining the fair value of financial instruments. These inputs to valuation techniques are categorized into a fair value 
hierarchy consisting of three broad levels for financial reporting purposes as follows: 
 
•     Level 1 — Unadjusted price quotations in active markets/exchanges for identical assets or liabilities that the Fund has the ability to access;  
•     Level 2 — Other observable inputs (including, but not limited to, quoted prices for similar assets or liabilities in markets that are active, quoted prices  
      for identical or similar assets or liabilities in markets that are not active, inputs other than quoted prices that are observable for the assets or liabilities  
      


