GI.OBAIL X

by Mirae Asset
Schedule of Investments (Unaudited) January 31, 2020

Global X SuperDividend” ETF

Shares Value
COMMON STOCK — 99.5%
AUSTRALIA— 14.7%
Communication Services — 1.8%
Nine Entertainment Holdings .................. 8312922 % 10,434,560
Southern Cross Media Group ......cvuevuevnenns 11,700,038 6,892,696
11,327,256
Consumer Discretionary — 2.4%
Harvey Norman Holdings ®...........cccceu.. 4,009,302 11,353,462
Super Retail Group «..vvveeiiiiieiineieiieienns 1,763,994 11,076,923
22,430,385
Financials — 7.7%
Bank of Queensland ™ ........coeeeuniinniinnnns 1,545,868 7,916,861
Bendigo and Adelaide Bank ..........cveunenns 1,400,518 9,760,197
Commonwealth Bank of Australia .......c..e... 189,366 10,808,527
Genworth Mortgage Insurance Austrdia ...... 6,109,929 14,970,504
IOOF Holdings ™ ...cvuvvivveiiiiieeeieeennnn, 2,138,649 11,324,921
National AustraliaBank .........c.ccvevennnnen 561,714 9,724,403
Perpettal @ ...viiieeee e, 275,940 7,887,906
72,393,319
Industrials — 1.0%
WestpaC Banking ......oevvveveiisinaniinnnnnnns 540,745 9,093,505
Materials — 1.8%
AlUMING oo e 5,339,672 7,792,741
CSOR i e 2,817,827 9,167,898
16,960,639
TOTAL AUSTRALIA «oiiiiiiiiiiiiieniinnns 138,205,104
BELGIUM— 1.2%
Industrials — 1.2%
DPOSE .+ 1,091,891 10,885,513
BRAZIL—3.2%
Energy — 1.0%

Enauta PartiCipacoes ........ccovvevinevnnnnnns 2,599,800 9,916,747



GI.OBAIL X

by Mirae Asset

Schedule of Investments (Unaudited)

Global X SuperDividend” ETF

January 31, 2020

Shares Value
COMMON STOCK — continued
Utilities— 2.2%
Ciade Transmissao de Energia Eletrica
[ 111 - 1,885,472 9,795,233
Transmissora Alianca de Energia Eletrica ..... 1,466,800 10,627,070
20,422,303
TOTAL BRAZIL «cviiiiiiiiiiiceiiecie v e 30,339,050
CANADA— 2.2%
Financials— 1.2%

AlarisRoyalty ®....ceuueiiiiiiiee s 659,887 10,902,069
Materials — 1.0%

Chemtrade Logistics Income Fund ®........... 1,380,900 9,793,839
TOTAL CANADA ...eiieiiviviecece s e e 20,695,908
CZECH REPUBLIC— 1.2%

Financials— 1.2%

MonetaMoney Bank .........cccvieiiniinninnnns 2,967,922 10,872,944
GERMANY— 1.0%

Financials— 1.0%

Deutsche Pfandbriefbank ........cvoevevennnne. 588,270 9,505,050
HONG KONG— 2.6%

Consumer Discretionary — 0.1%

Genting Hong Kong ™ «..cevvveevnieeenieeennnnns 16,518,000 1,297,632
Materials — 0.6%

Sinopec Shanghai Petrochemical, CI H ........ 22,916,800 5,873,151
Real Estate — 1.9%

Agile Group HOIAINGS ..vvvvvvvieiieiinnennns 7,537,300 10,036,920

YUuzhou Properties ....cvveevieiieiieiininnnass 16,061,502 7,487,880

17,524,800
TOTAL HONG KONG ....cviiiviiiineiienennnns 24,695,583
INDONESIA— 0.5%
Energy — 0.5%
Indo TambangrayaMegah ..........cccvvvnenns 6,480,900 4,769,904



GI.OBAIL X

by Mirae Asset
Schedule of Investments (Unaudited) January 31, 2020

Global X SuperDividend” ETF

Shares Value
COMMON STOCK — continued
ITALY— 0.8%
Financials— 0.8%
INtesa SanpPanio .....vvvvveiiiiiiiiiiieeans 2873594 % 7,150,866

MEXICO— 1.2%
Real Estate — 1.2%
PLA Administradora Industrial SdeRL * ..... 6,815,177 11,052,417
MONACO— 2.1%
Energy — 0.4%

GasLog Partners .....vvvevvieinieniininianines 365,899 3,746,806
Industrials — 1.7%

(0005 7= 7= = N 1,969,187 15,615,653
TOTAL MONACO. ...ttt iiiiiiiiiiiiiiininnnnnees 19,362,459
NETHERLANDS— 2.6%

Communication Services— 1.1%

VEON ADR .iiiiiiiiii e viinne e snnnnneeens 3,900,744 10,102,927
Industrials — 0.8%

[0 1\ 4,386,021 8,105,069
Real Estate — 0.7%

Wereldhave *® .. .....ccovviiiiiiie e, 359,261 6,609,039
TOTAL NETHERLANDS......ciiiiiieeviiinnees 24,817,035

NEW ZEALAND— 1.2%

Industrials — 1.2%
Air New Zealand ...ocvvvvvviiiiiieeiineeinnns 6,143,649 11,211,909

NIGERIA— 0.8%
Financials— 0.8%

ZenithBank ..vcvvvviieiiieniiiieiiniinnniannenns 135,277,923 7,759,408
NORWAY— 0.7%

Energy — 0.7%
(0102 1 AL 1o A 1,374,509 6,889,097



GI.OBAIL X

by Mirae Asset
Schedule of Investments (Unaudited) January 31, 2020

Global X SuperDividend” ETF

Shares Value

COMMON STOCK — continued
POLAND— 0.7%
Materials— 0.7%

CIECh @ e 607,580 $ 6,100,940
RUSSIA— 2.8%
Communication Services — 0.9%

Mobile TEleSystems ADR .......cccccevvveeeivieennnen. 827,933 8,436,637
Materials — 1.9%

Novolipetsk Steel PISC GDR ........cccceevvveeennnen. 400,546 8,667,816

Severstal PISCGDR .........ooocvviieieiiiiciiiieeeeee, 672,782 9,486,226

18,154,042

TOTAL RUSSIA ...ttt 26,590,679

SINGAPORE— 1.1%
Real Estate— 1.1%
Capitaland Retail ChinaTrust ¥..........ccocovvenne 8,931,377 10,142,600

SOUTH AFRICA— 2.3%
Real Estate — 2.3%

Corporate Real Estate ¥ ™ ..........cccocovovevveereenn, 41,220,163 7,969,497
Fortress, CI B ¥ 12,632,475 6,308,026
Redefine Properties i 15,394,205 7,379,202
TOTAL SOUTH AFRICA 21,656,725
SPAIN— 0.7%
Communication Services— 0.7%
Atresmedia de Medios de Comunicacion ............ 2,020,324 6,846,658

THAILAND— 1.0%
Communication Services— 1.0%
Jasmine International NVDR @ .............cooeo...... 56,255,313 9,114,191
TURKEY— 1.8%
Materials — 1.8%
Eregli Demir ve Celik Fabrikaari ...........c........... 4,802,799 7,487,070
Iskenderun Demir ve Celik .......cccoevcvvveiniinennnen. 7,227,450 9,383,005
TOTAL TURKEY ..iiiiiiiiiiiiiieienieneeeaen 16,870,075



GI.OBAIL X

by Mirae Asset
Schedule of Investments (Unaudited) January 31, 2020

Global X SuperDividend” ETF

Shares Value
COMMON STOCK — continued
UNITED KINGDOM— 9.5%
Consumer Discretionary — 4.7%

Crest Nicholson Holdings ........ccvevieinanns 1,638,682 $ 10,800,556

= (] 7,498,206 10,348,692

PErsimmon ....ccveiiiiiiiiiii i reeaas 322,730 12,988,159

ViStry GIrOUP vuvvvnernrranrnnrsnnsnnennsrnnsnnnnns 567,655 10,326,306

44,463,713
Financials— 0.9%

Standard Life Aberdeen .......ccooeviiiiinnnnnns 2,244,583 8,920,813
Industrials — 1.1%

Galliford Try HoldingS «.vvvvvvevieeinevaennenns 989,490 1,946,345

Royal Mail ..ceiiiiiiiiiiiiirni e 3,173,094 8,290,258

10,236,603
Materials — 0.6%

Y 7.4 1,216,100 5,652,402
Real Estate — 0.8%

NewRIVEr REIT ¥ i, 2,907,332 7,204,999
Utilities— 1.4%

SSE i e 638,222 12,691,078
TOTAL UNITED KINGDOM .....ccvvnvvnennnnn 89,169,608
UNITED STATES— 43.6%

Communication Services — 1.6%
(€ 141 = | P 836,923 5,113,599
National CineMedia .....ovvvevevieinennrennnnss 1,356,781 10,013,044
15,126,643
Consumer Staples— 1.4%

VECtor Group +.veevvueeiinerninsisieessnnssnens 974,659 12,807,019
Energy — 3.3%

EnLink Midstream ........cocviviiiiiiiiennnnns 734,960 3,696,849

S P 827,652 10,958,112

TallgrassEnergy, Cl A .vvviiviiiiiiiiienninnns 330,298 7,368,948



GI.OBAIL X

by Mirae Asset
Schedule of Investments (Unaudited) January 31, 2020

Global X SuperDividend” ETF

Shares Value
COMMON STOCK — continued
Energy — continued
TargaARESOUICES vuvuvnrininrnenieneiernrnnnenens 246,871 $ 9,010,792
31,034,701
Financials — 24.7%
AG Mortgage Investment Trust e 571,451 9,057,498
AGNC INvestment ¥...vveiiee i iieeenns 568,694 10,572,022
Annaly Capital Management s 972,345 9,490,087
Apollo Commercial Real Estate Finance ™ ..... 546,415 9,988,466
Arbor Realty Trust ¥ .ooeveiieiiieiieeeeieeee, 785,106 11,596,015
Armour Residential ¥ ..oveveeiieiiieieeieennen 505,903 9,743,692
Artisan Partners Asset Management, Cl A ... 379,669 12,680,945
BGC Partners, Cl A .viiiiiiiiiiieicieeias 1,742,233 10,052,684
Blackstone Mortgage Trust, Cl A *............. 281,007 10,734,467
Chimeralnvestment *.....ooeeeeveeeeeeeeenennen 529,385 11,222,962
Granite Point Mortgage Trust ¥ .....vuvvvvvnnees 347,586 6,357,348
Invesco Mortgage Capital s 626,273 10,953,515
KKR Real Estate Finance Trust ............... 347,570 7,316,349
Ladder Capital, Cl A e 596,088 10,938,215
MFA Financial ¥ .....ccovvuvniiiieeeneeeeninnnnn, 1,378,336 10,751,021
New Residential Investment *...........cccuuees 601,033 10,061,292
New York Mortgage Trust *....cevvvvevnnennn.. 1,683,339 10,689,203
PennyMac Mortgage Investment Trust L 484,431 11,263,021
Ready Capital F...uuvieenieieiceeeeeeeeeeeann, 521,887 8,517,196
[RE Voo 's B E (01 SR 629,244 11,093,572
Starwood Property Trust F...vvvueeeevnneiennnnns 446,005 11,444,488
TPG RE Finance Trust *....cuuvivneeneenneens. 327,296 6,699,749
Two Harbors Investment *......ovvuvenveneennns. 713,831 10,893,061
232,116,868
Industrials — 1.2%
Macquarie Infrastructure .......cvvevvnevaennnnss 250,325 11,041,836
Real Estate — 10.1%
COreCIVIC * veeeeeeeeeiiiie e e 522,420 8,332,599

GEO Group ¥ eeevveeeeeeve e eenn 513,776 8,117,661



GI.OBAIL X

by Mirae Asset

Schedule of Investments (Unaudited)

Global X SuperDividend” ETF

January 31, 2020

SharegFace
Amount Value
COMMON STOCK — continued
Real Estate — continued

Global NetLease . ovvuiivnrierieiiineinnen, 543,774 11,272,435

Kite Realty Group Trust e 635,013 10,922,224

Office Properties Income Trust *................ 338,485 11,518,645

Omega Healthcare Investors e 265,615 11,142,549

SabraHeath Care® ...vvvvvevieiiieieeieeeen, 547,086 11,762,349

Service Properties Trust s 379,438 8,188,272

SITE Conters ¥ vuvieiiereerieireeieeeieeeneens 600,732 7,635,304

Washington Prime Group *®.........cceeeeeis 2,029,733 6,109,496

95,001,534
Utilities— 1.3%

Pattern Energy Group, Cl A ...ovevnivnnenns 459,553 12,366,571
TOTAL UNITED STATES....ciitviieiiiennnnn 409,495,172
TOTAL COMMON STOCK

(Cost $978,755,739) +uvvvvurrnrrernrrarnnsnnnenns 934,198,895
SHORT-TERM INVESTMENT®©) _ 1204

Fidelity Investments Money Market

Government Portfolio, Cl Institutional,
1.460%
(Cost $11,152,619) ..uvvvvnrrnrnernennnnens 11,152,619 11,152,619
REPURCHASE AGREEMENT® — 3.9%
RBC Capital Markets
1.530%, dated 01/31/20, to be repurchased
on 02/03/20 repurchase price $36,845,293
(collateralized by U.S. Treasury Obligations,
ranging in par value $1,432,271 -
$7,230,798, 2.125%, 08/15/2021, with a
total market value of $37,586,261)
(Cost $36,840,595) +.uvvurrerurrnenerennnnens $ 36,840,595 36,840,595
TOTAL INVESTMENTS — 104.6%
(COSt $1,026,748,953) . vveeeeeernreeenen, 982,192,109

Percentages are based on Net Assets of $938,940,488.

*  Non-income producing security.
I Real Estate Investment Trust



GI.OBAIL X

by Mirae Asset
Schedule of Investments (Unaudited) January 31, 2020

Global X SuperDividend” ETF

(A) Thissecurity or a partial position of this security is on loan at January 31,
2020. Thetotal value of securities on loan at January 31, 2020 was $42,497,017.

(B) Security was purchased with cash collateral held from securities on loan. The total
value of such securities as of January 31, 2020, was $47,993,214.

(C) Theratereported on the Schedule of Investmentsis the 7-day effective yield as of
January 31, 2020.

ADR — American Depositary Receipt

Cl —Class

GDR —Global Depositary Receipt
NVDR —Non-Voting Depositary Receipt
PJSC — Public Joint Sock Company
REIT — Real Estate Investment Trust

The following is a summary of the level of inputs used as of January 31, 2020, in valuing the Fund's
investments carried at value:

Investments in Securities Level 1 Level 2 Level 3 Total
Common Stock $ 934,198,895 $ — $ — $ 934,198,895
Short-Term Investment 11,152,619 — — 11,152,619
Repurchase Agreement — 36,840,595 — 36,840,595

Total Investmentsin
Securities $ 945351514 $ 36,840,595 $ — $ 982,192,109

For the period ended January 31, 2020, there have been no transfersin or out of Level 3.

For information on the Fund’s policy regarding valuation of investments and other
significant accounting policies, please refer to the Fund’s most recent annual or semi-
annual financial statements.



GI.OBAIL X

by Mirae Asset
Schedule of Investments (Unaudited) January 31, 2020

Global X SuperDividend” U.S. ETF

Shares Value
COMMON STOCK — 76.1%
UNITED STATES— 76.1%
Communication Services— 10.1%
AMC Entertainment Holdings, CI A @ ....... 928751 $ 6,055,456
ATET ittt i 411,816 15,492,518
(€ 141 = | P 1,690,835 10,331,002
National CineMedia .....ovvvvvevieineinrnnnnnes 1,877,181 13,853,596
Verizon CommuniCationS vvvveveeeerreriiiinnnns 224,690 13,355,574
59,088,146
Consumer Discretionary — 6.0%
Buckle™ ..., 720,353 17,583,817
ChiCO'SFAS .o e eeas 2,281,666 8,875,681
Six Flags Entertainment ..........cccoevivnnnns 222,687 8,491,055
___ 34950553
Consumer Staples — 14.4%
L L F= T €] (0 o I 252,552 12,003,797
B&G Fo0ds™ ....cvveiieiiiiiiiee e, 481,309 7,729,823
Coty, Cl A e 1,125,227 11,544,829
General Mills .vvviviieiiiiiieirieeneneneeas 266,006 13,890,833
Philip MorrisInternational ..........ccveevuenns 149,272 12,344,794
UNIVErSal .ovvviieiiiiiiiiii e vieeeeas 212,650 11,302,347
VECtor GroUp +.vveevvneeiinerninsisinesinsssnens 1,159,258 15,232,650
84049073
Energy — 4.1%
EXXON MODIl +1ueiieiiiiiiiiiii e vieeeens 160,187 9,950,817
SFL it e 1,055,442 13,974,052
23924869
Financials — 14.1%
Apollo Commercial Real Estate Finance ™ ..... 724,972 13,252,488
Chimeralnvestment *.....ooeveveeeeeeeeenennens 713,810 15,132,772
MFA FInancial ¥ .ovvuveeeeeeieeiieeeeeeieeeans 1,805,622 14,083,852
New Residential Investment *.........cvenen... 641,984 10,746,812
New York Mortgage Trust ......ccvvueeeennnn. 2,133,683 13,548,887
PennyMac Mortgage Investment Trust o 654,445 15,215,846

81,980,657



GI.OBAIL X

by Mirae Asset
Schedule of Investments (Unaudited) January 31, 2020

Global X SuperDividend” U.S. ETF

Shares Value
COMMON STOCK — continued
Industrials — 7.5%
AirCastleLtd. ...ccvvvviiiiiiiiiiieiiiienieeans 477,739 $ 15,330,645
CovantaHolding .....coovvevvieiiiiniiiinennns 770,754 11,545,895
Macquarie INfrastructure .......c.oevvueveinnnns 309,930 13,671,012
QUA .+t e 818,385 3,478,136
___ 44025688
Materials — 4.0%
Innophos Holdings T 400,657 12,804,997
Schweitzer-Mauduit Internationd .............. 299,858 10,504,026
23309023
Real Estate — 5.2%
Global NetLease . ..uuvvvnrieniieniienieinnnn, 667,285 13,832,818
Pennsylvania Real Estate Investment Trust ¥ 2,178,060 8,581,556
Washington Prime Group *®.........cceeeeeies 2,616,512 7,875,701
30,290,075
Utilities— 10.7%
DUKEENEIQY vvvuvvreernenerernrnernennrnennsnes 141,131 13,778,620
Pattern Energy Group, Cl A ...ovvvvviineinnnns 609,222 16,394,164
PPL ot 404,443 14,636,792
S0 0114 1= 1 o PN 252,230 17,756,992
62,566,568

TOTAL COMMON STOCK
(Cost $452,520,558) ...vvvrerrnrnnnrsnnnnnennnnns 444,184,652



GI.OBAIL X

by Mirae Asset
Schedule of Investments (Unaudited) January 31, 2020

Global X SuperDividend” U.S. ETF

Shares Value
MASTER LIMITED PARTNERSHIPS — 23.6%
Consumer Discretionary — 2.3%
Cedar Fail vvvvviiiiiniiiiiisiinsinssninnianes 241,489 $ 13,074,215
Energy — 15.4%
Alliance Resource Partners ........ccvvevvnneen. 739,327 6,683,516
CrossAmericaPartners ..oovvvviiiiiiiiinnnnnnnns 605,292 11,325,013
Delek Logistics Partners .......cvovvuvievnennnnes 432,059 13,808,606
KNOT Offshore Partners ......ccvvvevviinninnns 605,417 11,545,302
NGL Energy Partners ......ccvvvvievvnenannnenns 656,922 6,595,497
PBF LOQISHICS vuvvueeineiieinnenninniinennnnnnns 562,319 11,808,699
Phillips 66 Partners .....ccvvevvieiierieiinnnnnns 249,902 14,601,774
USA Compression Partners ........ceeveevuenns 852,821 13,542,797
89,911,204

Financials— 3.2%

Compass Diversified Holdings .........c.ccueus 799,573 18,622,055
Industrials — 2.7%

Fortress Transportation & Infrastructure

INVESIONS o 827,217 15,866,022
TOTAL MASTER LIMITED PARTNERSHIPS
(Cost $122,378,868) +..uvuvurnerernrninruenenenes 137,473,496

SHORT-TERM INVESTMENT®© _ 1 204
Fidelity Investments Money Market
Government Portfolio, Cl Institutional,
1.460%
(Cost $6,929,431) +.vvuvvnvrrnennrennnnens 6,929,431 6,929,431



GI.OBAIL X

by Mirae Asset
Schedule of Investments (Unaudited) January 31, 2020

Global X SuperDividend” U.S. ETF

Face Amount Value

REPURCHASE AGREEMENT® — 3.9%

RBC Capital Markets
1.530%, dated 01/31/20, to be repurchased
on 02/03/20 repurchase price $22,893,000
(collateralized by U.S. Treasury Obligations,
ranging in par value $889,910 - $4,492,695,
2.125%, 08/15/2021, with atotal market
value of $23,353,385)
(Cost $22,890,081) +.uvvuvuvrurrnrneraennnnens $ 22890081 $ 22,890,081

TOTAL INVESTMENTS — 104.8%
(Cost $604,718,938) ...vvvvvrrnrninrnnnrnnennnnns $ 611,477,660

Percentages are based on Net Assets of $583,200,819.

* Non-income producing security.

¥  Real Estate Investment Trust

(A) Thissecurity or a partial position of this security is on loan at January 31, 2020. The total
value of securities on loan at January 31, 2020 was $27,892,997.

(B) Security was purchased with cash collateral held from securities on loan. The total value of
such securities as of January 31, 2020, was $29,819,512.

(C) Therate reported on the Schedule of Investments is the 7-day effective yield as of January 31,
2020.

Cl —Class
Ltd. — Limited



GI.OBAIL X

by Mirae Asset
Schedule of Investments (Unaudited) January 31, 2020

Global X SuperDividend” U.S. ETF

Thefollowing is a summary of the level of inputs used as of January 31, 2020, in valuing the Fund's
investments carried at value:

Investmentsin Securities Level 1 Level 2 Level 3 Total
Common Stock $ 444,184,652 $ — $ — $ 444,184,652
Master Limited
Partner ships 137,473,496 — — 137,473,496
Short-Term Investment 6,929,431 — — 6,929,431
Repurchase Agreement — 22,890,081 — 22,890,081

Total Investmentsin
Securities $ 588,587,579 $ 22,890,081 $ — $ 611,477,660

For the period ended January 31, 2020, there have been no transfersin or out of Level 3.

For information on the Fund's policy regarding valuation of investments and other
significant accounting policies, please refer to the Fund's most recent annual or semi-
annual financial statements.



GI.OBAIL X

by Mirae Asset
Schedule of Investments (Unaudited) January 31, 2020

Global X MSCI SuperDividend” Emerging Markets ETF

Shares Value

COMMON STOCK — 99.0%

ARGENTINA— 2.3%
Financials— 2.3%
Banco Macro ADR .....cciiiiiiiiiiiinninnnns 14460 $ 443,488
BRAZIL— 9.1%
Consumer Discretionary — 2.6%

Petrobras Distribuidora ........ccvvvevviinnnnnens 73,000 491,992
Financials — 2.2%

Itausa - Investimentos Ital ........ccevvevnenns 144,415 434,605
Information Technology — 1.9%

(011 Lo TP 223,800 370,272
Utilities— 2.4%

Engie Brasil Energia .......ocvvvvievinevnnnnnnns 38,521 469,202
TOTAL BRAZIL vivvviiiiiiiiiinininieennnsnnnss 1,766,071
CHILE— 1.4%

Utilities— 1.4%

Colbun i 1,828,573 266,042
CHINA— 4.9%

Materials — 4.9%

Maanshan Iron & Steel, CIH ......ccvviininne, 836,500 297,330

Nanjinglron & Steel, CIA ...cvvivviiiininnnns 755,800 317,582

Sansteel Minguang Fujian, Cl A ......eevvee.es 297,200 327,089
TOTAL CHINA e ennnanees 942,001

HONG KONG— 13.7%
Financials — 1.7%

Bank of CommunicationsCO, Cl H ........... 498,880 321,240
Information Technology — 1.7%
(I 010)V 0 N €] (o1 o 489,500 323,396

Materials — 2.2%
Nine Dragons Paper Holdings ..........cc.vve. 444,500 424,756



GI.OBAIL X

by Mirae Asset
Schedule of Investments (Unaudited) January 31, 2020

Global X MSCI SuperDividend” Emerging Markets ETF

Shares Value
COMMON STOCK — continued
Real Estate — 8.1%
Agile Group HOIdINGS .......cooevvveeeiiiireiiie e, 296,700 $ 395,096
Guangzhou R&F Properties ........ccccoccvevvieenennns 208,700 318,228
KWG Group Holdings ..........ccoceeveviieeiniieeenen. 372,400 488,227
Y uzhou Properties 816,400 380,606
1,582,157
TOTAL HONG KONG ......ooovieiiiiiiciieenie e 2,651,549
INDONESIA— 1.6%
Energy — 1.6%
BUKIt ASBM ..o 1,898,600 307,280

MALAYSIA— 1.2%

Industrials — 1.2%
AITASIAGIOUP .oovveeiieeiee e 647,800 226,050

MEXICO— 2.6%

Real Estate — 2.6%
FibraUno Administracion *.........ovcvvveevevrnnn, 312,300 511,916

PAKISTAN— 2.3%
Financials — 2.3%
MCB BanK .....ccceieiiieeiieiieiiieieeiieie e 330,210 450,133
QATAR— 2.2%
Real Estate — 2.2%
BarwaReal EState ..........cccvvveeeeeeiiiiiiiiee e, 430,161 418,228

RUSSIA— 21.2%
Communication Services— 1.9%

Mobile TeleSystems ADR .........cccevvieevveeniennnne. 35,425 360,981
Energy — 6.8%

GazproM PISC ......oviiiiiiieiieeee e 126,640 449,205

LUKOIL PISC ..o 4,935 505,807

Tatneft PISC 29,930 356,380

1,311,392



GI.OBAIL X

by Mirae Asset

Schedule of Investments (Unaudited)

Global X MSCI SuperDividend” Emerging Markets ETF

January 31, 2020

COMMON STOCK — continued
Materials — 12.5%

Alrosa PJSC

Magnitogorsk Iron & Steel Works PISC ........
MMC Norilsk Nickel PISC ..........cccccvveeeeenne

Novolipetsk

Steel PISC .....ocviiiiiiiii

PhosAQro PISC GDR ......cccceeeiiieiiieee e,
Severstal PISC ......ccovveeiiiiieicceneeieee

TOTAL RUSSIA ...

SOUTH AFRI

CA— 10.1%

Energy — 1.6%
EXXaro RESOUICES .........cccvvviieeeeeiiiiiiiee e,

Financials — 3.6%

Absa Group

Liberty HOIAINGS ...ccoovveviiiiiieiiiie e

Rea Estate — 4.9%
Fortress REIT, Cl A T

Growthpoint

Properties ........ccooovevevieeennn.

Redefine Properties ..........cccooovevveeevnrennn.

TOTAL SOUT

HAFRICA ...

SOUTH KOREA— 1.6%
Financials — 1.6%
Orange Life Insurance W®© ...
TAIWAN— 13.3%
Information Technology — 13.3%

Inventec .....

Lite-ONn Technology ......cccocvverveervierneeninennns
Micro-Star International ............ccocovervveennnene
Nanya Technology ........cccovveerireeriierieenieene

Shares Value
294950 $ 370,122
591,300 415,502

1,892 615,754
161,950 349,689
25,015 317,440
26,406 376,560
2,445,067

4,117,440

38,104 309,339
32,925 301,691
55,396 390,001
691,692

287,157 353,215
229,484 322,665
569,437 272,959
948,839

1,949,870

13,640 309,755
520,000 395,048
287,700 449,516
160,700 493,659
138,800 358,843
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Global X MSCI SuperDividend” Emerging Markets ETF

Shares Value
COMMON STOCK — continued
Information Technology — continued
Walsin Technology .......cccovveeeieeiieeiieeciiene 69,900 $ 487,072
YOO ..eoieiiieiiiiie sttt 31,000 396,620
TOTAL TAIWAN ..ot 2,580,758

THAILAND— 1.9%

Real Estate — 1.9%
Land & HousesNVDR ......cccovviiiinnnnnens 1,210,000 361,020

TURKEY— 6.9%
Energy — 1.9%

Tupras Turkiye Petrol Rafinerileri ............. 19,856 373,565
Industrials — 2.4%

TAV Havalimanlari Holding ................... 103,707 472,010
Materials — 2.6%

Eregli Demir ve Celik Fabrikaari .............. 315,605 491,995
TOTAL TURKEY v 1,337,570

UNITED ARAB EMIRATES— 2.7%
Real Estate — 2.7%

Aldar PropertiesPISC ....occvvvieiniiiiainnnnn, 875,393 531,480
TOTAL COMMON STOCK
(Cost $18,844,982)....ucuvninerernrninenenenenas 19,170,651

PREFERRED STOCK — 2.6%

BRAZIL— 2.6%

Communication Services — 2.6%
TelefonicaBrasil @

(COSt $440,949) ..veeuvveeeerreeeereeesiseeens 35,900 498,941
TOTAL INVESTMENTS — 101.6%
(COSt $19,285,931).....0veeevveeeenrenesirenens $ 19,669,592

Percentages are based on Net Assets of $19,364,441.

1 Real Estate Investment Trust

(A) Level 3 security in accordance with fair value hierarchy.

(B) Security considered illiquid. The total value of such securities as of January 31,
2020 was $309,755 and represented 1.6% of Net Assets.
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Global X MSCI SuperDividend” Emerging Markets ETF

(C) Security isfair valued using methods determined in good faith by the Fair Value
Committee of the Fund. The total value of such securities as of January 31, 2020,
was $309,755 and represents 1.6% of net assets.

(D) Thereiscurrently no stated rate.

ADR — American Depositary Receipt

Cl —Class

GDR —Global Depositary Receipt

NVDR —Non-Voting Depositary Receipt

PJSC — Public Joint Sock Company

REIT — Real Estate Investment Trust

Thefollowing is a summary of the level of inputs used as of January 31, 2020, in valuing the Fund's
investments carried at value:

Investmentsin Securities Level 1 Level 2 Level 3 Total
Common Stock $ 17,593,606 $ 1,267,290 $ 309,755 $ 19,170,651
Preferred Stock 498,941 — — 498,941

Total Investmentsin
Securities $ 18,092,547 $ 1,267,290 $ 309,755 $ 19,669,592

Investmentsin
Common Stock

Beginning Balance as of October 31, 2019 $ -

Transfersout of Level 3 -

Transfersinto Level 3 309,755
Net purchases -

Net sales -

Realized gain/(loss) -
Changein unrealized appreciation/(depreciation) -
Ending Balance as of January 31, 2020 $ 309,755

For information on the Fund's policy regarding valuation of investments and other
significant accounting policies, please refer to the Fund's most recent annual or semi-
annual financial statements.

Amounts designated as“ —" are $0 or have been rounded to $0.
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Shares Value
COMMON STOCK — 99.8%
AUSTRALIA— 15.6%
Consumer Discretionary — 2.1%

Harvey Norman Holdings .......c.cceeveennnne. 112,668 $ 319,051
Financials— 7.7%

Australia & New Zealand Banking Group .... 15,862 273,435

Bendigo and Adelaide Bank ..........cveunenns 40,156 279,847

Commonwealth Bank of Australia ............. 5,765 329,051

National AustraliaBank ..........cccevvievnenns 17,389 301,039

1,183,372
Industrials — 1.8%

Westpac Banking ......ccoeveeieiieinnininnnnnss 16,371 275,305
Materials — 1.7%

AlUMING .o eaeenas 173,851 253,719
Real Estate — 2.3%

StOckIaNd Fou. e 108,917 358,740
TOTAL AUSTRALIA .. 2,390,187
FINLAND— 4.1%

Financials— 1.9%

SamPO, Cl A v nenaeeas 6,534 295,940
Utilities— 2.2%

04 10 o [P 13,482 326,607
TOTAL FINLAND cc.viieiiivivcececie e e e 622,547
FRANCE— 11.8%

Communication Services — 1.6%

Eutelsat CommunicationS ...vvvvveerrriinnneenns 16,362 245,604
Energy — 1.7%

LI - 5,407 264,520

Financials— 1.9%
SOCIEte GENETAle vvveereviiiiee i rnninnees 8,792 284,749
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Global X MSCI SuperDividend” EAFE ETF

January 31, 2020

Shares Value
COMMON STOCK — continued
Health Care — 2.2%

Casino Guichard Perrachon .........ccveevueens 8,161 331,555
Industrials — 2.0%

Credit AQricole ..ooeveiieiiiiiiiii e 22,974 311,375
Real Estate — 2.4%

[0 o] 3,366 376,006
TOTAL FRANCE ....cviiiiivievceeiennenneeaes 1,813,809
GERMANY— 1.8%

Communication Services — 1.8%
Telefonica Deutschland Holding ............... 91,291 276,495
HONG KONG— 7.6%
Communication Services — 3.8%
HKT Trust & HKT coviiiiiiiiiiecivieeees 191,720 287,399
OO 495,865 293,116
580,515
Consumer Discretionary — 1.9%

Yue Yuen Industrial Holdings .................. 104,200 290,529
Utilities— 1.9%

HK Electric Investments & HK Electric

INVESIMENES v.vvviiiiiiiiirniirriansreess 299,370 299,181
TOTAL HONG KONG ....ccvvivviriinennennnnnnns 1,170,225
ITALY—4.1%

Financials— 2.1%

Poste [taliane .....ccvveviiiiieiiiiiiiiiieneens 28,172 323,131
Utilities— 2.0%

SNAM 1ttt 57,066 305,896
TOTAL ITALY it nie e e e 629,027
JAPAN— 1.5%

Consumer Discretionary — 1.5%
NTESS= 10 1Y/ o) (o) SR 40,700 225,120
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January 31, 2020

Shares Value
NETHERLANDS— 3.4%
Financials— 1.8%

N[ o= o 25,357 276,090
Real Estate — 1.6%

Unibail-Rodamco-Westfield *..........ceen.... 1,825 247,955
TOTAL NETHERLANDS.......cviiiniiinennnns 524,045
NEW ZEALAND— 2.4%

Communication Services — 2.4%

Spark New Zealand ..........ccooeeeviiieniiieiieenee 119,818 361,337
PORTUGAL— 2.7%

Utilities— 2.7%

Energiasde Portugal ..........cccooeeviiiiiiiniieenen, 81,616 409,184
SINGAPORE— 2.1%

Real Estate — 2.1%

Ascendas Real Estate Investment Trust* ............. 135,913 313,668
SPAIN— 4.1%

Utilities— 4.1%
11,836 318,999
11,450 314,305
633,304
SWEDEN— 6.0%
Financials — 6.0%

NordeaBank ADP .....c.oovvviiiiiiiiiee e, 38,801 306,426

Skandinaviska Enskilda Banken, Cl A ................ 31,281 309,089

Swedbank, Cl A ......ooeeiee e 19,244 295,988
TOTAL SWEDEN ..ot 911,503
SWITZERLAND— 2.4%

Financials — 2.4%

Zurich Insurance Group ........cveeeviveeeviieerenineeens 894 371,430

UNITED KINGDOM— 30.2%
Communication Services — 1.6%
BT Group, Cl A oo 112,058 237,703
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Shares Value
COMMON STOCK — continued
Consumer Discretionary — 10.0%
Barratt Developments ...........ccecveeevieeeesieee s 36,723 $ 388,622
PErSIMIMON ... 10,756 432,871
Taylor WImpeY .....cccovveeiiiiiieiicenieeiee e 150,233 425,978
1 L PPN 28,820 295,718
1,543,189
Consumer Staples— 1.8%
Imperial Brands ........ccvveviiiiieiiiiiinnnnnns 10,658 274,075
Energy — 3.2%
BP i s 41,884 252,151
Royal Dutch Shell, CI A ..oeviiiiieieiieene 9,123 239,845
491,996
Financials — 6.0%
HSBC HOIAINGS +uvvveeieiineieinnennennnnnnens 34,530 251,166
Legal & General Group «..vevveevernnernnrnesns 81,924 329,916
Standard Life Aberdeen .......ccvvvvvvvinnnnnns 86,285 342,929
924,011
Information Technology — 1.8%
Micro Focus International ........eevveveeeeeens 20,219 273,244
Materials — 1.2%
Y = 38,974 181,150
Utilities— 4.6%
(0= 011 o= T 241,669 270,273
SO it 21,499 427,509
697,782
TOTAL UNITED KINGDOM .....covvvinennnnnns 4,623,150
TOTAL COMMON STOCK
(Cost $14,803,267) e uvrurnernrnernerasnnnnnnenns 15,275,031
TOTAL INVESTMENTS — 99.8%
(Cost $14,803,267) . uerurnernrnernrrnsnnsnnnenns $ 15,275,031

Percentages are based on Net Assets of $15,309,599.

I Real Estate Investment Trust

Cl —Class
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As of January 31, 2020, all of the Fund's investments were considered Level 1, in
accordance with authoritative guidance on fair value measurements and disclosure under
U.S GAAP.

For the period ended January 31, 2020, there have been no transfersin or out of Level 3.
For information on the Fund's policy regarding valuation of investments and other

significant accounting policies, please refer to the Fund's most recent annual or semi-
annual financial statements.
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Shares Value

COMMON STOCK — 96.6%
AUSTRALIA— 1.3%
Real Estate— 1.3%

StOCKIANG ... 1964693 $ 6,471,113
NETHERLANDS— 3.5%
Real Estate— 3.5%

Unibail-Rodamco-Westfield *............cooevveiennn. 113,802 15,461,817

Wereldhave "™ .o 115,816 2,130,575
TOTAL NETHERLANDS......cocveeeeeeeeeeeeeeeeeae 17,592,392

SINGAPORE— 2.4%
Real Estate — 2.4%
Manulife US Redl Estate Investment Trust*......... 11,043,828 11,706,458

UNITED STATES— 89.4%
Financias — 62.2%

AGNC Investment ¥ ..........cc.ocueverveeeerecereeene s 902,615 16,779,613
Annaly Capital Management * .............c..cccoo....... 1,726,012 16,845,877
Apollo Commercial Real Estate Finance ¥ 903,101 16,508,686
Arbor Realty Trust ¥.........ocooveveieieeeereeean - —
Armour Residential ............cocovoeiereeeereeen 879,350 16,936,280
Blackstone Mortgage Trust, CI A ¥ ..o, 439,112 16,774,078
Chimera Investment *...........ocoeeeeeeeeeeeeeeeee. 784,609 16,633,711
Granite Point Mortgage Trust  .........cccocueveveenee. 898,204 16,428,151
Invesco Mortgage Capital F.........cocovvevvveiveienns 954,093 16,687,087
KKR Real Estate Finance Trust *..........ocoovoveune. 788,711 16,602,367
Ladder Capital, Cl A ¥ .....ooovreceeee e, 899,179 16,499,935
MFA Financia *.........cccoceounne.. 2,101,871 16,394,594
New Residential Investment ¥ 881,403 14,754,686
New York Mortgage Trust *..........c.cocovvvereennn. 2,620,725 16,641,604
PennyMac Mortgage Investment Trust .............. 714,236 16,605,987
Ready Capital F........cceeeeeeeeeeeeeee e 738,246 12,048,175
RedW0od TIUSE ... 952,743 16,796,859
Starwood Property Trust ¥ 649,023 16,653,930
TPG RE Finance Trust *....... 745,674 15,263,947
Two Harbors Investment * 1,090,385 16,639,275

308,494,842
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Shar es/Face
Amount Value
COMMON STOCK — continued
Real Estate — 27.2%
Apple Hospitality REIT ¥ .....oovieieieeeeeenn 1,069,239 $ 16,059,970
Brookfield Property REIT, ClI A L 686,561 12,673,916
Chatham Lodging Trust * ........c.ccoeeeeieeeeenn. 280,905 4,592,797
EPR Properties e 179,524 12,812,628
Gaming and Leisure Properties®...........ccccccu...... 358,598 16,945,548
Global Net Lease™.........cocevcveviveecieceeceienans 559,881 11,606,333
Omega Healthcare Investors*............cccc.ccuevnnan. 382,582 16,049,315
RLJ Lodging Trust * 1,019,843 15,868,757
RPT Redlty e 963,979 13,447,507
Service Properties Trust S 718,207 15,498,907
135,555,678
TOTAL UNITED STATES.......ccoieiieeiiiiiieeeeee 444,050,520
TOTAL COMMON STOCK
(Cost $472,485,851) .....ccvverireeieeiieenrieeireesneenes 479,820,483
SHORT-TERM INVESTMENT®© _ 0.0%
Fidelity Investments Money Market Government
Portfolio, Cl Institutional, 1.460%
(COSt $49,044) ..o 49,044 49,044
REPURCHASE AGREEMENT® — 0.0%
RBC Capital Markets
1.530%, dated 01/31/20, to be repurchased on
02/03/20 repurchase price $162,029
(collateralized by U.S. Treasury Obligations,
ranging in par value $6,298 - $31,798, 2.125%,
08/15/2021, with atotal market value of
$165,288)
(Cost $162,008) ....veeveeveerieeieriierieeieireeieneeas $ 162,008 162,008
TOTAL INVESTMENTS — 96.6%
(Cost $472,696,903) ......ooververrreerererereeierereeaaae $ 480,031,535

Percentages are based on Net Assets of $496,996,800.
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1 Real Estate Investment Trust

(A) Thissecurity or a partial position of this security is on loan at January 31,
2020. Thetotal value of securities on loan at January 31, 2020 was $196,288.

(B) Security was purchased with cash collateral held from securities on loan. The total
value of such securities as of January 31, 2020, was $211,052.

(C) Theratereported on the Schedule of Investmentsis the 7-day effective yield as of
January 31, 2020.

Cl —Class
REIT —Real Estate Investment Trust

Thefollowing is a summary of the level of inputs used as of January 31, 2020, in valuing the Fund's
investments carried at value:

Investments in Securities Level 1 Level 2 Level 3 Total
Common Stock $ 479,820,483 $ — $ — $ 479,820,483
Short-Term Investment 49,044 — — 49,044
Repurchase Agreement — 162,008 — 162,008

Total Investmentsin
Securities $ 479,869,527 $ 162,008 $ — $ 480,031,535

For the period ended January 31, 2020, there have been no transfersin or out of Level 3.

For information on the Fund's policy regarding valuation of investments and other
significant accounting policies, please refer to the Fund's most recent annual or semi-
annual financial statements.

Amounts designated as“ —* are $0 or have been rounded to $0.
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January 31, 2020

Shares Value
PREFERRED STOCK — 99.6%
GERMANY—2.1%
Financials — 2.1%
Deutsche Bank Contingent Capital Trust 11,
B.550%0....cceeeeene et 168,222 $ 4,420,874
NETHERLANDS— 2.6%
Financials — 2.6%
ING Groep, 6.125%0....c..eeeeieeeeeieieieieesieaeeniens 205,405 5,408,314
UNITED KINGDOM— 5.4%
Financials — 5.4%
HSBC Holdings, 6.200%0.........ccccoveerieenieanieennne 420,437 11,339,186
UNITED STATES— 89.5%
Consumer Staples— 2.0%
CHS, Ser 4, 7.500%0.....ccccuerieaeeriieiieeniesieeieeneas 149,356 4,214,826
Energy — 1.5%
NuStar Logistics, 8.565%, VAR ICE LIBOR
USD 3 MOonth+6.734%......cccerieriiieieiieniens 117,091 3,099,399
Financials — 60.4%
AGNC Investment, 7.000%, VAR ICE LIBOR
USD 3 Month+5.1119% ..o 95,895 2,519,162
Annaly Capital Management, 6.950%, VAR ICE
LIBOR USD 3 Month+4.993%" ...................... 208,112 5,437,966
Annaly Capital Management, 6.750%, VAR ICE
LIBOR USD 3 Month+4.989%" ...................... 116,775 3,047,827
Annaly Capital Management, 6.500%, VAR ICE
LIBOR USD 3 Month+4.172% ..................... 123,330 3,165,881
Apollo Global Management, 6.375%................... 87,143 2,369,418
Bank of America, 6.20096 .........c.cceevereeneiineniens 228,615 5,982,854
Brighthouse Financial, 6.600% ..............cccceeennee.. 123,556 3,468,217
Charles Schwab, 5.950%........cccccvieeiirieiieienens 216,467 5,792,657
Citigroup, 6.875%, VAR ICE LIBOR USD 3
MONth+4.130%0......eeverieerieeie e 133,635 3,883,433
Citigroup, Ser J, 7.125%, VAR ICE LIBOR USD
3MONth+4.040%0.....c..covviieeienienieee e 85,311 2,479,138
Citigroup Capital XIl11, 8.140%, VAR ICE
LIBOR USD 3 Month+6.370%.........ccccccuennenne 200,422 5,647,892
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Shares Value
PREFERRED STOCK — continued
Financials — continued
Fifth Third Bancorp, 6.625%, VAR ICE LIBOR
USD 3 Month+3.710%........cccccvuveeiireeeiieeeenns 131,262 $ 3,838,101
GMAC Capital Trust I, Ser 2, 7.695%, VAR ICE
LIBOR USD 3 Month+5.785%...........c.ccccue. 448,495 11,952,392
Goldman Sachs Group, 6.375%, VAR ICE
LIBOR USD 3 Month+3.550%...........c.ccceeenee 201,206 5,816,866
Goldman Sachs Group, 6.300% .........cccccceevveeenns 194,778 5,173,304
Hartford Financia Services Group, 7.875%, VAR
ICE LIBOR USD 3 Month+5.596%................ 175,834 4,997,202
Invesco Mortgage Capital, 7.500%, VAR ICE
LIBOR USD 3 Month+5.289% ...................... 83,798 2,275,116
JPMorgan Chase, 6.150%..........ccorvevrerierreniunnenns 333,634 8,517,676
Morgan Stanley, Ser E, 7.125%, VAR ICE
LIBOR USD 3 Month+4.320%.............ccceeenee 165,998 4,888,641
Morgan Stanley, Ser F, 6.875%, VAR ICE
LIBOR USD 3 Month+3.940%.............ccceenee 162,876 4,684,314
New Residential Investment, 7.125%, VAR ICE
LIBOR USD 3 Month+5.640%" ..............c........ 81,464 2,149,835
New Y ork Community Bancorp, 6.375%, VAR
ICE LIBOR USD 3 Month+3.821%................. 147,959 4,228,668
Oaktree Capital Group, 6.550% ...... 68,236 1,894,231
Regions Financial, Ser A, 6.375% 146,429 3,789,582
Two Harbors Investment, 7.250%, VAR ICE
LIBOR USD 3 Month+5.011%" ...................... 84,860 2,260,670
US Bancorp, 6.500%, VAR ICE LIBOR USD 3
MONth+4.468%0.......ccvvveeeiieeeeieeecee e see e 318,684 8,770,184
Wells Fargo, 6.625%, VAR ICE LIBOR USD 3
MONth+3.690%0.......ccvvveeiieee e e 241,686 6,943,639
125,974,866
Health Care — 4.4%
AVANLOT, B.250%0 ... 144,242 9,196,870
Industrials — 1.2%
Pitney BOwes, 6.700%0 ......c.coevveeeeerieeeinieee e 128,656 2,583,412
Real Estate — 6.6%
Brookfield Property Partners, 6.375% . 71,735 1,905,282
RLJ Lodging Trust, 1.950%" " ..........ccccccvivvunen. 92,415 2,669,869
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Shares Value
PREFERRED STOCK — continued
Real Estate — continued
UMH Properties, B.750% 1 evueernireereeennnns 69,778 $ 1,851,908
VEREIT, Ser F, 6.700%" ....ccvvueeeeervneeaens 283,499 7,229,225
13,656,284
Utilities— 13.4%
CenterPoint Energy, 7.000% .vueerrnreinnnnns 144,342 6,937,076
Energy Transfer Operating, 7.625%, VAR ICE
LIBOR USD 3 Month+4.738% .............. 123,173 3,060,849
Energy Transfer Operating, 7.600%, VAR ICE
LIBOR USD 3 Month+5.161% .............. 222,023 5,594,980
Energy Transfer Operating, 7.375%, VAR ICE
LIBOR USD 3 Month+4.530% ........ueuees 125,316 3,080,267
NiSource, 6.500%, VAR US Treas Yield
Curve Rate T Note Const Mat 5 Yr+3.632% 145,563 4,072,853
Sempra Energy, (10 42,205 5,257,899
28,003,924
TOTAL UNITED STATES.....ccviiiiiiiiinanns 186,729,581
TOTAL PREFERRED STOCK
(Cost $202,008,073) +uvuuvuernrnernrrnsnnnnenenns 207,897,955
TOTAL INVESTMENTS — 99.6%
(Cost $202,008,073) +vvvevnrrernneeernrnennnnans $ 207,897,955

Percentages are based on Net Assets of $208,836,299

*  Non-income producing security.
I Real Estate Investment Trust

ICE — Intercontinental Exchange
LIBOR — London Interbank Offered Rate
Ser — Series

USD —U.S Dollar

VAR — Variable Rate

As of January 31, 2020, all of the Fund's investments were considered Level 1, in
accordance with authoritative guidance on fair value measurements and disclosure under
U.S GAAP.

For the period ended January 31, 2020, there have been no transfersin or out of Level 3.
As of January 31, 2020, there were no Level 3 investments.
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For information on the Fund's policy regarding valuation of investments and other
significant accounting policies, please refer to the Fund's most recent annual or semi-
annual financial statements.
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Shares Value

COMMON STOCK — 96.7%

AUSTRALIA— 5.0%
Utilities— 5.0%

] I = T o 138,717 $ 1,852,644
BRAZIL— 5.8%
Utilities— 5.8%

Engie Brasil Energia .......ocvvvvievinevnnnnnnns 175,692 2,140,004
CANADA— 16.2%
Utilities— 16.2%

Algonquin Power & Utilities ......ccevvvinnnnns 111,685 1,710,890
0 = 1= 20,657 431,086
Brookfield Renewable Partners ........vvvvvue 38,467 1,879,213
Innergex Renewable Energy ........cocvuvvennen 29,894 424,942
Northland POWEr ...iiiiiiiiiiiiiiiienneeees 38,534 867,966
TransAltaRenewables ....ocovvviiiiiniiinnnnns 56,951 712,668
TOTAL CANADA ..oiiicicrcieeree e e 6,026,765

CHILE— 10.5%
Utilities— 10.5%

ColbUN v 3,764,598 547,716
Enel AMEricas ...oovvvviiiiiiniiiiiiiinenna, 9,599,777 1,890,619
Enel Chile ....coooviiiiiiiiiin 15,073,686 1,428,803
TOTAL CHILE.....cocoviiiiiiiiii 3,867,138

CHINA— 1.1%
Utilities— 1.1%

China Longyuan Power Group, CI H .......... 716,400 426,247
DENMARK— 6.3%
Utilities— 6.3%

(@] = o [P 21,686 2,366,909
GERMANY— 0.9%
Utilities— 0.9%

ENCAVIS +vvvviviniiiiiinrnn e 28,234 339,173
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Shares Value
COMMON STOCK — continued
HONG KONG— 5.0%
Industrials — 0.5%

Xinjiang Goldwind Science & Technology, Cl H 165,441 $ 175,351
Information Technology — 3.3%

Xinyi Solar HOIAIiNGS .......ccoooveniiiiiiicciice 1,736,400 1,229,919
Utilities— 1.2%

Huaneng Renewables, Cl H 1,079,300 443,401
TOTAL HONG KONG .......ooiiiieieiieieeie e 1,848,671
ITALY—6.1%

Utilities— 6.1%

ACEA .o 45,726 1,066,683

ERG ..ot 32,258 762,873

Falck Renewables ..........ccccveeviieieiiiec e 62,411 406,685
TOTAL ITALY it 2,236,241
NEW ZEALAND— 9.8%

Utilities— 9.8%

Contact ENErgy .....cc.evveeeeeeiiiiiiieeeee e 154,047 741,703

Mercury NZ ..o 292,637 992,349

Meridian ENErgy ......ccceeevevveeviieeeesieeeesieee e 551,027 1,906,009
TOTAL NEW ZEALAND .......ocoieiiiiieeie e 3,640,061
PORTUGAL— 6.8%

Utilities— 6.8%

Energiasde Portugal .........ccccoeeeviniiie i, 508,350 2,548,623
RUSSIA— 2.7%

Utilities— 2.7%

RUSHYdro PISC .......ccvvvieiiiee e 91,561,100 986,794
THAILAND— 0.6%

Utilities— 0.6%
BCPG NVDR ..ot 428,000 218,325
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Global X YieldCo & Renewable Energy Income ETF

Shares Value
COMMON STOCK — continued
UNITED STATES— 19.9%
Real Estate — 1.3%
Hannon Armstrong Sustainable Infrastructure
Capital Fuieriiie e, 14,090 $ 480,328
Utilities— 18.6%
AtlanticaYield ..ccovvviiiiiiiii 21,807 626,406
AVISta ciiiiiiii i 14,325 728,426
Clearway Energy, Cl A ..oiviiiiiiiiiiiiiiinanns 7,377 152,630
Hawaiian Electric INdUStries ...ooovvvvvvnnnnnn. 23,413 1,145,130
IDACORP ..iiiiiiiiiiceiie it ceeceaaeeeeas 10,830 1,215,018
NextEra Energy Partners .........ccoeevevnenns 13,063 741,587
NOMthWESLEMN ..eviviiieiiiiieiiv e v eeeeas 10,834 833,893
Pattern Energy Group, Cl A ...oveviniinnnnenns 21,086 567,424
TerraForm Power, Cl A .oovviiiiiiiiiiiiiiians 48,762 882,105
6,892,619
TOTAL UNITED STATES....ccccvieiiiiennnn 7,372,947
TOTAL COMMON STOCK
(Cost $29,863,132) .. uvuurnernrnernrrnrnnnnenenns 35,870,542
EXCHANGE TRADED FUNDS — 3.3%
Greencoat UK Wind ....ccvvvvievineinnvinnnnnns 325,804 610,713
Renewables Infrastructure Group .............. 350,597 609,123
TOTAL EXCHANGE TRADED FUNDS
(Cost $L,112,144) cuveeineiieiineinenenannnnens 1,219,836
TOTAL INVESTMENTS — 100.0%
(COst $30,975,276) . cvvueerneernneeeinnaennnnans $ 37,090,378

Percentages are based on Net Assets of $37,083,149.

¥ Real Estate Investment Trust

Cl —Class

NVDR —Non-Voting Depositary Receipt
PJSC — Public Joint Sock Company
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Global X YieldCo & Renewable Energy Income ETF

As of January 31, 2020, all of the Fund's investments were considered Level 1, in
accordance with authoritative guidance on fair value measurements and disclosure under
U.S GAAP.

For the period ended January 31, 2020, there have been no transfersin or out of Level 3.

For information on the Fund's policy regarding valuation of investments and other
significant accounting policies, please refer to the Fund's most recent annual or semi-
annual financial statements.
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Global X Social Media ETF

Shares Value
COMMON STOCK — 99.4%
CHINA— 25.4%
Communication Services — 25.4%
s TN 0] = S 50,348 $ 6,220,999
Bilibili ADR ™™ L e 29,155 628,290
Changyou.com ADR "™ ... ...cccoiiiinnnnnen. 7,482 79,833
MOMOADR “..ivniiiiiieeie e e eaas 38,563 1,180,028
NEtEASE ADR .ovuevnierneerneeiieeenneennsrans 19,443 6,236,536
SINA T i 31,913 1,236,310
Tencent HOIAINGS +.vvveveiiieiieeiecieveenee 273,315 13,129,144
Tencent Music Entertainment Group ADR ™ ®) 95,601 1,213,177
WeEIBO ADR ™™ i 48,669 2,074,273
TOTAL CHINA cerveeeeeeeeeeeee e e e enn 31,998,590
GERMANY— 1.9%
Communication Services — 1.9%
NEW WOrK weiiiiiiiiiii i i rennenenes 1,361 444,939
UNIted INEEINEL .vvevneeneeneeeneeneennerannss 59,460 1,930,690
TOTAL GERMANY .evnieeniernieenseeneeenneens 2,375,629
HONG KONG— 0.2%
Information Technology — 0.2%
T 1,055,100 205,180
JAPAN— 6.1%
Communication Services — 6.1%
DENA " e 53,871 892,176
(1= < AT 57,335 244,924
Kakaku.Com ..ovuvvnienieeieieeeieeieeanens 65,940 1,749,720
[T 23,870 1,180,451
X eetecieereeree s e e e e e e e e raeranans 21,230 377,649
=0 R 239,184 3,277,098

TOTAL JAPAN .o 7,722,018



GI.OBAIL X

by Mirae Asset
Schedule of Investments (Unaudited) January 31, 2020

Global X Social Media ETF

Shares Value
COMMON STOCK — continued
RUSSIA— 6.7%
Communication Services— 6.7%
Mail.RUGroup GDR "......ooooeeveieeereeeesenn 92,810 $ 2,184,747
Yandex, Cl A " oo 138,313 6,197,806
TOTAL RUSSIA ..o 8,382,553
SOUTH KOREA— 10.5%
Communication Services— 10.5%
AFTEECATV oo 3,503 158,713
Com2uSCorp 4,041 345,156
HUYAADR ™™ e, 18,596 332,496
KAKAD ..o 21,722 2,897,846
NAVER ..ot 63,035 9,493,462
TOTAL SOUTH KOREA .......ocveveeieeeeeeeeeree 13,227,673
TAIWAN— 0.1%
Consumer Discretionary — 0.1%
PChome ONline ™ .......o..oeoeeeeeeeeeeeeeeeee e 49,344 145,374
UNITED STATES— 48.5%
Communication Services— 47.9%
Alphabet, CLA ™ .o 4,370 6,261,249
ANGI Homeservices, CILA ™ ..o 44,351 356,138
Facebook, CL A ™™ ..o 60,575 12,230,698
GlUMOBIIE ... 63,652 375,547
IAC oo, 23,639 5,758,224
JOYY ADR” 31,557 1,910,145
Match Group”™ ® .......ooviieeeeeceeee e, 28,059 2,194,775
Meet Group”™ ™ ... 40,164 214,074
Pinterest, Cl A ™™ oo, 80,162 1,765,969
Snap, CLA ™™ e 529,705 9,735,978
Spotify Technology * ......cvevveveerecreereeeeeeenas 44,199 6,245,319
Twitter ~ . 291,127 9,455,805
Yelp,CIA” 35,248 1,149,085
ZYNGA, ClA " oo 451,768 2,719,643

60,372,649
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Schedule of Investments (Unaudited) January 31, 2020
Global X Social Media ETF
Shares/Face
Amount Value

COMMON STOCK — continued

Consumer Discretionary — 0.6%

Groupon, CLA ™ ®) i 244278  $ 703,521
TOTAL UNITED STATES...vvuireeevvnireerennns 61,076,170
TOTAL COMMON STOCK

(Cost $113,794,729) ..cevvvnreirrriiieeeennnnnns 125,133,187

SHORT-TERM INVESTMENT®© — 329
Fidelity Investments Money Market
Government Portfolio, Cl Institutional,
1.460%
(Cost $4,050,968) ...vuvrnrnrrnrnerinnnnnens 4,050,968 4,050,968

REPURCHASE AGREEMENT® — 11.0%

RBC Capital Markets
1.530%, dated 01/31/20, to be repurchased
on 02/03/20 repurchase price $13,383,323
(collateralized by U.S. Treasury Obligations,
ranging in par value $520,244 - $2,626,444,
2.125%, 08/15/2021, with atotal market

value of $13,652,464)
(Cost $13,831,616) +uvuvururnererernrnrnenens $ 13,831,616 13,831,616
TOTAL INVESTMENTS — 113.6%
(Cost $131,677,313) vuvuruenrnernrnrnnneenenenes $ 143,015,771

Percentages are based on Net Assets of $125,878,613.

*  Non-income producing security.

(A) Thissecurity or a partial position of this security is on loan at January 31,
2020. The total value of securities on loan at January 31, 2020 was $16,492,071.

(B) Security was purchased with cash collateral held from securities on loan. The total
value of such securities as of January 31, 2020, was $17,882,584.

(C) Theratereported on the Schedule of Investmentsis the 7-day effective yield as of
January 31, 2020.

ADR — American Depositary Receipt
Cl —Class
GDR —Global Depositary Receipt
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Global X Social Media ETF

Thefollowing is a summary of the level of inputs used as of January 31, 2020, in valuing the Fund's
investments carried at value:

Investments in Securities Level 1 Level 2 Level 3 Total
Common Stock $ 125133187 $ — $ — $ 125,133,187
Short-Term Investment 4,050,968 — — 4,050,968
Repurchase Agreement — 13,831,616 — 13,831,616

Total Investmentsin
Securities $ 129,184,155 $ 13,831,616 $ — $ 143,015,771

For the period ended January 31, 2020, there have been no transfersin or out of Level 3.

For information on the Fund's policy regarding valuation of investments and other
significant accounting policies, please refer to the Fund's most recent annual or semi-
annual financial statements.
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Global X E-commerce ETF
Shares Value

COMMON STOCK — 99.8%
CHINA— 21.3%
Communication Services— 7.4%

BB.COMADR ™ ..ot 3979 % 221,312

NEEASE ADR ....ovveeeeieeecee e 775 248,589

469,901

Consumer Discretionary — 12.7%

Alibaba Group Holding ADR ™ .......ccccuvvvvveian. 1,195 246,875

Baozun ADR” 2,215 66,694

JD.comADR” 6,716 253,126

UXINADR ..ot 10,714 26,356

Vipshop HoldingS ADR ™ ........oouvvviiiercan 18,219 231,928

824,979
Financials — 1.2%

LexinFintech Holdings ADR . 5,716 76,023
TOTAL CHINA ...t 1,370,903
GERMANY— 1.0%

Consumer Discretionary — 1.0%

ROCKEL INEEIMEL ... 2,784 65,160

JAPAN— 4.0%
Consumer Discretionary — 4.0%
[ (U (< [ 32,480 256,520

SOUTH KOREA— 0.3%

Information Technology — 0.3%
(0 1= S 462 19,110

UNITED KINGDOM— 9.7%

Consumer Discretionary — 9.7%

ASOS e 2,421 98,071
JUSE BB ™ oo 23,255 263,937
OCAAO GIOUP ...vvvoveeeeeeee e 15,999 258,035

TOTAL UNITED KINGDOM .......ccoccvviiiriiinn. 620,043
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Global X E-commerce ETF

Shares Value

COMMON STOCK — continued

UNITED STATES— 63.5%
Communication Services— 3.9%

ANGI Homeservices, Cl A ™ oo, 3472 $ 27,880
THPAGVISON wuveieiieiieeivieraeernennernnennes 4,782 130,644
Yelp, ClA T e, 2,975 96,985
255,509
Consumer Discretionary — 41.9%
AMAZON.COM  rereereereersererreresasennres 145 291,264
Booking HOIdINGS ™ .evvvevvveeeriieeerneeennnn, 131 239,802
2T 7,672 257,472
= 5,323 259,816
EXPediaGroup vveeeveevereineiieinnennennnnnnens 2,456 266,353
Groupon, Cl A e 21,298 61,338
JumiaTechnologiesADR .....ccvvevvivinnnnenn 3,522 21,132
Lands ENd ™ vu.eevveieiieeeiieeereeeeneeenanns 1,254 14,609
MercadoLibre .. ...veeeererrnieeeeriineeeennnns 415 275,145
OVErStOCK.COM “vuvirvvneeeriieerieeerneeesnaans 2,291 18,603
PetMed EXPreSS ...vvvvreerrneirrnnranernnnnnens 866 21,832
Qurate Retail, Cl A " vuvivvnieeiiieeereeeeies 17,160 146,375
SULErSIOCK " vvvvveeieerernseeeerrneerennnnnnns 882 38,217
SEAMPS.COM " 1vvneivreeernieernieeerneeesnens 739 55,048
Trip.com Group ADR " evvvivvnieivceeeeeee, 7,044 226,324
Wayfair, CLA oo er e, 2,618 245,307
Williams-SoN0ma «.vvvvvrervineriieereneeranens 3,472 243,318
__ 268195
Financials— 3.3%
EHEAlth ™ .ovviiiii e 975 102,531
LendingTree ™ ovuveiieeeieeereeeeeee e eeanss 354 110,165
212,696
Industrials — 4.3%

COSA GIOUDP " wvvrevvrneeernieesneeerneeesnnens 423 276,215
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Global X E-commerce ETF

Shares Value

COMMON STOCK — continued
Information Technology — 10.1%

GoDaddy, Cl A e 3736 $ 251,097

LIVEPEISON " vuvivveeeerieesneeerneeesneeennnns 2,778 113,926

Shopify, ClA ™ v 613 285,449

_ 650472

TOTAL UNITED STATES.....ciiiiiieerninnnees 4,076,847
TOTAL COMMON STOCK

(Cost $6,430,261) «.evuvrnrnernrnernennsnnsnenenns 6,408,583
TOTAL INVESTMENTS — 99.8%

(Cost $6,430,261) «euvuenrenenrnenrnrarenenenns $ 6,408,583

Percentages are based on Net Assets of $6,420,726.

*  Non-income producing security.

ADR — American Depositary Receipt

Cl —Class

As of January 31, 2020, all of the Fund's investments were considered Level 1, in
accordance with authoritative guidance on fair value measurements and disclosure under
U.S GAAP.

For the period ended January 31, 2020, there have been no transfersin or out of Level 3.

For information on the Fund's policy regarding valuation of investments and other
significant accounting policies, please refer to the Fund's most recent annual or semi-
annual financial statements.
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Global X Guru Index ETF
Shares Value

COMMON STOCK — 98.1%
BRAZIL— 1.6%
Energy — 1.6%

Petroleo Brasileiro ADR, Cl A .......ccocveeeeeeeinnns 72593 % 961,857
CANADA— 3.0%
Consumer Discretionary — 1.6%

Restaurant Brands International ......................... 15,479 944,374
Materials — 1.4%

Teck Resources, Cl B ......ooevveiiiiiiiieeeeccciie 62,535 807,327
TOTAL CANADA ...ttt 1,751,701
CHINA— 3.9%

Consumer Discretionary — 3.9%

Alibaba Group Holding ADR : 5,517 1,139,757
ID.COMADR ..o 30,504 1,149,696
TOTAL CHINA ..ottt 2,289,453
MEXICO— 1.7%
Communication Services— 1.7%
Grupo Televisa ADR .....ooooiiiiciie e 90,881 1,010,597
UNITED STATES— 87.9%
Communication Services — 16.7%
Alphabet, ClA ™ ..o 767 1,098,942
Cargurus, Cl A7 oo 25,785 919,235
Charter Communications, Cl A " ...ovvvevevereeeeenn, 2,152 1,113,574
Facebook, CL A ™ ..o 5,245 1,059,018
Liberty Broadband, CI C " .. 8,698 1,156,225
Liberty Global “........cccooueeeeeeeeeeeeeeeee e 47,235 920,138
NELFIIX ™ ooeveveeee e 3,469 1,197,117
SNAP, CLA " o 73,424 1,349,533
Walt DISNEY ...vvevvveeiieeeiee et 7,102 982,278
9,796,060

Consumer Discretionary — 5.5%
AMBZON.COM .o 583 1,181,127
DRHOMON ..o 19,171 1,134,923
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Global X Guru Index ETF

Shares Value

COMMON STOCK — continued

Consumer Discretionary — continued

General MOLOIS .......ceevivieeeiiieeeciiee e 27,944 $ 933,050
3,249,100
Consumer Staples— 9.2%
ConagraBrands ...........ccccovveeeeiiiieeniiie e 35,521 1,169,351
Constellation Brands, Cl A ......... 5,696 1,072,557
Mondelez International, Cl A 19,443 1,115,639
Post Holdi ngs* .................................................. 9,621 1,006,068
Procter & Gamble ..........ccccoeiiiiiiiiiiiicee, 8,524 1,062,261
5,425,876
Financials — 8.7%
Arch Capital Group “........c.ovueeeeieeeeeeeeenne 25,187 1,112,258
Berkshire Hathaway, CI B " .........ccccoeveveerreann. 4,657 1,045,170
CHtIgrOUD ..ot 13,754 1,023,435
Franklin RESOUICeS ........cccccvevvieeeiiiieeiiiiee e 37,165 940,275
Investors Bancorp 84,076 1,016,059
5,137,197
Health Care — 13.3%
ABIOMED ™ ... 4,583 853,767
Amicus Therapeutics” 106,864 944,678
Bausch Health ™ .........cccovveieiieececee e, 35,929 985,532
Baxter International ..........cccceeeevveenneeenrenniinnninnns 12,589 1,123,191
CIONA ettt 5,221 1,004,416
DAVt weovereceieeveee e 14,448 1,153,962
INCYEE e 11,699 854,846
Neurocrine Biosciences” 9,050 905,724
7,826,116
Industrials — 11.3%
N (o o 1 oSSR 33,156 993,022
DEtaAIr LINES ..vvvvvveviiiiiiiiieiiiieiireirvaraeaaeaanes 18,000 1,003,320
Raytheon ........ccoveveiiiie e .. 4,689 1,035,988
Spirit Aerosystems Holdings, Cl A 11,125 726,685
United Airlines Holdings "..........c.cooovvevveeeiene. 11,060 827,288

Westinghouse Air Brake Technologies ............... 12,821 946,959
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Global X Guru Index ETF

Shares Value

COMMON STOCK — continued

Industrials — continued

XPO LOGISCS  cvovevvievercvceeveceeeeeee e 12235  $ 1,087,936
6,621,198
Information Technology — 11.3%
AODE ..o 3,440 1,207,922
Microsoft .............. 6,824 1,161,649
NortonLifelock 41,216 1,171,359
Palo Alto NEWOIKS ... 4,143 972,693
SAlESFOrCE.COM ... 6,270 1,143,084
SOlAWINAS ... 53,209 1,006,714
6,663,421
Materials — 6.6%
Berry Global Group ™ ......ccccoevevevceerceieeee, 24,731 1,051,562
Celanese, Cl A ..o 8,123 840,730
Martin Marietta Materials ............c.cocovvvervrenen. 3,935 1,038,053
Sherwin-Williams 1,726 961,365
3,891,710
Real Estate— 1.9%
American Tower, Cl A .o 4811 1,114,901
Utilities— 3.4%
FIrStENEIGY ©ovvovoeeceeeeeeeeeeeee e 21,754 1,104,886
VAT (- = 0= ()Y 39,192 882,604
1,987,490
TOTAL UNITED STATES....oecveeeeeeeeeeeeeeeeeeae 51,713,069
TOTAL COMMON STOCK
(COSt $50,365,249) ......coovoverereereriersieeeeneeennnis 57,726,677
MASTER LIMITED PARTNERSHIP — 1.7%
Energy — 1.7%
Enterprise Products Partners
(COSt $966,500) ........cvoverereerereerrierseereeneeaerenis 38,909 1,002,685
TOTAL INVESTMENTS — 99.8%
(CoSt $51,331,749) ......oovveoeveereeeeeeeeeeeeeee $ 58729362

Per centages are based on Net Assets of $58,839,042.

*  Non-income producing security.
¥ Real Estate Investment Trust
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Global X Guru Index ETF

ADR — American Depositary Receipt
Cl —Class

As of January 31, 2020, all of the Fund's investments were considered Level 1, in
accordance with authoritative guidance on fair value measurements and disclosure under
U.S GAAP.

For the period ended January 31, 2020, there have been no transfersin or out of Level 3.

For information on the Fund's policy regarding valuation of investments and other
significant accounting policies, please refer to the Fund's most recent annual or semi-
annual financial statements.



GI.OBAIL X

by Mirae Asset
Schedule of Investments (Unaudited) January 31, 2020

Global X Scientific Beta US ETF

Shares Value
COMMON STOCK — 99.6%
UNITED KINGDOM— 0.7%
Materials — 0.4%

LiNE vvieiiiiiieiiriiieiireineiiiiineinsissnens 1911 $ 388181
Real Estate — 0.3%

Healthpeak Properties......oovveievvniieeennnn, 8,302 298,789
TOTAL UNITED KINGDOM .....cvvevvnennnen. 686,970
UNITED STATES— 98.9%

Communication Services — 4.4%

ActivisonBlizzard .......cvvvviiiiiiiiiiiiiinnns 5,376 314,389

Alphabet, ClA " eueiiieeeeee e, 154 220,648

1N £ I 10,522 395,838

CenturyLinK .ouvveeiieeieiiereeenenevaeennens 3,981 54,380

Charter Communications, Cl A" .......cevv..e. 642 332,209

(0701111 O - S 8,209 354,547

ElECtroniC AMS  vuviveeeneeeeeieeeeeeaeeanans 3,234 349,013

Facebook, Cl A ™ wuvieeieeeeeeee e eeann 1,497 302,260

[0 N O - N 3,962 146,911

Y 2,114 514,949

Sirius XM Holdings ...ceviiiiiiiiiiiiieianns 13,786 97,467

T-MobileUS ™ wuniie i ee e 5311 420,578

Verizon CommuniCationS vvveeeereereerinsennnns 2,789 165,778

ViacomCBS, ClI B cevviivniivniiiniiveiineeannns 980 33,447

Walt DIiSNEY vvvnievneeereereiieeereeesnneeenns 3,267 451,859

4,154,273
Consumer Discretionary — 11.9%

Advance AUtO Parts ....vvvvvveviiieeninnennnnn. 1,173 154,543

N (Y2 1,263 107,090

AULOZONE evveeieneeeereeeeeeee e e eeaeeeans 276 291,997

BESt BUY vevvurerrrnreerniereneersnieeeneersnnns 3771 319,366

BOrgWarner ....ovvevvvieniniessnnnssinssnnnsinnes 2,990 102,527

BUIliNGton SLOMES ™ ...evvveverneeeriieeerneeennnns 290 63,066

Carnival ...ooviiiiiii 3,922 170,725
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Global X Scientific Beta US ETF

Shares Value
COMMON STOCK — continued
Consumer Discretionary — continued
Chipotle Mexican Grill, Cl A "...vuuveeenennn.. 47 $ 352,771
Darden RESTAUraNtS ..vieennnneerreneneeenees 1,849 215,279
Dollar GENEral ..vvvvvieviiiiiiiiiiriiiienans 1,603 245,916
DOl TrE e eveeriieeeeeriie e e e eeeieeeeeeenns 1,799 156,639
DOMINO'SPIZZA v.uvvvvviiiiviiiieriianeens 189 53,251
DRHOMON ..viieiiiiieiieiieiierceecenneeeens 9,931 587,915
EBAY i 7,925 265,963
EXpediaGroup ..oveveeiieiienieiiniineienans 652 70,709
[0l 0 1Y, o (o S 20,663 182,247
General MOotOrS vvvvvviiiiiiiiiiiiiiiiiiinnnnnnnes 5,392 180,039
GENUINE PAMS +vvviiiee i rriiineeennnanees 1,415 132,402
[ F= S o) (o P 1,562 159,121
[ (0100121 D= oo A 1,332 303,829
KONI'S wieeiiii i eeas 2,974 127,139
LasVegas SandS ...vvveeeeriernrnernennrnennnns 2,710 176,990
= P 1,068 131,556
Lennar, CLA i eeeas 7,527 499,492
[0 4,758 155,515
[0 1,939 225,389
Lululemon Athletica” ......vuvveeeernnneeeennnn. 1,350 323,176
MACY'S «euernrnrrrnenernennrnnsnsanrnennsnennsnes 6,427 102,511
MCDONAIA'S .vveiiriiieiieeieiie i aereeraeeeas 1,049 224,455
MGM Resorts International ........ccveeeevnnes 8,552 265,625
Mohawk INdUSLHES ™ .. .eeevveeeeeeiieeeeeeenn, 1,102 145,111
NIKE, CIB iieiiiiiiiiiii i naeeeeas 4,873 469,270
Norwegian Cruise Line Holdi ngs* ............. 2,778 149,595
NIV 72 274,822
O'Reilly AUtOMOLIVE " .vvvueeruerernieeennens 457 185,588
PVH i e 1,600 139,472
ROSS SIOIES wuuviiiirriieiniiiirrrrrrnnsiaerreees 2,309 259,047
Roya Caribbean Cruises ........ccevevvvvnnnns 1,471 172,225

TAPESITY vervveeeerreeeereeesireeeeereeesareeeens 6,207 159,954
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Global X Scientific Beta US ETF

Shares Value

COMMON STOCK — continued

Consumer Discretionary — continued
B I (0 P 5772  $ 639,191
Tiffany v 3,174 425,379
I ) 9,756 575,994
Tractor SUPPLY «vvveiieeiiiieiiirerieeaaes 1,280 118,976
URABEAULY ™ ..eeverneeeeeerrneeeeernnseeeennnns 637 170,659
Y2 S PP 4,047 335,780
WHIrlpoOol ..eeeeeiii e 1,579 230,803
WYNNRESOMS +viviieiiiiiisinsanae 1,278 161,232
YUum! Brands ...evvvvveeieiriiieerniiineerennns 3,193 337,724

11,298,065

Consumer Staples — 7.4%
Archer-DanielsMidland .........ccovvvviiinnn 5,135 229,843
Brown-Forman, ClI B .....ccvvvvviiiivninnnennns 5,388 364,444
BUNgE .o 4,254 223,037
Church & DWight ....ccvviiiiiiiiiiiieens 3,167 235,055
(O[] o) P 1,119 176,030
(oo o] - . 4,468 260,931
Colgate-Palmolive ......ccevviiieiininniininnnns 2,753 203,116
ConagraBrands .......ccoeeviiiiiiiiiiiiiineeens 8,338 274,487
Constellation Brands, Cl A ..ivviiiiiiiinnnnnnes 756 142,355
CostcO WholeSale ...vvvvviiieeiiiiiieerniinnnes 1,117 341,266
Estee Lauder, CI A .oviiiiiiiiiiiieievieeeens 2,020 394,223
L= 0T 2,618 406,235
Hormel FOOOS ...uiiiiiiiiinnnninnnnnnnnnennes 4,401 207,991
IM SMUCKE! +.ieiiei i s ereereeeas 2,156 223,383
= oo o 934 63,708
Kimberly-Clark ......ovveiiiiiiiiiiiiiienenns 1,754 251,243
Kraft HEBINZ .ovveviiiieiiiiii e veeeeees 5,178 151,198
(0 1= S 6,765 181,708
MCCOMMICK viiiiiiiiiiiiiiiinnnneeneenneneenees 556 90,834
Molson Coors Beverage, CIB .................. 1,902 105,713

Mondelez International, Cl A ..vvvvvvvviiinnnns 5,557 318,861
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COMMON STOCK — continued

Consumer Staples — continued

S 015 O T
Procter & Gamble ...ovvvvviviviiiiiiiiiineennns

S o T
Tyson Foods, Cl A .ovvveiiiiiiiieniieeae
Walgreens Boots Alliance ........cccevvvvnennns

Energy — 4.1%
APAChE i
Cabot Oil & GaS ..vviiniiiinniiiisiinnsiinninnes
(0111 (oo TP
COoNChO RESOUICES .vvvvivviesiiiesiinssnianinnes
ConoCOPhIlliPS vuvvviieiniiiiiiiriinaeeas
Devon ENergy ..vceevvveeiiieeninsiiinsinnneines
EOG RESOUICES .uvvvvriinnersinnnnerssnnnnnenns
EXXON MODIl uviiiiiiiiniiiiiiiiesnnanines

HollyFrontier ....ccovvevieiiiiiiiiiiinieiens
Kinder Morgan ......coeevevienniieienniennnne,
Marathon Oil ....coviviiiiiiiiiiiens
National Oilwell Varco .......cvvvviviniennnnen
NODIE ENErgy ..vvvvveeiiiiieiiiiiniineieianns
Occidental Petroleum .......ccoevvevniiinnennnns

PhillipS66 ..evvveieiiiiieiiiernrennenaas
TargaRESOUICES +..uvviveeiiseiisrininniineenas
Vaero Energy ...c.oovvvvviiiiiiiiiiiiinnnnns
Williams wovviiiiiiiiiin

Financials — 12.5%

Shares Value
1,668 236,890
1,802 224,565
5,076 416,942
6,381 527,262
2,407 122,396
5,298 606,568

6,980,284

7,329 201,108
6,124 86,287
2,007 215,030
1,925 145,877
3,224 191,602
4,779 103,800
1,672 121,906
2,448 152,070
5,699 322,392
1,165 52,332
14,792 308,709
18,686 212,460
8,197 168,940
11,596 229,253
4,959 196,971
1,480 110,808
5,127 468,454
3,520 128,480
4,798 404,519
2,541 52,573
3,873,571

5,260 271,258
332 264,823
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Shares Value
COMMON STOCK — continued
Financials — continued
AllSAe cveiii i e 235 % 279,162
Ally Financial ....covvviiiiiiiiiiiniieneas 6,719 215,209
American EXPress wovveevevveeiieeneiinnnnnnns 624 81,039
American International Group «.......vvevuenns 8,193 411,780
Annaly Capital Management *.................. 32,642 318,586
AON i 934 205,714
Arch Capital Group * .v..eeeevueeeerernneeenens 9,788 432,238
Arthur JGallagher .....ccvvvviiiiiiiiiiieenen 2,613 268,015
Bank of AMENiCA .uvvvvvvierrrrriinneerrinnneeens 13,641 447,834
Bank of New York Mellon ......cvvvvvvvvinnnnn 1,913 85,664
Berkshire Hathaway, CI B " ....cevvvvvvnnennnn. 810 181,788
Capital One FinanCial .........cevveviniiieinnnns 905 90,319
Chubb .o 2,126 323,131
Cincinnati Financial .....ovvviiiiiiiiiiiinnnnen. 3,058 320,937
(O i {010 o 1 2,211 164,520
Citizens Financial Group .......cveeevueiernesns 3,435 128,057
CME Group, Cl A .o veeeees 1,391 302,000
[©0]111< o= 1,363 83,361
Everest ReGroup ....vvvvvveevnnierineinninens 993 274,634
FactSet Research Systems ........vevvevaennnnes 650 185,971
Fidelity National Financial ..........cccvvenennen 5,570 271,537
Fifth Third Bancorp .......covveiieiiniiininnnns 10,648 302,936
Franklin RESOUICES ...uvvvviiviiiiinerinnnnnes 3,269 82,706
GlobeLife wioviiiiiiiiii i 1,895 197,573
Goldman SachS Group ....vveveiurveinninennns 390 92,723
Hartford Financial Services Group ............. 8,345 494,692
Intercontinental EXxchange .........ccvevuennnnen 3,879 386,891
JPMorgan Chase .....vvviineininnininienannens 1,971 260,881
LY O 1 o 2,876 53,810
Lincoln National ...cvviiiiinnnneeeneennsnnneees 1,675 91,254
LOBWS tiiiiiiiiiii i it ree e rnnerannennes 3,296 169,579

M&E&T Bank ..evvviviiiiniiniiiniiinnan, 1,110 187,057
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COMMON STOCK — continued

Financials — continued

MarketAxess Holdings ....cevvvieinneinninnnns
Marsh & McLennan ......c.oevvvieiiinniiennnns,
MetLife vviviiiiiii
Morgan Stanley .....ovvvvveiieriiiiiiiiiieaa,
MSCL CLA i
NBSAAT +uvinrreirrneirrir e
PNC Financial Services Group .......cveevuesns
Principal Financial Group .........ocvevennnes
Prudential Financial .........coovvviiieiiennnae,
Raymond James Financial ..............ccuven
RegionsFinancial .........ccocvviiieiiiiiininnnns
S&PGIobE ...viiiii
State SIreet .ovvviiviiiiii
Synchrony Financial ......c.oeveviiiniiiininnns
T ROWEPriCE GroUp .vvvvrineiieiineinninennnss
TraveElers .ovvviiiiiirir e
Truist Financial .....cvvvvvviiniiiiiinnn,
UNUM GrOUP +.uvveeenaeinerrnennninnrsnenanrnens
USBanNCOr uueevsrinnesisinesinsiiinsrninniine:
WEISFargo cuvvvenniinniiiiienii e
Willis TOWersWatson .....vevevievaiieiaennnnen
ZioNSBaANCOIP .vvvvurinisiiisinirnennrienaenens

Health Care — 8.4%
Abbott Laboratories ....voovvvniiiiniiinnianss
Agilent Technologies ......ccvevieinvieiaennnnnn
Alexion Pharmaceuticals ™ .....vuvvvniivnennnns

Baxter International ......c.vvvviiieeriiiinneenn.
BOStON SCIENtFIC ™ vvvuenrerrerreenrenrenrennenns

Shares Value
196 229,902
413 146,276
2,042 228,418
1,706 84,805
2,233 116,697
1,207 344,961
1,384 161,181
1,923 285,662
1,000 52,950
825 75,125
778 71,133
18,017 280,525
1,010 296,667
2,083 157,537
4,112 133,270
598 79,851
1,183 155,706
2,991 154,246
4,591 122,534
3,173 168,867
4,739 222,449
1,409 297,708
2,047 93,118
11,887,267
3,334 290,525
2,979 245,946
578 57,447
687 128,222
793 210,367
3,523 314,322
4,262 178,450
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Shares Value
COMMON STOCK — continued
Health Care — continued
Bristol-Myers Squibb ........cccoeiiiiiiiianenns 2072 % 130,432
(0= 111=.0 < NPT 1,781 111,865
(=1 0= SN 806 57,895
L0 0 954 330,933
(D 21 1,845 296,805
DENTSPLY SIRONA .uvcvviiteenneeinernnans 5,519 309,064
Edwards Lifesciences” ......oveevvnvevvneeenns. 890 195,675
Elanco Animal Health ".....uvevnievniinnienness 4,006 123,785
Bl LY oeveeeeeeeeeee e e e eeaaes 679 94,816
Gilead SCIENCES ..ovvvivnieniireeieeeeennens 1,685 106,492
Henry Schein ™ ...cvvueeeeeviieeee e eeeean, 1,459 100,583
HOIOGIC  tevvreeerieee et eeee e et e e e e eaanes 5,163 276,324
[ 101007 2 = 336 112,977
IDEXX Laboratories” ..u.eeueeuneernernnernnnss 1,075 291,336
IQVIA HOldINGS +vvvveieeeieeeeeeeeee e, 2,084 323,541
Johnson & Johnson ...vvvvvvviiiiiiiiiiiiiiinans 545 81,134
Laboratory Corp of AmericaHoldings ™ ....... 2,033 356,588
MEOLIONIC vevvernierneeneeeneenseereraerannss 1,724 199,018
MEICK vevnrernsernsernsesnsesnseensseneernesranes 2,625 224,280
Mettler-Toledo International ~ ........cvuveenees 284 215,039
Y 2,514 53,850
S T 3,036 173,173
= 2= 3,899 145,199
QUESE DIiagNOSLICS .vvuvvnnerereinneineiinrnns 2,195 242,921
(S V1= I 1,575 250,378
STERIS iiveiiiiiieeieeiee e e e e e 1,823 274,708
SHYKEN ciiveeieeie e 915 192,790
Thermo Fisher Scientific ....vvvvvviiiiiiiiinnns 868 271,849
UnitedHealth Group .......oovvvviiiiiiniennnasn 333 90,726
Universal Health Services, CI B ................ 1,856 254,476
Varian Medical Systems” .......ccoeevevvuneenens 445 62,554

VeevaSystems, Cl A " ..vevviiiee e, 830 121,686
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Shares Value

COMMON STOCK — continued

Health Care — continued
T = £ AN 241 $ 53,934
Zimmer Biomet HoldiNgS .....ocvvveeiiiinnnnnns 1,250 184,875
ZOEtiS, Cl A i 1623 217,823

7954803

Industrials — 10.8%
BM s 383 60,767
AMETEK .t e e 1,543 149,903
A () 1 o 8,899 266,525
CH Robinson Worldwide ......cccvvevviinnnnne 1,113 80,381
(O] 3 = PN 1,053 293,756
(000011 985 99,938
COSA GIOUP ™ vvuvevvnneeernreesneeesnreesnneens 900 587,691
CUMMINS +1eeeevrsieeeerrrrnneerrarneeraannnnes 1,787 285,866
DeltaAirLines ..ovveeviiiiiiiiiiiriennennnns 3,671 204,621
[0 Y= S 2,483 282,690
(0] o PP 3,252 307,216
Emerson EIECHC .uvvvvvvieiiiiiiiieieriinneenns 1,838 131,656
Expeditors International of Washington ....... 1,357 99,115
Fastenal ...covvveviiiiiiiiiiiii e, 6,496 226,580
FEOEX wiiniiiiiiiiiii i e nnee e 559 80,854
01 Y 1,155 86,544
Fortune Brands Home & Security .............. 2,029 139,413
Honeywell International .........c.ocvvvuennnnen 1,066 184,652
Huntington Ingalls Industries ...........ccvue... 579 151,119
IDEX ttiieiiiiiii i i it ei et sre e naeeaens 1,057 173,190
IHSMarkit ..vvoevieiiieiiiici e eeens 5,538 436,726
IiNOISTOOl WOrKS +.vueivvviiineeerrinneens 1,440 251,971
Ingersoll-Rand .......ccvvvviiiiiiiiiiiiiienns 2,275 303,098
Jacobs Engineering Group ....cevseesuesseness 3,727 344,859
JB Hunt Transport SErvices .......cevvevuennnns 1,386 149,591
Johnson Controls International ................. 4,645 183,245
Kansas City Southern ........c.ccvvevineieinnnns 2,939 495,780
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Shares Value

COMMON STOCK — continued

Industrials — continued
L3Harris Technologies ..uvvuvvereeienerennnnss 2111 $ 467,228
MBSCO tuneintinrinereraneinesnesansaneannsnnens 3,406 161,853
Nielsen HoldiNgS ..ovvvveeiieiiiiiiievieeneens 3,132 63,893
Norfolk SOUthEN .vvviiiiiiiiiiiiiiiieeeeeens 1,454 302,737
I Y1111 o 1,932 426,856
Republic Services, Cl A .ooviiiiiiiiiieinenns 3,835 364,517
Rockwell Automation .......c.vcevvvieerinnnnnnes 332 63,631
Roper Technologies .......ccvviviieiiniininnnns 822 313,725
SNAP-ON 1uvireieiieierae e e raeanaeneas 1,360 217,097
Southwest AIrlineS vvvvvviiiiiiiiiiiiiiiinnnnes 2,261 124,310
Stanley Black & Decker .......covvivinnnnnnns 1,321 210,475
TEXITON ivivvirreiiniiierrrernnsiisrrerrnnnnnnnns 3,369 154,738
UNION PaCifiC vvvveeeiiiiieiiieeeninneeens 1,357 243,473
United Technologies ........coovvveviniinninnnns 1,655 248,581
Verisk Analytics, Cl A .oviviiiiiieeiieieenee 1,774 288,222
Waste Management ........ccvveevvieeninninnnens 1,836 223,441
WW GrainNgEr +vvueveennrerennraernsanrnennsnes 422 127,727
XYIEM i 2,965 242,122

10302373

Information Technology — 16.3%
Accenture, Cl A evviviiii v rrieeeees 1,063 218,138
AdODE” ..ieiiiii e 488 171,356
Advanced Micro Devices ™ . .euvenveneeneennann. 4,109 193,123
Akamai Technologies ™ .v..vvvvveernerennennns 4,634 432,584
AMAOCS .eiiiiiiiiiiiiii e raeeaaeas 3,083 221,822
Amphenol, CI A ..o 1571 156,267
ANalog DEVICES ...vvviiiiiiieiieienaenaeenas 2,622 287,764
ANSY S i 1,567 429,875
APPIE e 633 195,920
Applied Materias ..o.oovveiiiiiiiiiiiiiieenen 5,531 320,743
T 0= o ] 1 1,638 499,852

Broadridge Financial Solutions ................ 2,203 262,487
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COMMON STOCK — continued
Information Technology — continued
Cadence Design Systems e 5,241 377,929
CDW i et enee e e e e 1,973 257,378
Check Point Software Technologies ™ .......... 3,069 350,817
(OGS o RSIVE 1< 11T 2,809 129,130
CitriX SYStEMS +vvevieinraererernernenennenenns 1,090 132,130
Cognizant Technology Solutions, Cl A ........ 4,184 256,814
(004 011 oo 5,587 149,117
DXC TechnolOgy .vueveeerernrierneneraesannss 4,338 138,295
F5 NEWOKS  vvvvieeeeerieeeeeernneeeeeenans 1,754 214,198
Fidelity National Information Services ........ 1,637 235,171
T VAT 3,229 382,992
O£ 1= 750 86,520
(71111 672 108,044
GoDaddy, Cl A ™ iieveieeerieeeree et e eeneens 1,393 93,624
Hewlett Packard Enterprise .....ovvvvievnennnnes 10,408 144,983
INtEl o e 3,351 214,229
International Business Machings ............... 1,396 200,647
(0 P 728 204,117
Juniper Networks ....ooeeieeiiniieiieriniennnss 7,098 162,828
Keysight Technologies™ ......vevveeeernerenns. 2,333 216,946
KL A it a e 2,389 395,953
LamResearch ....covvvvviviiiiiiiiiiiiieeens 922 274,950
Marvell Technology Group .......veevevuennnes 14,841 356,778
Mastercard, Cl A .onviiiiiiiicecvieeeens 736 232,532
Maxim Integrated Products ..........c.cveeunnnen 2,605 156,613
Microchip Technology .......ccvveviuiinninnnns 3,491 340,303
Micron Technology ™ .....cvvueeeeeernneeeennnn. 8,966 476,005
LY o2 {01 i 1,359 231,343
Motorola SolutionS ...eeviieeviieeiiriieeenes 1,902 336,654
N[ 72N oo 1,144 61,090
NortonLifeLock ....vvvevviiiviiiiiiiiriineines 8,337 236,938
Okta, Cl A ™ i 1,232 157,758
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COMMON STOCK — continued

Information Technology — continued
PayCheX .vvvvveieiiiiiii i 2,244 192,468
PayCom SOftWare  .....uveeereeerrnieeeneersnnns 706 224,621
(004 MR 3,784 400,574
QUALCOMM ..iiiiiiiiiiiiiiiierceienaeeaeas 3,613 308,225
SAlESfOrCe.CoM " vuueiirreeeeeereeeeeerieeeeens 561 102,276
Seagate Technology .....ccvvvveiiiiinniininnnns 3,716 211,775
SEIVICENOW eevvieeeeerieeeeeere e e eeaans 927 313,539
Skyworks SOlUtIONS v.vvveiiieiineineiiennanns 5,220 590,643
S [0 1,640 254,626
SS&C Technologies Holdings ........vvvueess 917 57,780
SYNOPSYS teeeeertiiieererieeeererre e e eeras 2,653 391,344
TE CONNECLIVILY vvvvieiiniiiniieiinenninnnans 2,570 236,903
Texas INStruments ..ovvvvvevrrirrirriniennennnnns 1,799 217,049
TWilio, ClA ™ e 1,241 154,306
VESIGN e 1,617 336,562
Visg, ClA i e e 1,212 241,152
Western Digital vvvvveeeeiieinrieinrnerennnnes 6,187 405,248
WESLEIN UNION uvveenerinrieeeereriierinsinnnns 6,686 179,853

__ 15521,701

Materials — 3.3%
Air Products & ChemicalS ....cvoevvvvvvnnnennn. 1,094 261,149
Albemarie ....cvieiiiiiii 1,300 104,364
Ball ceieieiii e 3,107 224,263
Celanese, Cl A .o eeeas 1,685 174,397
(O00] 1 (=Y 7= NN 8,905 257,533
DOW tutiieeiiiiierie i et ine s s anre e anaeens 2,250 103,658
DuPont de NEMOUrS ....vvvvvviiiiineriinennnes 1,889 96,679
Eastman Chemical ........covvivviiviniinnnnnns 2,182 155,511
oo = o 1,150 225,527
Freeport-McMoRan Copper & Gold ........... 12,363 137,229
International Flavors & Fragrances ............ 1,076 141,074
International Paper ......cooeeviiiieiiiiieinnnns 2,968 120,857



GI.OBAIL X

by Mirae Asset
Schedule of Investments (Unaudited) January 31, 2020

Global X Scientific Beta US ETF

Shares Value
COMMON STOCK — continued
Materials — continued
MOSBIC +evvvruneereernseererteeeeeesnnseeeennnns 2908 $ 57,695
NEWMOME +evveeeeerneeeeernneeeesenneeeeennnns 11,627 523,913
[N L0 2,347 111,459
Packaging Corp of America ......ccevvneinnnns 552 52,854
PPG INQUSIHIES +.evvvveeeeeriieeeeernneeeeeennns 1,939 232,370
WESITOCK +vvvveneerernneeseennseesesnnneeaaens 3,048 118,872
3,099,404
Real Estate — 5.0%
Alexandria Real Estate Equities*............... 1,499 244,637
AvalonBay Communities *........veeeernnnnenn. 999 216,473
CBRE Group, Cl A" evviiieeveere e, 2,826 172,527
DUKEREAIY *..viviieiiriieeei e ee e e enann, 7,644 277,554
Equity Residential *.........veeveeeevunneeeennnn. 2,319 192,663
Essex Property Trust s 1,417 438,930
Federal Redlty Investment Trust * .............. 474 59,259
Host Hotels & ReSOMS ¥ ..vvvviieeeeieenennen 7,590 124,021
Mid-America Apartment Communities*....... 1,854 254,387
PrOLOGIS vuvueeiieriiiieseriinieeeerrneeerenans 3,309 307,340
Public Storage * ....vueveeiiriieeee e, 1,737 388,671
Realty INCOMe ™ .uvvviirieiiiieeer e eereeenanns 3,996 313,326
Regency Centers*....ouiiiiriieieeeerineeeennnn, 4,139 256,784
SL Green Realty *...ccvvvvuieeeeeeeeeeennnnnnnn, 1,773 163,187
Sun CommUNIties ® ....ccvveveerernnneeeeennnnnn. 1,689 273,905
UDR ¥ 1 itiiiiiee e e e ettt 4,239 203,090
Vornado Realty Trust ¥ ....eveevueeeeevnnnennnns 774 50,906
WEIOWES ¥.ovviiiiieeeeeeeeceeiiie e e e e e e eeeens 5,032 427,267
Weyerhaeuser ¥......ccvueieeiernieeereniieeeenns 2,504 72,491
WP Carey oovvvviieeeeeeeeeeiiiiiieeeeeeeeennns 3,390 285,167
4,722,585
Utilities— 14.8%
ANt ENEIgY «evevveriieiiriieiieeieraenneenas 5,066 300,718

N 111= = 0 7,882 646,718
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COMMON STOCK — continued
Utilities— continued
American Electric POWEr ......ccevevevveennnn.. 5982 $ 623,444
American Water Works ...vvvvvviiiiiiiiiiinnnns 2,332 317,618
ATMOSENENQY .ovvviieiiiiniiniiieeninernens 3,312 387,603
CenterPoint ENergy «...vevvvevieiincnneiiennnnns 8,139 215,521
CMSENEIQY «evviereeieiieiaenaneirranennns 8,988 615,768
Consolidated EAiSON ...vvvviiiiiiiiiiiinnnnnnns 6,626 622,844
DOMINION ENErgy .evevveevineiieiierinenannnesns 11,325 971,119
D I 1= o 3,376 447,691
DUKEENEIQY +.uvvneeiereenneninianeanenannnnns 11,135 1,087,110
Edison International .....cceeeveeieriinneneennens 7,423 568,231
[ g11= 0 Y 6,552 861,719
Y= 6,617 477,483
Eversource Energy .....oevvevvniiinrnncnnnnnnnns 3,704 342,398
[ G o 5,663 269,502
FirStENErgY .vvevieeieieeiieiinianranennnenns 12,858 653,058
NextEraEnergy .....coeeviievviiniiineiiinniins 2,101 563,488
NISOUIMCE uvvvvrrieeerrriinnerrriinneerrannneeens 11,528 337,886
Pinnacle West Capital ......ccvvvvieiiniininnnns 3,486 340,547
PPL et 12,448 450,493
Public Service Enterprise Group ............... 6,567 388,766
SempraEnergy ...ocvvviiiiiine 2,620 420,877
o011 1 T 14,002 985,741
WEC Energy Group .....cvvevuerervaernnnnennns 6,782 677,454
XCE ENEIgY cvvvneiiiieiiiiiniiiiienieienaaes 6,787 469,592
14,043,389
TOTAL UNITED STATES....ccoviiitiiinnninnnns 93,837,715
TOTAL COMMON STOCK
(Cost $82,647,308) .+ uvrnrnernrnernrrnsnnnnenenns 94,524,685
TOTAL INVESTMENTS — 99.6%
(Cost $82,647,308).....00veevveeesnreneninnanns $ 94,524,685

Percentages are based on Net Assets of $94,918,607.

¥ Real Estate Investment Trust
*  Non-income producing security.
Cl —Class
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S& P —Sandard & Poor's

As of January 31, 2020, all of the Fund's investments were considered Level 1, in
accordance with authoritative guidance on fair value measurements and disclosure under
U.S GAAP.

For the period ended January 31, 2020, there have been no transfersin or out of Level 3.
For information on the Fund's policy regarding valuation of investments and other

significant accounting policies, please refer to the Fund's most recent annual or semi-
annual financial statements.
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COMMON STOCK — 99.0%
AUSTRIA— 1.3%
Energy — 0.2%
OMVY i e e 158 $ 7,878
Financials— 0.4%
Erste Group Bank ™ .evuveevvneeernieeennnennnnss 307 11,282
Raiffeisen Bank International .................. 287 6,552
17,834
Industrials — 0.1%
ANDRITZ ot cece e e 165 6,502
Materials — 0.3%
VOESAIPING .vvneeieiieianerirranranennerannanenas 169 4,105
Wienerberger ....o.vvvvvviiiiiiiiiiiiiiie 413 11,726
15,831
Real Estate — 0.3%
IMMOFINANZ . vaee e 354 9,827
Verbund ..oovviiiiiii 143 7,562
17,389
TOTAL AUSTRIA .. e 65,434
BELGIUM— 2.4%
Communication Services — 0.3%
ProXimus ..oveeeeiiiiiiiiiiiiisiieiinenanes 502 14,309
Consumer Discretionary — 0.4%
AQEBS 1ttt 401 22,117
Consumer Staples— 0.2%
L0011 N 211 10,557
Financials— 0.6%
Ackermans & van Haaren ..........c.ccevvneen. 58 9,288
Groupe BruxellesLambert ...........coceueens 103 10,355
0] 1 P 34 7,781

27,424
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Shares Value
COMMON STOCK — continued
Health Care — 0.4%
UCB i erisnne s rvnnne e snnnneeeas 237 $ 21,821
Materials — 0.2%
SOIVAY eiiiiiiiiiiri 110 11,403
Real Estate — 0.3%
CofinimMO *..eevie e 77 12,270
Warehouses De Pauw CVA ¥ ...oovvvivennneee. 182 5,202
17,472
TOTAL BELGIUM ...cooiiiiiiiiiiiiiiiiiinanes 125,103
DENMARK— 3.4%
Consumer Staples— 0.5%
Carlsherg, CI B .oeeieiiiiiiiiceii e 76 11,117
Royal Unibrew .....cvvvvviiiniiniinninnnaae, 158 15,047
26,164
Financials— 0.5%
Danske Bank ...cviiviiiiiiiineieeseeeneens 594 9,945
JySKEBANK " evvniiiii i 276 10,511
10 130 3,940
24,396
Health Care — 1.2%
Coloplast, CI B ..cvvvieiniieieieiieinenennenenns 208 26,249
DEMBNE  1eevueeeeeerneeeeeerieeeeeerneeeeeneans 121 3,930
GENMED ™ .. eeeeeeeeiiice e e e e e e 35 8,084
GN Store Nord ..vvvvvviiiiiiiiiiiiiiiiinnnnnnns 198 9,833
HLUNdbecK ...vvviriiiiiiiiivii i reineeaes 114 4,849
NOVO NOrdisk, Cl B .uurennnreeresenseeeneens 191 11,683
64,628
Industrials — 0.5%
A PMoller - Maersk,CIB ..ccvvvvieviiinnnnnns 6 7,200
DSV PANALPINA . .iciiiieeeeees 91 9,900
1SS it 325 7,890

24,990
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Shares Value
COMMON STOCK — continued
Information Technology — 0.2%

SIMCOMP cuenenrnreeeererer e eaeenrereeenens 7 $ 7,770
Materials — 0.2%

Christian Hansen Holding ..........ccccveneens 58 4,325

NOvVOzZymes, Cl B ....vvvvviiiniiiiinnienaaes 119 6,210

10,535
Utilities— 0.3%

(O£ (= I P 126 13,752
TOTAL DENMARK ..ciiiiiiiiiceiecien e 172,235
FINLAND— 3.9%

Communication Services — 0.5%

EliSA toviiiiiiiiiii e 436 26,256
Consumer Discretionary — 0.3%

Nokian Renkaat .......ccvvvvevniieiinninnnnnss 490 13,201
Consumer Staples— 0.4%

KeskO, CI B .iieiieiiiiiiiiiieiitiieeienneenens 331 22,390
Energy — 0.2%

= 314 12,485
Financials— 0.2%

NordeaBank Abp ......cevveiiiiiiiiiiiiininnnns 749 5,914

Sampo, Cl A e eeeas 131 5,933

11,847
Health Care — 0.3%

Orion, CI B ceiiiiiiiiiiiiiiiiirceeevaeeaeas 309 14,612
Industrials — 0.5%

KONE CI B .iviiiiieiiiieieriennievenenennnnes 156 10,073

Konecranes, Cl A .iiiiiiiiiiinsennsneeenes 127 3,842

Y= £ o TS 151 5,373

VaMEL it e 240 5,210

24,498
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COMMON STOCK — continued
Information Technology — 0.6%
N T 4881 $ 19,038
TIEtOEVRY ceriiiiiiiiiiiii i rceece s s e e 244 7,971
27,009
Materials — 0.4%

HUhtamaKi ..ovoevieevieiiiiiiiii i vieeeens 100 4,454
Materials — continued

StoraEnso, CI R civvviiiiiiiiiiiiiiiiiiisannns 459 5,982

UPM-KYMMENE ...vviieiiiiiiiiiniiieninnnnines 296 9,359

19,795
Utilities— 0.5%

FOrtUM viviiii it rriii s ianrneees 1,071 25,945
TOTAL FINLAND cc.viiiii i e e 198,038
FRANCE— 16.4%

Communication Services — 1.6%

o o] 2,380 9,690

Eutelsat ComMmMUNICALIoNS «uvvvveverrerreeeeeeens 633 9,502

=" S 42 5,525

JCDECAUX vrureinerniineineiaeransinesnesnnnnnss 97 2,599

Lagardere SCA ..nveriiiiiiieiiiiieeenaeeneens 481 9,142

Orange «ivueevisrrnissiiiririsisineinninnianes 627 8,897

PUbliCiS GIOUPE +.vvviiiiieiieriirenieaas 199 8,828

Ubisoft Entertainment ".........ceeevvnneeeennnn. 79 6,009

ViIVENdi .ovvevieiiiiiiiiiiic e 813 22,309

82,501
Consumer Discretionary — 2.3%

AN oo | 142 5,827

Christian Dior vuvvvveeeeviiiieernriineerrannnees 15 7,048

Cie Generale des Etablissements Michelin

SCA,CIB it iieir e e e 257 29,905

ElHOr GrOUP .vvvvveeieiieeineninnneeanennnnnnens 470 6,599

ESSIHOrLUXOLtICA uuuriinnnnnnnnsesssnnseeennes 206 30,649
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Shares Value
COMMON STOCK — continued
Consumer Discretionary — continued
Hermes International .......ccvevvevueinvaennnnss 19 % 14,246
= 11 T 10 6,151
PeUgEOt ..uvviiiiiiiiiii i 699 14,416
ReNaUlt ..o e 102 3,984
V2 1= o TP 136 4,057
122,882
Consumer Staples— 1.0%
(O 1 0| . 421 7,141
Danone ...vviviiiiiiiiiiii s 127 10,190
Pernod Ricard ......cccvveviiiiiiiiiiiiiienenns 170 29,484
Remy COINreall v..vveeveerineiierneranernnnnnens 58 6,119
52,934
Energy — 0.2%
Total e e 167 8,170
Financials — 1.6%
AMUNAi o 73 5,926
AXA 945 25,217
BNP Paribas ....ccoovveeviniiieiiiiieninenaennnns 90 4,792
CNP ASSUFANCES vvvveriiiirrrrsrnnsssssssrsnnnnns 452 8,150
U= <o 120 8,604
0] 1= 92 7,988
LVMH Moet Hennessy Louis Vuitton ......... 20 8,761
SCOR ittt i e i e et aeaaeas 193 8,220
Societe GENErale ...vveeieeiieiieeineieraeennens 164 5311
Wendel ..o 17 2,272
85,241
Health Care — 0.7%
210 = 1= 59 5,849
Casino Guichard Perrachon ™...........ccuue.... 224 9,100
0= 21 1,559

SANOFI vvviisiiiir 146 14,069
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Shares Value
COMMON STOCK — continued
Health Care — continued
Sartorius Stedim Biotech ......cvvviiinenene. 18 $ 3,234
33,811
Industrials — 4.0%
Aeroportsde Paris ...ouvvevviiiiiiiiiiieieenas 18 3,411
Air France KLM ™ .oovviiieiiiiiieeeceeiee e, 899 8,361
AlSIOM ™ e 756 40,164
BOUYQUES ...viviiieiiiiiiieniiieenne e 253 10,018
BUr€al VENtas «ivviiiiiiiiiiiinnennnsnnennns 183 5,052
Ciede Saint-Gaobain .....vvvevvvieeiinenninnnnnes 235 8,916
Credit AQricole .vvvvvieeieiiiiieievaeeeens 1,389 18,825
Dassault AVIAtiON ..uiiiiiennsneeessseeseeenees 2 2,434
Eiffage .oovviriiiiiiiiciii e eeeas 96 11,144
Industrials — continued
ElIS™ eieeierteeeeeerieeeeertie e e e e et e e eeneans 118 2,303
GEHNK wiveiieiiii e eeas 453 8,007
(=0 = o 127 10,190
REXEl it e 424 5,082
SAffAN veiieiiiii e 88 14,233
Schneider EIECHNC vvvvvvviiiiiiiiiiiiiiiinnnnnnes 148 14,846
SOCIEEBIC uiiiiiiiiiiii i eaeas 102 6,889
Teleperformance .....ccevevvieiiiiieniiinennnns 100 25,134
VINCI eiiiiii i e sierae s enneraennnenas 43 4,775
199,784
Information Technology — 1.7%
AREN o 79 9,770
Capgemini v.vvveieiieiiir 85 10,583
Dassault SyStemMES ...vvvvvvierniierenerieenes 107 18,581
INQGENICO GrOUP .vvvvnrrnesinerniierenniennnaes 122 14,223
NGLXIS ¢ eneiriinreneraerieeinerneranraneranrnnens 1,012 4,288
SOPraSteEriaGroup «vuevevereererernsnnnnenenns 61 9,775
STMICrOEleCtroniCs ..c.vvvveviiieeiineriinnianes 571 16,003

83,223
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Shares Value
COMMON STOCK — continued
Materials — 0.6%
AirLiguide .ovvevevieiiiiiiiiiiieieieeaaa 78 % 11,302
F AN 1S 1.1 = 87 8,004
L'OrEal vuveeeiiviiiieieiiieeerinnneeernnnneeens 35 9,770
29,076
Real Estate — 1.2%
COVIVIO Feruieiirie et e e eer e e naeees 144 17,107
GECINAT 1evviieeeerii e e e et e e era s 107 20,206
[[7. ] = 97 10,836
= = - 399 13,588
NEXITY evvvrrneeerrersineeresrinreeressreeersnans 92 4,445
66,182
Utilities— 1.5%
Electricitede FranCe ......ccvvvvvvievriinnnnnes 561 6,935
ENgie o 852 14,692
Utilities— continued
RUDISSCA .oiviiiiiiiiecrieee e v enae s 339 20,982
SUEZ wiiiiiiiiiiii i e iiaiiaiiiiaasaaannnnnnnas 1,271 20,888
VeoliaEnvironnement .......ccveevveeviennnnnns 581 17,178
80,675
TOTAL FRANCE .....ciiiiiiiiiiiiiiiiiiinnnnees 844,479
GERMANY— 10.3%
Communication Services — 0.9%
Deutsche TEEKOM vviiiiiiiirinneeeenees 681 11,023
[ (== 11 110 2,443
0 11 |12 357 24,588
Telefonica Deutschland Holding ............... 2,845 8,617
United Internet .....cvvvviiiiiiiiiiiaeians 52 1,688
48,359

Consumer Discretionary — 1.5%
o [ 25 7,918
o = 40 9,568
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COMMON STOCK — continued
Consumer Discretionary — continued
Bayerische Motoren Werke .....cccvuvenenenes 176  $ 12,549
Continental ..vvvvvviiiiiiiiii e 52 5,932
DaMIEr eiiiiiiiiiii i aeas 256 11,860
Fielmann ....cooviiiiiiiiiciccr e 114 9,077
HUGOBOSS ...ovviviieiereinrernenennennnnes 63 2,988
PUMA o 145 11,634
ZaAlando .. .eeerie e 110 5,294
76,820
Consumer Staples— 0.3%
Beersdor ..ovvveiiiiiiii e 102 11,575
METRO et i e it vre e nneeaens 437 6,100
17,675
Financials— 0.8%
Aareal BanK ....coceiiiiieiiiiiiiiieiiieeieeaas 141 4,628
ComMMErZDANK +vvueeeeevriieeerrrineerennnnees 513 2,956
HanNOVEr RUECK ...uuiiiinnnnnnnnssnnseneenes 98 19,061
Muenchener Rueckversicherungs-Gesell schaft
inMuenchen ....c.coevviiiiiiiiiiiiiieas 42 12,395
39,040
Health Care — 1.5%
Bayer tvieiiiiir 65 5,262
Carl ZeisSMedIteC ..vvvvirieieriiinrnnnnenenns 66 8,082
o)1= R 97 2,613
Fresenius Medical Care & KGaA .............. 307 23,713
GETESNBIMET +ivviiiiiiiiiiiiiiiiiiiissnsnnnnes 80 6,335
Merck KGaA .uviviiiiiiiiiiiiiiierieiaennans 148 19,009
Siemens Healthineers .....ccvvviiviiiniiinninns 118 5,555
70,569
Industrials — 1.6%
Brenntag ....ccevviiiiiiniiiiiiiieas 213 11,066
Deutsche LUfthanSa v..ovvviereeeeriennnneennens 568 8,705

DeutsChe POSt +..vvviiiieieiierriereievenaaes 174 6,089
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Shares Value
COMMON STOCK — continued
Industrials — continued
Fraport Frankfurt Airport Services Worldwide 63 4,701
GEA GIOUD «euvieeeieiananisaesarsnsnnsnsnens 410 12,308
HOCHTIEF .o viecieiie v eeaeneeeens 47 5,448
KNOM-BreMSE vivvviiiiesiiiiiirirsnnssiissneees 68 7,424
OSRAM LiCht " tevveeeeriiiieeeeeeeeeeeennnnanns 246 12,336
Rheinmetall .....cccooviiiiiiiiiiiiiiiiiciieeens 82 8,789
S = 1= 71 8,784
85,650
Information Technology — 1.0%
Bechtle v 120 17,381
Dialog Semiconductor ™ .......eevvrveernneeenns. 136 6,009
Infineon Technologies .........cocevvevviinnnns 205 4,447
NEMELSChEK .vvuvvieeiieiieeieiirraerineranrneens 88 6,002
SAP e 73 9,532
S 0 1 48 5,196
SOfIWAIE +uviieeiiiiie i i it e ceee e aeeaeas 177 5,914
54,481
Materials — 1.1%
AUIUDIS .o e neas 116 6,339
BASE e 118 7,986
(0117 1 o 126 5,327
Evonik INAUSLIHES .uuiiiiiiiniieeeeeneneennens 446 12,244
HeidelbergCement .......cccovvivvievinininnnnnns 157 10,662
LANXESS ..iiiiiiiiiiiiiiciiitrierccneeaeas 147 8,849
SyMrise, ClA i aeeeeas 89 9,167
60,574
Real Estate — 1.3%
ATOUNAEOWN uinnnnnrsersseeeeerisersnssnnnns 1,058 10,008
Deutsche EUroShop ..vvvvvvevviinerinennnnnnnns 228 6,226
Deutsche WOohNnen ....ccvviiiiiiiiiiieenneennens 228 9,652
LEG Immobilien ....ccvvvviiiiiiiiiiiieeens 47 5,800
TAG ImMmobilien ...c.cevviiiiiiiiiiiiiieene, 421 11,104
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COMMON STOCK — continued
Real Estate — continued
VONOVIA +1uerernirnritiineeieeneneeienariennenens 305 % 17,422
60,212
Utilities— 0.3%

UNIPEN iniiiieiiineessesnsssnsssnesssasas 478 15,685
TOTAL GERMANY L.viiiiiiiiiiiiinannnnaeanas 529,065
IRELAND— 1.6%

Consumer Discretionary — 0.3%

Flutter Entertainment ........c.coviiivviinninnes 138 15,676
Consumer Staples— 0.7%

Glanbia ..ccovvviiiiiiii 658 7,678

Kerry Group, Cl A oeeiiiieiiiiie e 239 30,538

38,216
Financials— 0.2%
AIB GrOUP t.uvvierinnsinnnssnnsisnnsssnnssnnnss 908 2,671
Bank of Ireland Group ........cvveviniinninnnns 1,318 6,447
9,118
Materials — 0.4%

CRH i 501 18,833
TOTAL IRELAND c.viiiiviieniienaennaeeas 81,843
ITALY— 6.0%

Communication Services — 0.1%

Telecom ltalia” ..ooevevveeeeeieieneeeiiieeeeens 11,219 6,052
Consumer Discretionary — 0.2%

Fiat Chrysler Automobiles ............coceveee. 366 4,759

1Y/ 0] 10X = 53 2,291

T L O 583 2,825

9,875
Consumer Staples— 0.3%

Davide Campari-Milano ..........ccveevueinnnns 1,470 14,222
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COMMON STOCK — continued
Energy — 0.4%
S 577 $ 8,094
S ] 1 AR 1,867 7,754
TENAS weviineiiieeriiteiieerineeranrranneaannenns 458 4,735
20,583
Financials— 1.7%
BPERBANCA +..evvvvveiiiiieiiiiieeinennenaeens 1,088 5,004
EXOR ittt i ieni v re e nneeaeas 142 10,487
INtesa SanPanio ....vveiieiieiiiiiiiineiens 3,095 7,702
Mediobanca Bancadi Credito Finanziario .... 1,565 15,629
Poste [taliane .....ccvvevieviieiiiiiriiiienenns 2,085 23,915
UNIiCredit vovvvieiiiiiiii e vieeeens 1,115 14,929
Unione di Banche Italiane SCpA ............... 1,934 5,800
83,466
Health Care — 0.2%
D= o T [ 41 5,043
RECOIati vvvvnerriniiiiniiiiiissiinsrnnnsianes 158 6,764
11,807
Industrials — 0.6%
170 7= o 0 T 1,289 15,970
Prysmian ..ocveviiiiiiiiiniiiennenaas 627 13,952
29,922
Information Technology — 0.2%
Assicurazioni Generali ......vocvieviieiiiiinanns 629 12,265
Utilities— 2.3%
A2A 7,633 15,247
ENEl o e 4,244 36,944
[ 1= - P 3,731 16,961
) o = 420 2,791
SNAM teeiitiiii e 5,531 29,648
Terna Rete ElettricaNazionale ........c..ou.... 2,905 20,269

121,860
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COMMON STOCK — continued
TOTAL ITALY ctiiiiiiiiieiere e e s eeeas $ 310,052
NETHERLANDS— 5.8%
Communication Services— 0.2%
Koninklijke KPN ....vieiiiieieieveievaenannes 4,471 12,550
Consumer Discretionary — 0.2%
TaKEAWEY.COM " ervvereerreeerreeraneeenneeenns 83 7,828
Consumer Staples— 0.8%
HEINEKEN ..uieiiiiiiiieer e e e e 88 9,588
Koninklijke Ahold Delhaize ............ceuee.s 1,300 31,983
UNIBVES vt v e rene e e rennenes 121 7,067
48,638
Energy — 0.5%
Koninklijke VopaK .....ccvvevviiiieninnninnnnns 189 10,133
SBM OffShore w.ueveveieiieieieiieinnnnnneenns 762 13,119
23,252
Financials— 0.6%
ABN AMRO BankK .....cvvvuviniieinineinennnnes 248 4,321
ASRNederland .....ccvviviieiiiiiiiiniieeaes 180 6,710
L[ 0= o . 338 3,680
NN GrOUD vevueitineereerarrraeraeaeraeannes 370 12,876
27,587
Health Care — 0.4%
=0 T o 886 3,602
Health Care — continued
Koninklijke Philips ...oocvvvieiiiiiiiiiiennae, 294 13,489
17,091
Industrials — 1.1%
AADEMS i 233 10,205
BoskalisWestminster ........ccovvevineininnnns 190 4,458
IMCD it e e 112 9,687

Randstad .......cvvviiiiiiiiiia 70 4,031
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COMMON STOCK — continued
Industrials — continued
SIGNIFY e 438 % 14,620
Wolters KIUWES .vviiiiiiiiiiiiiicieiieeiaeas 150 11,290
54,291
Information Technology — 0.8%

ASML HOldiNG +.vvvviieeiiiiievieeievienneenas 35 9,862

BE Semiconductor INdUSLHES ...vvvvvvvveennnns 297 12,641

NXP SemiconducCtors .....ceevveveerenernnnnnns 167 21,185

43,688
Materials — 1.1%

AKZONODE ...eiiiiiii 211 19,945

ArcelorMittal ..oveviiiiiiire e 186 2,753

ASM INternational .....evvvvvririiiiieiiiiinnns 173 21,099

KoninklijkeDSM ...vvieiiieiiiiieceveeeens 110 13,446

57,243
Real Estate — 0.1%

Unibail-Rodamco-Westfield *................... 41 5571
TOTAL NETHERLANDS......c.ccviiviiiieneen 297,739
NORWAY— 2.0%

Communication Services— 0.1%

LI 1= 310 G 319 5,778
Consumer Staples— 0.8%

MOWI eeeeitiierineraeraneenesnesansaneannsnnens 815 19,469

(@] - TS 2,496 24,099

43,568
Energy — 0.4%

01 o 672 12,186
Energy — continued

SUDSEAT e e et 597 6,423

TGS Nopec GeophysiCal ...ccvvevineineinennnns 81 2,066

20,675
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COMMON STOCK — continued
Financials— 0.4%

5] | 571 % 10,026

Gjensidige FOrsikring ....cvvevvevieenneiininnnns 237 5,168

Storebrand ...oeiiiiii 786 6,046

21240

Materials — 0.3%

NOrsk Hydro ...evvveveiiiiieiiiiiiieninnnens 2,556 8,044

Yaralnternational .......ccocevviiiiiineiinnnnns 85 3,093

11,137

TOTAL NORWAY .uiiieiiiiievieennennennnennes 102,398
PORTUGAL— 1.0%
Consumer Staples— 0.2%

Jeronimo Marting ...c.vvvveviiinsiinninnnninnnenes 491 8,458
Energy — 0.3%

Gap Energia ...oveveiieiiiiiiiiiiineaa 1,026 15,509
Utilities— 0.5%

EnergiasdePortugal ........cocvvieviniiininnnns 5,120 25,670
TOTAL PORTUGAL .evcviiiiiiiiieiecienaee e 49,637
SPAIN— 3.8%

Communication Services — 0.1%

TElEfONICA ceveeeiiiiiiiiii e aes 1,125 7,616
Consumer Discretionary — 0.3%

Industriade Diseno Textil .......ccevevvnnnnenns 407 13,698
Consumer Staples— 0.1%

AV 1 o) - 1o [ PP 108 5,755
Energy — 0.2%

(23S 015 o] I 693 9,573
Financials— 0.4%

Banco Bilbao Vizcaya Argentaria.............. 768 3,974
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COMMON STOCK — continued
Financials — continued
Banco Santander ....ovveeeriernrieiieinraeaaas 920 $ 3,623
BanKinter .oouvveeeieiieiieeieiieianreneraeaaeens 568 3,685
o) 3,273 8,386
19,668
Industrials — 0.5%
ACS Actividades de Construccion y Servicios 89 2,962
AENASME ..o 49 9,077
Ferrovial ..oiviiiiiiiiiiiii 349 11,085
23,124
Information Technology — 0.1%
Amadeus T Group, Cl A ..ooevieiiiiiiieens 87 6,828
Materials — 0.1%
J = 1110 572 5,580
Real Estate — 0.5%
Inmobiliaria Colonial Socimi *...vvvvvevneenses 468 6,270
Merlin Properties Socimi ¥ ....ovevvvvnieeennnn, 1,292 18,327
24,597
Utilities— 1.5%
A o 7= 99 11,235
=T 406 10,942
(0 = P 775 21,273
Iberdrola .ovviieeiii e 1,526 16,691
Naturgy Energy Group ...ooevveeiiienrnnnninnes 663 17,487
77,628
TOTAL SPAIN ..t n e e 194,067
SWEDEN— 7.0%
Communication Services— 0.4%
LI =72 O I R 347 5,235
TEIA ceiiiiiii i e 3,302 14,131

19,366
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COMMON STOCK — continued
Consumer Discretionary — 0.5%
DOMELIC GroUP «vvveeieiieiieianeanennenesns 1,262 11,509
Hennes & Mauritz, CI B ...vvviiiiiiniinnnnnnns 505 11,089
Husqvarna, Cl B ...cocvveiiiiiiiiieieneeaens 589 4,444
27,042
Consumer Staples— 1.1%
AAK 355 6,668
EsSity, CI B oieiiiiiiiieiieiie e reeeens 566 17,969
ICA Gruppen ..ovceevvieeiiieenisisinerinneiane: 463 20,358
SwedishMatCh .ooveviiiiiiiiiiicir s 148 8,375
53,370
Energy — 0.1%
Lundin Petroleum .....c.vviiiiiiiiienininninns 166 5,056
Financials— 1.1%
Industrivarden, Cl C ..ovveviiviiiivicineeenns 523 12,333
Y= (o O I P 263 14,412
KINNEVIK .oviiiiiiiii i v e 328 7,922
L E Lundbergforetagen, CI B ........ccvuvvnenns 211 9,164
Skandinaviska Enskilda Banken, Cl A ........ 1,784 17,628
61,459
Health Care — 0.3%
Getinge, Cl B .vivieiiiiiiiiieniiirsenaeeas 623 10,636
Swedish Orphan Biovitrum “..........cevevnnees 252 4,501
15,137
Industrials — 1.5%
Alfalaval .ccoceviiiiiiiiiicce e 264 6,601
AssaAbloy,CIB ..oceiiiiiiiiieie e 614 14,607
AtlasCopco, Cl A v 162 5,748
EpiroC, Cl A e e e 741 8,586
Nibe Industrier, Cl B ..oiviiiiiiiiiiininenennens 422 7,316
Securitas, CI B .vvvveviiiiiiiici i enineeeaes 518 8,155
Skanska, CI B ..uvveeiieiieiiiiirceievieeans 217 5,021
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Shares Value
COMMON STOCK — continued
Industrials — continued
S A 1 = S 388 7,113
Trelleborg, CI B uvviieiiiiiiiiienieieeaa 554 9,098
VOIVO, CI B wiiiieiiiiiieviiee e neaeees 471 8,078
80,323
Information Technology — 0.5%
Hexagon, CI B ..vvvviiiiiiiiniieienenenaas 359 19,562
Telefonaktiebolaget LM Ericsson, CI B ....... 875 6,878
26,440
Materials — 0.7%
BillerudKorsnas ...cvveveeieeneneeereennneennnes 617 7,931
Boliden ...ovviieiiii i e 451 10,730
SANAVIK veviieiiiii e 223 4,075
Svenska Cellulosa, CI B ....ovvvvvvineiinnnnnes 1,198 11,997
34,733
Real Estate — 0.8%
Castellum ..veiiiiiici e 548 13,451
FaDEge vvveieiiiiee e 839 14,392
Fastighets Balder, CIB ™ ...vuvvevneeenneennnn. 228 10,820
38,663
TOTAL SWEDEN ....ovieiiiiiiiiiiiiieiieneeees 361,589
SWITZERLAND— 8.9%
Communication Services — 0.4%
Sunrise Communications Group ............... 154 12,726
SWISSCOM vuvererriinneeraiinneersesnneerssnnnnes 14 7,688
20,414
Consumer Discretionary — 0.4%
CieFinanciere Richemont ........cooiviinnnnnes 127 9,302
DUFTY et r e eeens 58 5,036
STz {0 €] (o1 o 32 8,053

22,391
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COMMON STOCK — continued

Consumer Staples— 0.9%

Barry Callebau
Chocoladefabri

L
ken Lindt & Spruengli .........

Financials — 2.0%
BaloiseHOIdING ...ovvviiiiiiiiiiiiiiiieienns
CembraMoney Bank .........cccvveveviiininnnns
Credit SUISSE GroUP v.vvveerrreiineineiierens
HelvetiaHolding .....ovvvvvieniiiiiiiiennnen
PargesaHoldiNg .....ccvvvvviiiiiiiiiiieienns
Partners Group HoldiNg «....evvveinvinininnnns,
SwissLifeHolding «...coovviviiiiininiiininnnns

SwissRe .....
UBS Group ..

Zurich INsUrance Group «...evevuessenssuerasaess

Health Care — 1.

Roche Holding

5%

SonovaHoIdING .e.vveveviiiiiiiiiineens

Straumann Hol
Tecan Group .
Vifor Pharma

ding cvviiiiiii

Industrials — 1.7%

Adecco Group

(D)€ 5 I o [0 o ] oo

dormakaba Hol

ding ovvvveiiiiii

Flughafen Zurich .....ccoovviiiiiiiiiiiiiinnns

Geberit .......
Georg Fischer

Shares Value
5 11,074
1 8,383
232 25,590
45,047
54 9,759
62 7,258
293 3,711
93 13,384
137 10,988
5 4,587
20 10,066
269 30,402
370 4,604
27 11,218
105,977
107 6,317
121 11,438
53 17,822
85 21,310
4 3,816
18 5,091
59 10,889
76,683
140 8,231
72 3,721
9 5,655
15 2,608
30 15,839
6 5,901
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Shares Value
COMMON STOCK — continued
Industrials — continued
Kuehne + Nagel International .................. 71 % 11,484
Schindler Holding ...uvvveeiiiiieiiiiiiiinnnanns 40 10,343
OGS ittt e 4 11,575
VAT GrOUDP  vvneernieeenneeesniresnnnersnnnennns 55 8,329
83,686
Information Technology — 0.1%
Logitech International .........ccvoevivvininnnns 109 4,900
Materials — 1.0%
Clariant ..oeveeeiiii i aeas 589 13,271
EMS-ChemieHolding ........ccocovivvininenns 14 9,174
(V7= 1 o = 4 13,189
LafargeHolCim ...evveiiiiiieiiiieie e 186 9,469
SIKA et e 37 6,656
51,759
Real Estate — 0.9%
PSP SWiss Property ....coeveeveveerseseraennsnes 136 20,560
SWISSPIrME SIte vovvviiiiiiiiiii i 192 23,451
44,011
TOTAL SWITZERLAND ....cceviviieiieiennnn 454,868
UNITED KINGDOM— 24.8%
Communication Services — 1.7%
AUto Trader GroUp .vveverreerernasiinsnnsnns 1,783 13,209
15104 10 2,235 22,827
PEAIrSON ..uviiiii i aeas 810 6,069
RIghtmOove ....cevieiiieiieiiii e veeeens 1,865 16,172
VOdafONe GroUP ..cvuvverrnireiiernaeiinnnnenas 12,505 24,611
82,888
Consumer Discretionary — 5.1%
B&M European Vaue Retall ...........cevuees 637 3,054
Barratt Developments ......ccvvevierineinninenns 2,117 22,402

BEIWAY +ereereereeeeessireereessireeresssiseenens 318 16,705
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Shares Value
COMMON STOCK — continued
Consumer Discretionary — continued
Berkeley Group HOldiNgS ......vuvuvuvnienenens 315 % 21,758
Burberry Group «...evevveineeiiiiininneineianns 316 8,135
Carnival c.viiiiiiii e 357 14,673
1070109107215S7 €701 o I 1,848 45,724
Dixons Carphone .......ccvvvernvieiinniennnne, 3,574 6,388
GVC HOIAINGS +uvneiieiaiiieneninasnenaeenas 1,184 13,691
INCRCAPE v e e 1,009 8,739
JD Sports Fashion ......cceevvevieiinenininnnnnns 275 2,979
T 3 =0 RN 650 7,378
Kingfisher ..oviviiiiiiiii e 5,129 13,793
Marks & Spencer GroUp «...cvevveerenrranrnesns 3,747 8,693
MoneySuperMarket.com ........ccevuevneinenns 1,363 5,848
PErsimmon ..uvvvveeeieiiirriieerrnnnneeens 501 20,163
Playtech ...ccvvvviiiiiiiiiiiee 1,095 4,981
SSP GIOUP +evueeiiieriinirinnisinsransnnnnianes 881 7,479
Taylor Wimpey ...ccevveviiiiiiiiiieniiennans 5,185 14,702
WH SMith teiiiiiiecccr s 312 9,838
Whithread ......cooeviiiiiiiiiiiiie s 103 6,069
WilliamHill ..o 2,602 5,930
269,122
Consumer Staples— 1.4%
2 11 Y/ o PN 671 8,186
Coca-ColaHBC ™ ....cevvveieeeeenneeeeennnnnn, 221 8,116
(DT "o o 1 341 13,531
JSaNSOUNY v 1,449 3,866
Tate & LYI€ vuviieiiiiiiiiiinieinienrieneaens 2,060 21,528
LIS o T 1,420 4,622
WM Morrison Supermarkets .........cvvevuenns 4,850 11,632
71,481
Energy — 0.6%
] 1,547 9,313

Great Portland EStateS . .vvvvvnveneenienrenrennes 1,011 12,410
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Shares Value
COMMON STOCK — continued
Energy — continued
Roya Dutch Shell, Cl A ...coiiiiieiieeeeees 316 8,308
30,031
Financials— 2.7%
I € {01 894 13,015
N7 - 837 4,396
Barclays «.cvvviieiiiiiiii e 2,198 4,868
Close Brothers Group «..v.vveeeiuersinennenenns 135 2,520
Direct Line Insurance Group .......ceeveevuesns 1,647 7,334
HSBC HOIAINGS +.vvveieiieiieiieeeeneeneens 2,588 18,824
1G Group HOIAINGS +..vvveiiiciiiiiiienenaens 656 5,740
Jupiter Fund Management ..........c.cvvevuinens 779 3,960
Lloyds Banking Group ......cvuvvernneinninnnns 5,184 3,881
= o o 1,035 2,100
Phoenix Group Holdings .........cccoeveinenns 1,693 16,916
(©]1711 (= S PP 3,256 7,303
Royal Bank of Scotland Group ................. 1,469 4,227
RSA INSUrance Group «.....eeveussriesrsnnssnes 1,189 8,627
ST 11100 (< £ 134 5,675
Standard Chartered .........coveeviviininnnnnnns 1,223 10,173
Standard Life Aberdeen .......cvviiiiiiiinnnnnns 3,175 12,619
TPICAP e 1,974 10,328
142,506
Health Care — 1.1%
ConvaTeC GroUP ..evvvvevriasissssrinnsninnianes 1,181 3,238
GlaxoSmithKIiNg ..evvveviiieiiiiiirieeeaes 497 11,688
Hikma PharmaceutiCalS ....vvveverrirrrnnennens 306 7,390
Mediclinic International .........ccvvvviinnennn. 581 2,828
Smith & Nephew .....ccccvvviiiiiiiiiiiinnns 946 22,777
UDG Hedthcare .....coevviiiviiiiiiieniinennes 586 5,798
53,719
Industrials — 5.7%
AQOreko v 835 8,486
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Shares Value

COMMON STOCK — continued

Industrials — continued
AsShtead GroUP «.vvveeeeeiieieriieieieneaaennns 113 % 3,657
BAE SyStEMS ..uvvviiiiiiierrieieneresaaes 2,916 24,270
Balfour Beatty .....cvoevvvviviiiiiiiiiiaeinenns 757 2,652
BUNZI e e 373 9,662
DCC ittt e 46 3,718
EASYJEL 1viiii i 341 6,262
(0 - o [ 460 15,990
FErguson ...ovevviiiiiiiiiiiiiii s 201 18,022
(TR o (017« R 5,894 9,619
HaYS oo e e 1,080 2,210
Howden Joinery Group .....coevveeeenernnsnesns 1,286 11,670
IMI e 205 2,983
Intertek Group ..vvvveevieiiieiiiiieieraeeneens 125 9,491
Kingspan Group ...cveeveevveeriinernneineinnns 139 8,572
L= o N 2,102 18,720
National EXpress Group .....vvevvevvueraeinenns 2,123 12,509
= I S 1,205 31,975
Rentokil Initial ...c.ovvvvieiiiiiiiiiiiiieeeens 3,479 21,417
(270101 QP 1,338 5,367
Royal Mail ..oevviiiiiiiiiiiien e 2,310 6,035
Signature Aviation ......ccvvviieiiiiiiiiieeenns 3,478 13,351
SMIthSGroUP «.vvveeiieiieiiiiiier e 483 10,757
Spirax-Sarco Engineering «...oevvevevieiaennnns 122 14,346
TravisPerkins ...ovviviiiiiiiiiiiiiiiiiiiieeas 791 16,177

287,918

Information Technology — 1.0%
AVASE o e 1,083 6,067
AVEVA GroUP .evvinirniereareinsnesesanas 117 7,585
Electrocomponents ......ouvvevevieraeneienniaes 998 8,720
[ F= L0 P 327 9,082
Micro Focus International ..........ccveveevnnes 266 3,595

S0 GIrOUP «.uvvivneeiinririnsisieerinneninnianes 849 8,264
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Shares Value
COMMON STOCK — continued
Information Technology — continued
SPECIS eneenveeeeeererer e eeenr e e eeaens 242 $ 8,441
51,754
Materials — 1.7%
ANGIO AMENICaN c.vvvviieiiiiiiiieie e 682 17,851
Antofagasta «.oevveeiiiiiiii s 828 8,974
BHP GIOUD +uvvuerneeeneeeneeenneeneennaennns 597 13,062
Croda International .......cveeeevveiineerrennnees 73 4,796
GlENCOTE ™ 1uviiireieirieeeereeere e et eesneens 1,024 3,003
1 o 438 8,926
RIOTINMO vvvvneerneerneeeeereenneeneeenneennns 283 15,505
Smurfit KappaGroup «....cvevveieveinnnnennns 366 12,687
(Vo= R 108 3,155
87,959
Real Estate — 1.7%
British Land . .cevuveeeniieieeeeeeeeeeeeeann, 1,249 9,131
Capital & Counties Properties*................. 693 2,225
Derwent London *.......ovevveeienieeeineeennnn. 365 19,774
Hammerson ¥ ...ouuvverieeeneeeeneeeeneeeenanns 1,976 6,080
Land SecuritiesGroup ¥ ..evvueeeeereneeeennnn. 1,162 14,368
SO 1t 987 11,847
Shafteshury * ..eevveeeeeiiiee e e, 691 8,189
Tritax Big Box REIT *.uuuiiiiiiiineeiiiiineeeens 3,404 6,269
UNIte GIOUP Fuveeeeveee e eeev e e eeeann 788 13,213
91,096
Utilities— 2.1%
(0= 011110 W 7,004 7,833
National Grid ....eevneeeneeenieenieenieeneernnnns 1,723 22,844
Pennon Group .....cvvveeiiiiniiniiinniiinnines 2,048 29,926
SO ittt 1,885 37,483
United UtilitieSGroup ....vevvvvviernneinninenns 640 8,550
106,636

TOTAL UNITED KINGDOM .....cccviiiiinnnenn 1,275,110
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COMMON STOCK — continued

UNITED STATES— 0.4%
Consumer Staples— 0.4%

Coca-Cola European Partners .................

TOTAL COMMON STOCK

(COSE$4,999,657) ..vveererreeeeesereeseeneseens

PREFERRED STOCK — 0.6%

GERMANY— 0.6%

Consumer Discretionary — 0.2%
(A)

Porsche Automobil Holding™ .................
Volkswagen™ .. .oiieevie e

Consumer Staples— 0.3%

Henkel & KGaA®™ .. iiviiviiiiiiiriierirennas

Materials — 0.1%

FUCHSPETROLUB® ....iieiiiieeeennnns
TOTAL GERMANY ..eveeeieeeeeeeeeeeaeeennnns

TOTAL PREFERRED STOCK

(COSES33,146). e vveseresreeeeeeeeeseeennns

TOTAL INVESTMENTS — 99.6%
(COSt $5,032,803) ....evveeeirveeeinrenesirenenns

Percentages are based on Net Assets of $5,129,747.

*  Non-income producing security.

1 Real Estate Investment Trust

(A) Thereiscurrently no stated rate.

Cl —Class

REIT — Real Estate Investment Trust

Value
32 3 18,519
5,080,176
57 3,862
22 3,959
7,821
160 16,302
154 6,827
30,950
30,950
$ 5111126

As of January 31, 2020, all of the Fund's investments were considered Level 1, in
accordance with authoritative guidance on fair value measurements and disclosure under

U.S GAAP.

For the period ended January 31, 2020, there have been no transfersin or out of Level 3.

For information on the Fund's policy regarding valuation of investments and other
significant accounting policies, please refer to the Fund's most recent annual or semi-

annual financial statements.
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Shares Value

COMMON STOCK — 99.7%

JAPAN— 99.7%

Communication Services — 5.6%
DENSU GIOUP +vvvenenrnereenrnsneenraereansnnnns 330 $ 11,143
Hakuhodo DY Holdings .......cveevvuivnninnnns 684 9,946
[ S 868 26,196
Konami HoldiNgS .....cvvevieeiiiiiniinieinenns 90 3,521
Nippon Telegraph & Telephone................. 1,704 43,809
NTT DOCOMO ..eiiiiiiiineiieiinrinennennnns 935 26,803
SOfthANK vuviieeiiiiir i e 400 5,521
Square Enix HOIdINGS +..vvvvvieiiniiiiieinnnns 281 13,948
TONO e e 380 14,182

155,069

Consumer Discretionary — 13.8%
ASICS it 680 10,126
Bandal Namco Holdings ..........ccoevueinnnns 370 21,773
Bridgestone ...oeveevveeiieeineiininerinenannnnens 404 14,540
Casio COMPULEN +.ueveeeneriniernneinrraneasns 1,063 20,095
D= 31 o L 250 10,477
[ P2 = o TS 550 7,307
HONAaMOLOr .vvviieeiieeieiie e eeneraeeneens 312 8,149
Isetan Mitsukoshi Holdings ...........cvoevueees 1,470 11,678
(K070 1Y, o) (o] = 611 6,162
JFront Retailing ...ocvvevieiiiiiiiiiieiinieenass 962 11,804
Marui GrOUD +..eveeereeriesineseranraneransnnens 140 3,285
1Y/ =740 = 1\Y, o (o | SR 1,716 14,788
Mitsubishi MOOrS ...uvveeineiieiineinerennens 2,653 10,109
1o PN 1,190 14,701
NTESS= 1Y/ Ko (o 2,914 16,118
Nitori HOldINGS «.uevveiiiiiiiiiiiice e 40 6,268
Oriental Land .....ccvvevieiiriierineieiinnnnens 55 7,236
Pan Pacific International Holdings ............. 464 7,565
PanasoniC .....oeveeevieiieiieiiriarreranaaeens 1,300 13,218

117 89 6,471
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COMMON STOCK — continued

Consumer Discretionary — continued
Sega Sammy Holdings .....oovvvviiiniiiininnnns
Sekisui Chemical ...vvvvvuvineieiniieeeenn
SeKisUl HOUSE +.vvvviieiniiiiiieiiinniienaeans
Stanley EIECHrC vvvevieiieiiiiiiieievienans
SUDAMU e
Sumitomo Electric Industries ...................
Sumitomo Rubber INdUStres .....cvvvvvvnennnns
Toyotalndustries ......ceveeiieiieinenininennnns
TOyotaMOtOr «.vvvvueieiiniiereererneeaaes

AJINOMOLO vvvvvesieraie e e
Asahi Group HOIAINGS ....vvveiiiiiiiiiinennns
Coca-Cola Bottlers Japan Holdings ............
Ezaki GliCO .vvviiriiiiniiiiiiiiiiiinaa
FamilyMart ....covvviiiiiiiirienenaa
K0 tiviiiiiiiiiiiiiii
KEWPIE 1viiieiiiiiiiinri e
Kirin HOldINGS .vvvvvviiiiiiiiiieieneeens
Kobayashi Pharmaceutical ...........ccveevnenns

MEIJ HoldINGS +.vvvuviiiiiiiiiiiiiiieinens
NH FOOOS .vvviiiiiiiiieiiieniie e
NIChIFEl vvviviiiiiiiii
Nisshin Seifun Group .....vvevevevneneiennnaes
Nissin Foods HOldiNGS .....vvvviieinniinninenns

Shares Value

1,260 17,426
716 12,175
681 14,835
390 10,277
200 5,093
641 8,753
1,119 12,544
167 9,245
192 13,555
350 6,458
4,898 24,901
235 12,272
487 9,265
378,669

578 12,018
951 15,838
100 4,693
517 13,800
266 11,498
320 7,109
241 19,528
514 10,836
362 8,058
109 8,940
225 13,161
727 14,032
110 7,835
621 27,644
280 6,856
360 6,238
182 13,870
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Shares Value
COMMON STOCK — continued
Consumer Staples — continued
1010 o 230 % 8,308
Seven & i HOIINGS ..vvvvviiiiiiiiiieiieiens 290 11,283
S 1TSS Lo [0 PP 187 12,227
Suntory Beverage & Food ........ccvviuiinnnns 397 17,013
Toyo Suisan Kaisha ....ovevvievieiiciininennsns 577 24,489
TsuruhaHoldings ....cvvvviieiiiiieniiiennss 118 14,622
L o1 7= 3 270 9,397
Yakult HONsha ..vvvvviviiiiiiiiiiiiiiiiiniiinans 72 3,687
Yamazaki Baking .....ccoevvivvieiieiininnnnnns 580 11,174
314,154
Energy — 0.5%
1demitsu KOSAN .uiiiiiiiinnnsenssnnsnneenns 278 7,092
INPEX e 564 5,362
12,454
Financials — 7.1%
A0ZOraBanK ..ovviiiiiiiiiiiiii e 334 9,128
Bank of KYOtO ...oevvviiiiiieiiiiieiievaeeneens 64 2,628
ChibaBank ......cvcevivviiiiiiiiiieiieiiennans 1,003 6,081
ConcordiaFinancial Group ........cvevvevuenenns 1,000 3,866
Daiwa SecuritieS Group ...veevueivernnerneinesns 1,804 9,306
Fukuoka Financial Group .........cvevvevuennnnes 222 3,943
Japan Post Bank ......ccvvvviiiiiiiiiniiiinannns 1,450 13,591
Japan Post HOIINGS «..evvvvveeiieiieiieieenee 2,290 21,050
Mitsubishi URJ Financial Group ............... 900 4,721
Mitsubishi UFJ Lease & Finance .............. 2,352 15,060
Mizuho Financial Group ......ccvvevvueineinenns 7,422 11,128
MS&AD Insurance Group Holdings ........... 260 8,773
NomuraHoldings ......cvveiiiiieiieiieinenns 1,300 6,792
(O] G PP 301 5,160
Resona Holdings ....ccvvvvveeiiiiieiiniininnnns 1,100 4,627
Shinsei Bank " .ovvveeevvveiieeeeeeeeeeeesnnnnnns 656 10,229

ShizuokaBanK ..vvvvviiiiiiiiiiiiiiiiininnnnnnnes 1,030 7,384
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Shares Value
COMMON STOCK — continued
Financials — continued
SOoMPO HOIAINGS ++vnveeeveeeeeeeaeeeeeeaenn 370 % 14,109
Sumitomo Mitsui Financial Group ............. 451 16,161
Sumitomo Mitsui Trust Holdings .............. 212 7,986
Tokio MarineHoldings ........ccvvvviiinnnnnns 270 14,909
196,632
Health Care — 6.3%
AlfresaHoldings .....ooevviviiiiiiiiiiiiieenns 375 7,705
Astellas Pharma ...eevvviiiiiiiiiiiiiiiiiiiinnnns 510 9,178
Chugai Pharmaceutical ........c.covviivninnnns 68 7,068
Daiichi Sankyo .....ccvvvviiiiiiiiiiiiiieanes 113 7,758
Hisamitsu Pharmaceutical .........ccevvieennnen 89 4,615
0] 160 15,648
KyowaKirin .ooeeeiiieiiieiivieienaeeeens 239 5,702
L 200 5,942
Medipal Holdings .....ccovvvevniiiiiniiennnas, 642 13,837
OlYMPUS et iininessereiaesans 700 11,525
Otsuka HoldingS «..vvvvieiiiiieiieiievieeaeens 509 23,072
ShioNOgi vuvvveeiiiiiiiiii i e 70 4,240
Sumitomo Dainippon Pharma ..........ce.eueus 318 5,583
S 0740124 o E PN 173 6,760
SYSMEX +ruvnennrnennrernranrnsansnrsnsnnsnennnns 100 7,286
Taisho Pharmaceutical Holdings ............... 166 11,977
Takeda Pharmaceutical .......ccvvvvvveeernnnns 213 8,307
1= 0 0 524 19,261
175,464
Industrials — 21.0%
AGC it 225 7,795
AmadaHoldingS ......vvevviiiiiiiiiiiiieaas 1,377 14,776
ANA HOIdINGS «..eeieeiieiieiie e 512 16,175
Central Japan Raillway ........ccvvevvneiininnnns 62 12,347
Dai Nippon Printing ....co.vvevevieiennnennnne, 520 14,609
Daikin INAUSLIES .uuiiiiiiinnnnnrennnneeeees 54 7,790
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Shares Value
COMMON STOCK — continued
Industrials — continued
East Japan Railway ......ccvvevviiiiiinniinnnns, 156 13,961
FUji EIECHIIC vuvviiiiiiinivve e 419 12,718
Hankyu Hanshin Holdings .........ccocvuenannen 340 14,022
HIiNO MOOIS vuuiiiiiiiiinnnnnnneenssnnsneeeees 1,343 12,837
1 L 1,265 29,973
Japan Airport Terminal .......c.cevveviiinnnnnns 146 6,883
JTEKT e 245 2,676
Kalima «ovveieieiiiiiiinrnsernnnaas 780 10,118
Kawasaki Heavy Industries ..........cocvvennnen 185 3,750
Kethan HoldingS ....ocvvvvvieiiiiiiieiieienns 160 7,329
KEBIO tiriiiiiiiiis e 90 5,215
Keise Electric Raillway .......covvevvuiinninnnns 291 10,659
Kintetsu Group Holdings ........coovvevuennnnen 221 11,765
KuritaWater INAUSETIES ..vvvvverierrenreneenees 650 19,401
Kyushu RaillWay ....ovvvvvviiniiiiiiniiennaes 589 19,483
LIXIL GroUP vevvvnruenerersrninssrnesennranans 1,160 19,650
Marubeni ...oveviiiii 1,192 8,745
MISUMI GroUpP ..uvuenerersisinssnrieresnsannss 163 4,167
MitSUDISNI vuvneiiiiiie 462 12,033
Mitsubishi EIECINC vuvuevvvnieiniiiiiiennnaiaans 639 9,109
Mitsubishi Heavy INdustries .........c.cvveennen 627 23,279
MItSUI vereveiniiierrr e 953 17,238
Mitsui OSK LiNeS ..uvvvvvineruiieraenniennnaes 443 10,991
NagoyaRailroad ........ccvveviiiiniiniiininnnns 674 19,994
Nankai Electric Raillway .........ccovevvnvnnns 231 6,042
NIpPPON EXPreSS «.uvvueieiineriiinrnneineinens 135 7,187
NIPPON YUSEN .viviiiiiiiiierrierenenenaas 697 11,408
NSK ittt 899 7,722
Obayashi ....vvvvieieiiiiiiirieeas 1,294 14,482
Odakyu Electric Raillway ......c.ocevuevieinnnns 219 4,922
Recruit HOlAINGS ..ovovveeiiiiiiiiiiievieeaeens 97 3,852
SECOM 1uiuinineerersirerrr e rees 128 11,471
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COMMON STOCK — continued

Industrials — continued
Shimizu v
Sohgo Security SErviCes .....vvevveevnriiernnnns
S | 7
SUMITOMO +.ueiiiieiieiie e raeeaens
Sumitomo Heavy INdustries ........cvvvvuennnns
THK i
TObU R&EIWAY +.vvviiviiiiiiiiiiiennienaeaens
LIS/
Toppan Printing ...cvvvvvevsininennnienannnns
TOSNIDA .o
TOYOtaTSUSNO .evevnrinieirraiirenareraenens
West Japan Railway ......ccvvveviviiiiinnnnnns
Yaskawa EIECtriC ..vvuvviiiiniiiiieniiienainens

Information Technology — 13.4%
AVaNESt 1.vieiiiii
AIPSAIPINE cuvviiiiiiiiier e
Brother INdUSLIHES ...uvvviiiiiiiiiiieieiens

1
Hamamatsu Photonics ........ccvvievviinnnnnen
HIroSe EIECHIC vvvvviiiiiniiiiii i niiannaes
7= S
KonicaMinolta .....vvveviiiiiiiiniiinininninns

Shares Value
1,643 17,175
61 3,214
3,563 11,407
785 11,864
296 8,007
293 7,613
408 14,568
410 7,308
866 17,546
330 10,657
240 8,492
168 14,375
100 3,575
582,375
350 18,956
363 6,705
739 14,748
453 12,064
70 16,689
401 20,290
352 37,722
462 20,035
66 8,373
205 8,001
2,254 14,141
195 13,087
852 38,675
405 9,043
600 8,608
30 4,155
60 3,548
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Shares Value

COMMON STOCK — continued

Materials — continued
(@£ S 308 3 12,219
Renesas EleCtronics” ...ovvvveeveeeevnnneeeennnn. 3,144 20,624
RICON it e 2,036 23,650
RONM e e 151 11,215
SEKOEPSON .eviiiiieie v e e 1,002 14,977
R8T =" 7 266 7,657
SUMCO uiiiiiiiiie i it s eeee v e eaeas 200 3,211
TOKYO EI€Ctron ..uvvvviiniiiiiiiineniiennans 20 4,521
Trend Micro ™ wuveeeveviieeeeeeieeeeeerieeeeens 217 11,532
Yokogawa ElECtric ..ocvvvvvieiiiiiiniiinnnns 470 8,395

372,841

Materials — 7.4%
AT WaEr i 332 4,659
Asahi Kasal ..cevviiiiiiiiiiiiieieiienneeans 1,306 13,712
DaiCE .iiiiiiiiiiii i e 1,053 10,191
] P 270 7,279
JFE HOIAINGS +.vvvvrieiieiiiinenenennnnennnnens 559 6,782
JOR i 742 13,596
=01 - NS 240 7,562
Kobe Steal ..vvvvviriiiiiiiiii e 838 3,920
KUF@ray uvvvveeiieiinnnisininnssisnnnnines 924 11,381
Mitsubishi Chemical Holdings ................. 622 4,591
Mitsubishi Gas Chemical ..........ccvviveinne 718 11,195
Mitsubishi MaterialS ......oevvvviierineinnnnnnns 529 13,583
Mitsui ChemicalS ...vvvvvviiieiiiiiiiiiinennes 465 10,533
Nippon Steel ..uvveiiiiiiiii e 312 4,420
Nissan Chemical .....ccvvvvviiiiiiiiiiiienanns 60 2,538
Oji HOIAINGS ..vvvveiieiiiiiiiiiinnenaeaas 2,369 12,371
Sumitomo Chemical ......ccevvieviineiiinninnes 876 3,815
Sumitomo Metal Mining ......ovveevneiieinnnns 130 3,795
Tahelyo Cement ....ooevvevvieiieiieiinieennns 227 6,250

1= 790 14,396
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Shares Value
COMMON STOCK — continued
Materials — continued
Toray INAUSLHES «uvvveveiniieiieieieininenenens 1970 $ 13,181
LI o] [ 1,158 16,807
Toyo Seikan Group Holdings .................. 519 8,983
205,540
Real Estate — 8.2%
Advance Residence Investment * ............... 4 12,603
DaiwaHouse Industry .....oevvvieiinniennnne, 100 3,193
Daiwa House REIT Investment, CIA ¥ ........ 6 16,026
GLPJREIt ¥ ieiiiiiiieeeere et eeene 5 6,703
Japan Hotel REIT Investment, Cl A LA 13 8,768
Japan Prime Realty Investment *................ 5 23,112
Japan Real Estate Investment *..............eee. 2 14,596
Japan Retail Fund Investment *................. 13 27,791
Nippon Building Fund  ........cvvvvevrneennnn. 3 24,302
Nippon Prologis REIT ¥ ....uueeeeeivineeeennnn, 5 14,393
Nomura Real Estate Master Fund *............. 5 8,802
ONX JREIT i 11 23,272
TOKYO TALEMONO +.uviveenniieiieiiaeneiennass 900 14,781
Tokyu Fudosan Holdings .......ccccvvvinennen. 1,100 7,876
United Urban Investment *................uuee. 12 21,512
227,730
Utilities— 5.0%
Chubu Electric POWEr ....ccvviiiiiieiiinennnes 655 8,992
Chugoku Electric POWer .......covvvuivininnnns 2,162 28,665
Electric Power Development ................... 491 11,230
Kansai Electric POWEr ...vvvviiiriiniinnennnns 1,090 12,350
Kyushu Electric POWES .....ccvvvieininniaennnnes 2,352 19,530
(05 G L € PP 455 7,796
TONO GAS 1uvieiiiiiiiiiii e aes 501 19,622
Tohoku Electric POWEr v.vvvviviiiiiiiiiiiiinnnns 1,295 12,283

Tokyo Electric Power Holdings " ............... 1,297 5,205
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Shares Value

COMMON STOCK — continued
Utilities— continued

TOKYO GBS +euvneurnrnreeeeenrenereneaannnnens 609 $ 13,530

139,203

TOTAL JAPAN ..o e neea 2,760,131
TOTAL COMMON STOCK

(Cost $2,798,174) «.everniirneneiinnnnnnnenanns 2,760,131
TOTAL INVESTMENTS — 99.7%

(Cost $2,798,174) «vveinraernenernennrnnnnennnns $ 2,760,131

Percentages are based on Net Assets of $2,767,071.

*  Non-income producing security.
1 Real Estate Investment Trust

Cl —Class
REIT — Real Estate Investment Trust

As of January 31, 2020, all of the Fund's investments were considered Level 1, in
accordance with authoritative guidance on fair value measurements and disclosure under
U.S GAAP.

For the period ended January 31, 2020, there have been no transfersin or out of Level 3.
For information on the Fund's policy regarding valuation of investments and other

significant accounting policies, please refer to the Fund's most recent annual or semi-
annual financial statements.
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Shares Value
COMMON STOCK — 99.7%
AUSTRALIA— 44.0%
Communication Services— 1.2%
LI 1 N 11,285  $ 29,010
Consumer Discretionary — 3.1%
Crown RESOMS vvvvveiiiiiirrirrnsiierreennnnns 3,686 28,871
Star Entertainment Grp ....ovveevveeieiinrnnsns 6,826 19,101
TABCORP HOIAINGS «.vviieiineanenaenns 2,497 7,840
WESFAMETS ..vviieiiiiiiiirii i ree e eaens 639 19,340
75,152
Consumer Staples — 2.6%
Coca-ColaAmatil .vvvvvviiiiiiiiiiiiiiiinnnnnnes 3,383 27,132
(000][==1 €1 (010 o 531 5,883
Treasury Wine EStates .......cvvevveeinninnnnnns 1,053 9,185
WOOIWOrthS GroUp .vvvvuevuensruerareinennnass 754 21,120
63,320
Energy — 3.8%
Caltex AUSITalia +vovveeeineiiiiirineineiienaens 1,056 24,305
OrgiNENErgy ..vveeveeieiiiiaeeineieianennns 2,487 13,652
S 1 (0 S P 4,874 28,354
Woodside Petroleum .......covvviiiieiinnnnnnnn. 546 12,695
WOrlEY vt 1,001 11,131
90,137
Financials— 3.3%
Bank of Queendand ........ccvoiviiiiiiiinninns 935 4,788
Bendigo and Adelaide Bank ..........cveunenns 809 5,638
CIMIC GrOUP «vvuenerneinreinsaesarsnsnnsnsnens 355 6,961
MacqUari© GrOUD ...veeveerrnerneranranernnsnnens 83 8,044
Medibank Pvt ....ccoviiiiiiiiiiiiiiinieeens 6,013 12,479
National AustraliaBank ..........cccevvievnenns 1,108 19,182
QBE INSUrance Group ...veeevssesrvassninsinnes 1,660 15,280
SUNCOIP GIOUP wevuernsrnnernnsnesnnesnniinsnnens 875 7,533

79,905
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Shares Value
COMMON STOCK — continued
Health Care — continued
ANSEll L 1553 % 33,310
CoChlEar ..vvveeiiiiii i e e aeas 72 11,620
COL ittt e 46 9,610
Ramsay HealthCare .......ccovvviviiiiininnnns 240 12,725
Sonic Healthcare ....vvvvvvivviiiiiiiiiinennes 877 18,594
85,859
Industrials — 5.7%
ALS e 2,627 16,971
Aurizon HOldiNGS «..vvveviiiiiiiiiieiieeeenas 11,807 42,762
Brambles .....vceviiiiiiiiiiii e 2,499 21,129
DOWNEr EDI ..viiiiiiiiiiiieeeeeeneeas 1,075 5,333
Qube HOIdINGS ..veveiie i 8,752 20,155
SEEK tutiiiiiiii i i aeas 883 13,413
Sydney AIrport ...ceveeeveiiiiieiiriea, 1,234 6,931
Transurban Group ...v.eeevevsenernensrienaenens 797 8,377
135,071
Information Technology — 2.0%
COomMpPULErSNare ....evvevveeiieineiineieiienans 1,270 15,295
Link Administration Holdings ................. 1,531 6,980
D= o R 442 25,323
47,598
Materials — 8.7%
BHP Group ..vvvvviiiiiiiiiiniiniieinnnnnnes 580 15,298
BlueScope Steel ...vviviiiiiiiiiiireaas 1,781 16,990
BOral i e 3,127 10,425
Fortescue MetalS Group ....cvvvvernnernninenns 4,133 31,515
[TUKQ RESOUICES .uuvvvvvrieeeerrinneeesnnnneeens 918 5,973
INCITEC PIVOL vuiiiiiiiiiiiiiinnnneenesnnsneennes 12,858 28,234
Newcrest MiniNg ...ooeveevieiiiiirieiannnenns 1,555 30,741
(O o7 T P 2,032 31,056
(@] (o] - TN 7,657 16,506

RIOTINIO +vvvvviiiiiiiiiiiieaa 159 10,513
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Shares Value
COMMON STOCK — continued
Materials — continued
SOUtN32 e e 499 $ 8,828
206,079
Real Estate — 6.2%
DEXUS Fvvvtiie e e e e e e eeeetiin e e e 1,739 14,808
Goodman Group *....eeeeveeieererreeeeeennannn, 1,631 16,258
GPT Group F.vvvveeeveeeeri e erneeer e enneees 6,027 24,208
Lendlease GroUP ..cveevererncrnrrnernnrrnnsnnens 1,414 17,152
MirvaC GroUP .uvvueeerieeeneeeereeesneeeannns 9,704 22,088
SCENtre GIOUP ¥ wvvvveeeerieeeeeereeeeeennnnnns 7,557 19,528
StOCKIANA . 2,392 7,879
Vicinity Centres* ...uuueeeeeeeeeeeeiiiiiieeeennn. 14,282 24,284
146,205
Utilities— 3.8%
] R 1= o 1,224 16,347
APA Group ..vviveiiiiieiiiinininieennnsnaens 2,068 15,686
AUSNEL SENVICES vvvviniiiniiiiniiiessinssiinnss 22,039 26,115
Spark Infrastructure Group .......cvevvevuennnns 21,494 31,656
89,804
TOTAL AUSTRALIA ..iiiiiiiiiiininnneens 1,048,140
HONG KONG— 21.3%
Communication Services — 1.3%
O 53,445 31,592
Consumer Discretionary — 1.4%
Samsonite International .....oovviiiiiiiinnnnnnes 4,800 9,174
Yue Yuen Industrial Holdings .................. 8,371 23,340
32,514
Consumer Staples— 0.7%
WH GroUp cuvviiieeiiiieiiiinininieennsesaess 18,300 17,581

Health Care — 0.3%
CSPC Pharmaceutical Group ......cvevvernenns 3,400 7,575
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Shares Value
COMMON STOCK — continued
Industrials — 2.6%
CK Hutchison HoldiNgs ......ccvvviiinnnnnnns 1,928 17,207
Y I = P 2,400 13,569
NWSHOIAINGS «ouveieiieiieiiiiieceveenens 14,497 18,782
Techtronic INdUSLHES vvvvvvvviiiiiiiiiiiiiiinnnns 1,500 12,160
61,718
Information Technology — 1.0%
ASM Pacific Technology .......ccvvievuennnnen 1,800 24,595
Hanergy Thin Film Power Group * W®© | 29,000 —
24,595
Real Estate — 10.1%
CK Asset HOIAINGS +.uvvveeiiiiieiieieveeneens 1,143 7,389
Hang Lung Group ...ceeeviveevinsinineinineines 9,497 23,655
Hang Lung Properties ......ocvevvevienniennnsn 9,783 20,612
Henderson Land Development ................. 1,524 6,909
Hysan Development ......ooevvvviierinnnnnnnnns 6,485 24,471
Link REIT ¥ 1 eas 5,035 51,226
New World Development .......ocvvvieinennnnes 4,273 5,398
SINOLaNd +ovveiiiieiiiiie i eeas 8,498 11,666
Sun Hung Kai Properties ......cvveveviinnennnns 388 5,462
Swire Pacific, Cl A .ooiiiiiiiciiiivceeees 2,246 19,915
SWire Properties ...vveeeeeiiiiieiieieiannneens 7,104 22,232
Wharf HOldIiNgS ...ovvveiiiiiiiiiiiiiieeans 8,230 20,477
Wharf Real Estate Investment .................. 770 4,016
WheelocK ..ovvviiiiiiiiiicic s 2,791 17,127
240,555
Utilities— 3.9%
CLPHOIAINGS ..vvvieiieiiiiieiieiievaeeneens 3,457 36,129
Hong Kong & ChinaGas .......vcevvueinninnnns 7,124 13,725
Power AssetsHoldings .......cvvevieevninnns 5,816 42,170
92,024
TOTAL HONG KONG .....viiiiiiiieneneennss 508,154
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Shares Value
COMMON STOCK — continued
NEW ZEALAND— 7.9%
Communication Services — 2.0%
Spark New Zealand ........ccvvevieviniinnnnnns 15663 $ 47,235
Health Care — 0.9%
Fisher & Paykel Hedlthcare .................... 1,361 20,522
Materials — 1.1%
Fletcher Building .....vvvvviieiniiiiiiniiennasn 6,989 25,102
Utilities— 3.9%
Contact ENEIgy «vvveevvrrrsessssesivnnssnnninnes 8,819 42,462
Meridian ENergy ....voeveevieeiiiiiernnnininnsns 15,462 53,483
95,945
TOTAL NEW ZEALAND ....oceieviiieeinvneenns 188,804
SINGAPORE— 26.5%
Communication Services— 1.4%
Singapore Press HOldiNGgS ...vvvvveveiinnennnns 13,073 19,348
Singapore Telecommunications ................ 6,300 15,232
34,580
Consumer Discretionary — 0.7%
Genting SINQAPOre +..vvveeverveerinerneranrnnens 25,035 15,774
Consumer Staples— 3.9%
Dairy Farm International Holdings ............ 2,827 14,559
Thal BEVEIrage ...evevieeiiiieiieiieiieieennss 34,205 19,923
Wilmar International .....cvvvvvviviiiiiiiiinnnns 20,933 59,966
94,448
Financials— 3.1%
City Developments ......ccvvvveevieeiriinnnnsns 2,600 20,192
Oversea-Chinese Banking .........cooevevnenns 763 6,054
Singapore EXChange .......cvovveveveiinininnnns 6,810 43,408
United OverseasBank ........covvvieviiinninnns 310 5,828

75,482
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Shares Value

COMMON STOCK — continued
Industrials — 7.0%

(@0e]0110 g1 DI= €1 o T 17,390 $ 27,648

Jardine Matheson Holdings ..........cccevuevnes 475 26,556

Jardine Strategic HOIAINGS ...vvvvvvenninennnnens 629 19,392

= o o= 3,082 15,084

SATS it 5,618 18,769

Singapore AirlingS .....veevvevieiiaeiniininnns 3,912 24,506

Singapore Technologies Engineering .......... 11,015 33,168

165,123

Information Technology — 1.1%

R 4= 0110 = T 2,167 25,927
Real Estate — 9.3%

Ascendas Real Estate Investment Trust *....... 12,278 28,336

Capitaland ....vvvvieiieiiiierrirrreeas 10,358 27,472

Capitaland Commercia Trust ¥ ................ 29,375 44,335

CapitaLand Mall Trust ¥....vevuneeernieennnnnns 15,533 28,678

Hongkong Land Holdings ........cvovvvvuennnen 3,200 17,056

Mapletree Commercial Trust s 18,603 32,029

Suntec Real Estate Investment Trust *.......... 22,541 30,387

UOL GrOUP tuevnrrnrnernrerssnsnsrasnnsassasns 2,164 12,652

220,945

TOTAL SINGAPORE ....ccvviiiiiiineiieiennnes 632,279
TOTAL COMMON STOCK

(Cost $2,365,285) ..euvrnrnrrnrnerrnnsnnnnenenns 2,377,377
TOTAL INVESTMENTS — 99.7%

(COSt $2,365,285) .vvvnrernrresnnrrennreeennnens $ 2,377,377

Percentages are based on Net Assets of $2,383,868.

*  Non-income producing security.

1  Real Estate Investment Trust

(A) Level 3 security in accordance with fair value hierarchy.

(B) Security considered illiquid. Thetotal value of such securities as of January 31, 2020
was $0 and represented 0.0% of Net Assets.

(C) Security isfair valued using methods determined in good faith by the Fair Value
Committee of the Fund. The total value of such securities as of January 31, 2020, was
$0 and represents 0.0% of net assets.
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Cl —Class
REIT — Real Estate Investment Trust

Thefollowing is a summary of the level of inputs used as of January 31, 2020, in valuing the Fund's
investments carried at value:

Investments in Securities Level 1 Level 2 Level 39 Total
Common Stock $ 2377377 $ -$ — % 2,377,377
Total Investmentsin

Securities $ 2,377,377 $ -$ —  $ 2,377,377

@ A reconciliation of Level 3 investments and disclosures of significant unobservable
inputs are presented when the Fund has a significant amount of Level 3 investments at
the beginning and/or end of the period in relation to Net Assets. Management has
concluded that Level 3 investments are not material in relation to Net Assets.

For information on the Fund's policy regarding valuation of investments and other
significant accounting policies, please refer to the Fund's most recent annual or semi-
annual financial statements.

Amounts designated as“ —" are $0 or have been rounded to $0.
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Shares Value
COMMON STOCK — 99.8%
UNITED KINGDOM— 0.6%
Materials — 0.5%

[ 1o =TT 6217 $ = 1,262,859
Real Estate— 0.1%

Healthpeak Properties ™ ...........cocovvvveeveeeenn, 5,465 196,685
TOTAL UNITED KINGDOM 1,459,544
UNITED STATES— 99.2%

Communication Services— 10.6%

Activision Blizzard .... 8,819 515,735

Alphabet, ClA ™ ..o 3,449 4,941,658

Alphabet, Cl C™ ..o 3,405 4,883,553

ATET oottt 84,301 3,171,403

CONUNYLINK vt 11,189 152,842

Charter Communications, Cl A " ......ocovveveveennn. 1,810 936,602

COMEaESt, Cl A oo 52,443 2,265,012

Discovery, CI A ".... 1,787 52,288

DIiSCOVENY, Cl C oo 3,940 109,414

DISH Network, Cl A ™ ..o 2,834 104,178

ElECIrONIC AMS ..o 3,364 363,043

Facehook, Cl A ™ ... 27,426 5,537,584

FOX, CLA et 3,977 147,467

FOX, ClB et 1,822 66,193

Interpublic Group 4,538 103,013

NELFLIX ™ oo 4,932 1,701,984

NEWS, Cl A oo 4,435 60,405

N L=T TN = T 1,367 19,097

OMNICOM GIOUP ...vvvveeneieeeeieeeeseieeeseeeeeseeeeenes 2,657 200,099

Take-Two Interactive Software ...........oceeeeuen.... 1,295 161,409

T-MOBIHEUS ... 3,446 272,889

TWIEEEE "o 8,487 275,658

Verizon Communications 47,754 2,838,498

ViacomCBS, CI B . 6,431 219,490

Wt DISNEY oo 20,789 2,875,326

31,974,840
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COMMON STOCK — continued

Consumer Discretionary — 9.9%
Advance AUtO Parts ......ocvveeiieiianiininnnns
AMEZON.COM " 1vuvererraeeerernneesesrnaneesens
APLV e
AULOZONE 1evvveeererraieeeeerrineesesrnaneeeens
BestBUY .ivvveiiiiiiiiiiiiii s
Booking HoIdINGS " +vuverevvieeeeeiieeeeennan,
BorgWarner ......ooevvieeiiiiiniiniiinnininnin,
Capri HOlAINGS ™ +vvveeeevieeeeeeieeeeeennannn,

CarniVal .o,
Chipotle Mexican Grill, Cl A "v..vevneiennnnns
Darden RestaurantS .....o.vveevieiaernneranennsns
Dollar General .....cvvvveviiiiiiiiiiiiniiianinnes
10| = - N
DRHOMON .vviiiiiiniiiiiiinniiinnsnsnnnnnenns
EBaY i
EXpediaGroup ..oveveeiieiienieiiniineienans
(2010 11V, o) (o S

Hilton Worldwide Holdings ..............ou....
HOMEDEPOL +.uvveiiiiiiieriiierinenaeens
KONI'S i

LasVegasSands ......icevveevniinerineinninenns
Leggett & Platt ..vevuveeureeneeenieenneenneennnes

Shares Value

807 $ 106,322
4,773 9,587,621
3,086 261,662
299 316,330
2,637 223,328
484 885,986
2,356 80,787
1,837 55,037
2,085 202,328
4,721 205,505
278 240,959
1,431 166,611
3,009 461,611
2,775 241,619
3,943 233,425
9,705 325,700
1,491 161,699
45,572 401,945
2,536 44,152
1,368 132,628
14,876 496,710
1,717 160,659
2,436 56,515
4,311 59,319
1,976 65,998
1,355 138,034
3,365 362,747
12,486 2,848,056
1,980 84,645
2,759 63,898
3,282 214,347
1,546 73,574
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Shares Value
COMMON STOCK — continued
Consumer Discretionary — continued
Lennar, ClA oo eeeae s 3267 $ 216,798
LKQ e 3,611 118,026
[0 9,098 1,057,552
MECY'S +iiiiiii i 3,593 57,308
Marriott International, Cl A ..vvvvvviiiviiinnnnn 3,193 447,212
MCDONAIA'S .vvueeieererieeieiierneeaneranrnnens 8,727 1,867,317
Mohawk INdUSLHES ™ .....ccvvueeeeeiieeeeennnn. 773 101,789
NIKE, CIB civiiiiieiiiieierieieievenenenne s 14,339 1,380,846
[IL0 (0 = (0 [ 1,329 48,987
Norwegian Cruise Line Holdings " ............. 2,478 133,440
NIV 28 106,875
O'Reilly AUtOMOLVE " ...evvveveneeeveeeeennaes 891 361,835
PUtEGIOUD ..vieieeie i re e 3,263 145,693
PVH s 966 84,206
RalphLauren, Cl A ..ooeiiiiiiiiiieiieeens 644 73,094
ROSS SIOrES 1uvvvvviiiieniiiisrinsssinnsnnnsianes 4,199 471,086
Royal Caribbean Cruises ........ccevevvniinnnns 2,016 236,033
StarbUCKS v e 13,647 1,157,675
TAPESHTY +eveererrneereersieesrerseseesessneeanns 3,299 85,015
B - ¢ = P 6,033 668,095
Tiffany oveeii 1,271 170,339
I ) G PP 14,063 830,280
Tractor SUPPLY «.uvveeiiiiiiieiieerere e 1,449 134,685
UNABEAULY ™ ..vvveeeeenieeeiee e eeeieeeeanss 646 173,070
Under Armour, CIA ™ ..o eeeeeeen, 2,178 43,952
Under Armour, Cl C” wovvvveeeeeeeeeeeeeninnnn, 2,181 39,171
T 3,798 315,120
WHIrlpool ..eveeieiiiiciv e eeas 712 104,073
WYNNRESOMS v aea 1,185 149,500
Yum! Brands ...ccveevieeieriieiieeineineianenns 3,608 381,618

30,120,447
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Shares Value

COMMON STOCK — continued

Consumer Staples— 7.3%
ARMAGIOUD +uvvvieieireeinierrneieieneanrnnnns 41828 % 1,988,085
Brown-Forman, CI B ......cccvivvieiininnnnnnns 3,992 270,019
Campbell SOUP v.vvviiriiiiieiiirenereeas 2,867 138,734
(O[] o) QP 2,687 422,692
[©007= X o] K- T 84,797 4,952,144
ConagraBrands ......c.cceeveieiiiininiinennns 11,663 383,946
Constellation Brands, Cl A ..ovviiiiiiiinnnnnnes 3,618 681,269
Costco Wholesale ....evveviiiiieiiiiiiiannnenns 9,817 2,999,290
Coty, Cl A e 6,375 65,408
EsteeLauder, Cl A .vvveiviiiiieieiieieveneenes 4,802 937,158
Genera Mills ..vvieiiiiiiiiiiccici e 13,042 681,053
Hormel FOOdS ...vvviieiiiiiiiiiiiiercieennes 6,552 309,648
IM SMUCKEr eviviiiiieiicerceeceree e e 2,729 282,752
(= oo o [ 6,034 411,579
Kimberly-Clark ......oovvviiiiiiiiiiiniienann, 7,474 1,070,576
Kraft HBINZ .vvveviiiiiiiiii i eeens 12,489 364,679
00 = 17,096 459,199
Lamb Weston Holdings ......ocvvevvieinennnnes 3,512 320,681
MCCOMMICK viiiiiiiiiiiiiiinsneeneenneeeenees 2,489 406,628
Molson Coors Beverage, CI B .......cevveneneen 4,508 250,555
Mondelez International, Cl A ..vvvvvvivivinnnn 31,474 1,805,977
Monster Beverage  ......cevvuveerernnneeeennnns 8,299 552,713
Y o o L 11,451 940,585
Tyson Foods, Cl A .ovveviiiieiecieceriennenens 6,341 523,957
Walgreens Boots Alliance .........ceevvvvnennns 16,452 836,584

22055911

Energy — 3.9%
APACNE eiieiiiiiei i 4,413 121,093
Baker Hughes, Cl A ....ovviiiiiiiiieniieeaes 8,311 180,016
Cabot Oil & GaS ..uvveeieiiiiieiieiieianenenns 5,219 73,536
Chevion ....ceiiiiiiiii i aee e 21,438 2,296,867

CimareX Energy «..eveeeveeiiiineiieiieiinnnnsns 1,115 48,937
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COMMON STOCK — continued

Energy — continued
CONCHO RESOUICES .vvvvrevnneiineernnernnnerenes 2283 $ 173,006
ConoCOoPhIlliPS vveveeeieiieiierienevaeeeens 12,789 760,050
Devon ENergy ..vceevveeeiiieenisisinninnnninnes 4,850 105,342
Diamondback ENErgy .....oovvvvvierincvnnnnnnns 1,724 128,266
EOG RESOUICES vvvvvrvrrnniiirrrrrrnnnnsnnseeees 6,541 476,904
EXXON MODIl uvviieiiiiiiiici e 47,992 2,981,263
Halliburton .......coviiiiiiiiciieeens 10,120 220,717
Helmerich & Payne .......cccvvvviiiiiinnnnnns 1,286 52,147
HESS 1ttt ece et r e e 3,017 170,672
HollyFrontier .....ccvveveiiiiiiiiiiiiiiieeeens 1,888 84,809
Kinder Morgan .....veevvevieiiniieinnnininnnns 22,250 464,358
Marathon Oil ..ovveiiiiiiiici s 9,735 110,687
Marathon PEroleUm ...vvviiiiiiinneneeenens 7,575 412,838
National OiIlwell Varco ......vvvveevvvvvnnneenns 4,424 91,179
NODIE ENErgy ..vvvvveeiiiiieiiiiiniineieianns 5,807 114,804
Occidental Petroleum .....cccvvvviiieeirninnnnns 10,175 404,151
(0] 11] = P 4,621 345,974
PhillIpS 66 «..veiieieieeiieeiievieeeeraeeeens 5,304 484,626
Pioneer Natural RESOUICES .uvvvvvvriirrirernenns 1,978 267,030
Schlumberger «..oveeveeiiieiiieieeieevieeens 15,627 523,661
TeChNipFMC .. 5,173 85,406
VaAErOENErgY «oovveriieeiiiiniieiieninineennss 4,701 396,341
Williams .. 13,997 289,598

11864278

Financials— 12.8%
AflaC i 8,436 435,045
AlSEAEE cuvieeiiiii i e 3,729 442,036
American EXPress «ovvevivveevieeneiinnnnnnns 7,800 1,012,986
American International Group «.......vvevuenns 9,784 491,744
Ameriprise Financial .......cocoviviiiiiiinnnnns 1,622 268,295
AON i e 2,702 595,116

Arthur JGallagher .....cocovvviiiiiiiiinnnn, 2,068 212,115
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COMMON STOCK — continued
Financials — continued
ASSUFANT 4 eevnseinnerinserinerennssssersnsernnes 660 $ 86,170
Bank of AMENCa ..ovvvvvriieiiiiieieniennens 92,462 3,035,527
Bank of New York Mellon ......cvvvvvvivinnnnn 9,886 442,695
Berkshire Hathaway, CI B " ...ccevvvvvvnnnennnn. 22,576 5,066,731
BlackRock, Cl A ..oeiiiiiiiivcecveeeees 1,372 723,524
Capital One Financia .........ccvvevirvinnnnnns 5,339 532,832
Choe Global Markets ......ovvvevieeineiinnnnnns 1,301 160,309
CharlesSchwab ....ovvvvviiiviiiiiiiiieeaes 13,361 608,594
Chubb .o 5,174 786,395
Cincinnati Financial ......cooevvvviiiiivnninnnns 1,740 182,613
L0 (1 o 24,719 1,839,341
Citizens Financial Group ......c.oeeveevernesns 5,393 201,051
CMEGroup, Cl A ..iviiiiiiiiiiirennnaeeas 4,029 874,735
(]34 15 o . 1,764 107,886
Discover Financial SErviCes ..uvvvvvivrvrnennnns 3,675 276,103
E*TRADE Financial .......covvevviieviiinnnnnes 2,729 116,310
Everest Re Group ..vvvevvirivvinsininniiinnines 472 130,541
Fifth Third Bancorp ......c.cocvvvvievieiinnnnnns 7,813 222,280
First Republic Bank ........ccovviieiiniinninnnns 1,840 204,019
Franklin RESOUICES ..vvvveeiiviiieeerinnneenns 3,506 88,702
GlobeLife wioviiiiiiiiii i 1,234 128,657
Goldman Sachs Group .....ccvvevvevievnnnnsns 3,501 832,362
Hartford Financial Services Group ............. 4,020 238,306
Huntington Bancshares ..........cvovvvvennnnen 12,435 168,743
Intercontinental Exchange ..........ccccveevueens 6,398 638,137
INVESCO +iviiiiiiiiiiiiisinnnnnnnennernnneennnens 4,722 81,691
JPMorgan Chase .....vvviinnininnnninienannens 35,977 4,761,917
=0 T 11,604 217,111
Lincoln National ...cvviiiiiinnneeeneennneeennens 2,413 131,460
(0= 3,155 162,325
MET BaNK uvveeiniieiineineieianeanennnnnnens 1,549 261,037

MarketAXess HOldINGS ...vvveeveininninennnnss 396 140,255
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COMMON STOCK — continued

Financials — continued
Marsh & McLennan .....c.ceevievierinenennnnns 5,690 636,482
Y (= P 8,799 437,398
MOOY'S evevnernninenereneraerranraeanraeansns 1,932 496,118
Morgan Stanley ....vvveveeeineiieianrineraernnens 14,615 763,780
MSCIL, ClA e e 951 271,796
N EETS o = o [ 1,311 152,679
NOhErN TrUSt vovviiiiiiiiiiieeeeeeeeees 2,492 243,743
People's United Financial .........c.ccceveevnenns 4,071 62,775
PNC Financial Services Group .......cveevuesns 5,106 758,496
Principal Financial Group .........ocvevennnes 3,064 162,239
00 = 6,750 544,658
Prudential Financial .......ccvvvviiviviiinnnenn. 4,600 418,876
Raymond James Financia ..........cccveevuenns 1,453 132,848
RegionsFinancial .........cccvviiieiiiiiininnnns 11,352 176,751
S&PGIoba ..civiiiiiiii e 2,795 820,975
S (SIS (= 4,252 321,579
SVB Financial Group ™ .....veevuneeerneesnnnns 618 148,524
Synchrony Financia ........c.ccvveviiiiinnnnnns 7,288 236,204
T ROWEPriCEGroUp .vvvvvineiieiineinninennnss 2,643 352,920
TraVeEIErS tovviiii i 3,046 400,915
Truist FinanCial ....ocvveviiiieiiiieiieinennnes 15,326 790,362
UNUM GIOUPD «evvneriinesisnnssinssrinnsannsianes 2,578 68,807
USBENCOMP wuvnininernrneresnrnsrsnesssasas 16,949 902,026
WEISFArg0 vuvvveeiieineierieinraeinsnerennnnes 43,747 2,053,484
WillisTowersWatson ....vvvvvviiriieriniinnnns 1,498 316,512
ZIONSBaNCOMP +uuvververineranrneernernnsnnennss 2,256 102,625

38,679,268

Health Care — 13.2%
AbBBVIE .t 37,287 3,020,992
ABIOMED “uviiviiieeeee et ea e eaes 1,083 201,752
Alexion Pharmaceuticals” ......oeeveevunneennns 5,450 541,676
Align Technology " vevveeeeeerrieeererriieeeeens 1,769 454,810
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COMMON STOCK — continued
Health Care — continued
AmerisourceBergen, Cl A ...ovvvviiiiinnnnnns 3819 $ 326,754
Anthem ..ooviiiiii e 6,450 1,711,056
Baxter International .....ccceeeeeiiriieeieeeennns 12,523 1,117,302
Biogen 1deC ™ . vvvnieeieee e 4514 1,213,589
BOStON SCIENtFIC ™ vvvurenrerrereenrenreneenrenns 35,224 1,474,829
Cardinal Health ...vvviviiiie v 7,237 370,607
(O 1 0= SN 7,884 566,308
L1 T 0= 9,333 1,795,483
CVSHeath ccvvviiiiiiiiciiiicircci e 32,720 2,219,069
DY/ = 1,716 137,057
DENTSPLY SIRONA ...eiiiiiiiineeeeens 5,387 301,672
Edwards Lifesiences” «uvueeeeeeeeeeennenns 5,145 1,131,180
I 21,254 2,967,908
Gilead SCIENCES vvvvvreirriiieerriiieerrnnnnees 31,659 2,000,849
Henry SCheiN ™ vovvveerieeeeeeereeeeneeenanns 3,669 252,941
HOIOGIC " +evvveeeeeerieeeee et e eeeert e eeeeeeans 6,462 345,846
HUMBNA +evveeerieeerieesneeerneeesneeesnnns 3312 1,113,627
IDEXX Laboratories” .cueeueeeeeeeeeeeeennenns 2,119 574,270
1T, £ 4,243 310,036
Intuitive Surgical s 2,911 1,629,520
IQVIA Holdings* ................................ 4,429 687,601
L aboratory Corp of AmericaHoldings ™ ....... 2,484 435,694
MCKESSON ..iiiiiiiiiiiiiisnnennaaeaneans 4,662 664,848
<o |10 11 33,856 3,908,336
Mettler-Toledo International ™ ...........eeeen.. 603 456,580
QUESE DIiagNOSLICS .vvuvvrneirrerineineranrnnsns 3,234 357,907
Regeneron Pharmaceuticals” .........vuveeenn. 1,932 652,900
L 1SS 1Y = 3,400 540,498
SIYKEr e 8,018 1,689,393
B = 1< =2 1,111 412,748
Varian Medica Systems* ....................... 2,194 308,411
Vertex Pharmaceuticals .......vvevuneeennennn. 6,506 1,477,187
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Health Care — continued
T = £ A 1,730 $ 387,157
Zimmer Biomet Holdings ......ccvvevvuvinennsn. 4,982 736,838
ZOEtiS, ClA e 11,832 1,587,973

__ 40,083,204

Industrials — 8.9%
BM e 10,329 1,638,799
Alaska Air Group «..vveevrsiiieiineieiininennas 2,181 140,871
F N 1L o [T o P 1,691 218,680
American AirlineSGroup .....cvvevveevinnnennns 6,713 180,177
AMETEK .t e e 4,040 392,486
AOSMIith .cviiiii s 2,467 105,316
A oo o 7,379 221,001
Caterpillar .ovvveiieiiiiii 9,612 1,262,536
CH Robinson Worldwide ......ccevvevviinnnnne 2,234 161,339
(O] 3 = P 1,502 419,013
(000011 3,511 356,226
(O P 14,029 1,070,974
CUMMINS +1eeeeverieeeerrernseerraanneeraannnnes 2,511 401,685
(D= (S 5,703 904,382
DeltaAir LiNES .ovivieiiiiiiiiiiieieiieeenns 10,363 577,634
D0V PPN 2,374 270,280
(o) NS 7,306 690,198
EMerson EIECHNC vivvviiiiiiiiiinnnnennnens 11,010 788,646
[0 (U] - 2,118 317,488
Expeditors International of Washington ....... 2,822 206,119
Fastenal ...ccvvveviiiiiiiiiiii e, 10,913 380,645
o | P 4,300 621,952
FIOWSEIVE .vviiviii i evcceeernaneeens 2,307 107,691
[0 1Y/ 5,354 401,175
Fortune Brands Home & Security .............. 2,610 179,333
IDEX iiieiiiiiiii i riece et e aneeneas 1,291 211,530
IHSMarkit «.ovveviiiiiiiiei e veeeaees 7,024 553,913
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Industrials — continued
11iNOISTOOl WOrKS uuuuiiiiiiiiniiennneeneens 5,395 944,017
Ingersoll-Rand ......ocevvvviiiiiiirienaeeenns 4,399 586,079
JB Hunt Transport SErviceS .......ccvvevnennss 1,536 165,780
Johnson Controls International ................. 13,848 546,304
Kansas City Southern .........ccvvevieininnnns 1,741 293,689
MBSCO trneintinrinerierineineaiesanraneraernnens 5,211 247,627
Nielsen HoldiNgS ..ovvvieiiniiiiiiiieiininenns 6,027 122,951
Norfolk SOUthern .....ccvvvivviiiiiiiennes 4,786 996,493
PACCAR it ve e 6,008 445,854
Parker-Hannifin .....vvvvvevivviiieenninnneens 2,286 447,347
Pentair ..oviiiiiiiii e 2,881 123,681
QUANtASEIVICES tuviiiiiiirriieerinernineeanes 2,654 103,904
Republic Services, Cl A .ooviiiiiiiiiieinenns 3,590 341,230
Robert Half International ..........cccvvieeinne 2,232 129,835
Rockwell AULOMELION .uuvvveereeeerrenreeeeeees 2,009 385,045
ROIINS veeiv i evcr v e e v raneeeas 2,459 93,319
Roper Technologies .......ccvviviieiiniininnnns 1,852 706,834
SNAP-ON 1uvireieiieierae e e rneneaeneas 984 157,076
Southwest AIrlineS vvvvvviiiiiiiiiiiiiiiinnnnes 8,550 470,079
Stanley Black & Decker ......oovvvvniiiininnnns 2,765 440,547
TransDigMm GroUpP ..evveeveeiernessnereinnnnnns 933 600,180
Union PaCifiC voevvevviiviiiiiiiiiiiivieeeens 12,204 2,189,642
United Airlines Holdings TR 3,868 289,326
United Parcel Service, CIB .....ovvevvinenne. 12,482 1,292,137
United RentalS ™ ...vvveeererieieeeeiieeeeeeenn, 1,414 191,866
Verisk Analytics, Cl A .oviiiiiiiiieiiieenee 2,777 451,179
Waste Management .......ccveeeviieeninninanens 6,983 849,831
Westinghouse Air Brake Technologies ........ 3,106 229,409
WW GraiNger «.vvuevuersrnerenerneiasnesassesns 753 227,911
XYIEM e e e 3,169 258,781

27,108,042
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Information Technology — 24.2%
ACCENTUNE, Cl A . eiiiieiviiiiie i eninsernnens 7239 $ 1,485,515
AdODE " it e e 5,540 1,945,316
Advanced Micro Devices” ...ovuveuveeerenennen 12,029 565,363
Akamai Technologies ......uvveevnreevennenn. 1,945 181,566
Alliance Data SyStems .....vveevievnaeiininnnnns 522 53,656
Amphenol, Cl A .o 3,365 334,717
AnNalog DEVICES ...cviiieiiiiiiiiiiie e 4,268 468,413
ANSY S it 965 264,728
APPlE e 48,136 14,898,573
Applied Materials ........ceevvvvuiieeeeeneeennns 10,733 622,407
AritaNEWOrks” ..ovvvueeereriineeeeiieeeeeens 624 139,364
AULOAESK " 1evvineereireeeeeeree e e eereeeeens 2,555 502,952
Automatic DataProcessing +......cveevennnnnns 4,939 846,495
T 0= o ] 1 4,501 1,373,525
Broadridge Financial Solutions ................ 1,389 165,499
Cadence Design Systems ™ .....ccvueeeeennnnnn. 3,228 232,771
L 5 . 1,367 178,325
CiSCO SYSIEMS ..viieiieiieieeeieieraeeeens 48,383 2,224,166
CitriX SYSEMS .uvvveieiieiiiiiiieieiienans 1,463 177,345
Cognizant Technology Solutions, Cl A ........ 6,499 398,909
DXC TechNOlOgy ..evuevuernuerueinerinernrnnnns 3,013 96,054
F5 NEWOKS  .eevvveeeeeerrieeeeeernneeeeeennns 718 87,682
Fidelity National Information Services ........ 7,220 1,037,225
TS VA 6,345 752,580
FleetCor Technologies ™ .....vveveeeerneeenns. 960 302,621
FLIR SyStEMS ..vuviiiiiniiieininirinernnnnnnnes 1,610 82,979
O£ 1T 1,729 199,457
(71114 1,080 173,642
Global Payments .......cccvvvvieiiniinniininnnns 3,423 669,025
Hewlett Packard ENterprise .....ovvuvvevnennnnss 15,473 215,539
HP i e 17,297 368,772

INtE e 50,072 3,201,103
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Information Technology — continued
International Business Machings ...............

Jack Henry & ASSOCIateS ..vvvvevvvnevnnrnnnnnns
Juniper Networks ....vveeveiiieiieinnerininnnnass
Keysight Technologies ......cceeeevvnneeeennnn.
KLA o
Lam Research ..ovvvvvvviiiiiiiiiiieiienaas
Mastercard, Cl A i
Maxim Integrated Products ............c.cceueens
Microchip Technology .......cccvveviniinninnnns
Micron Technology ™ ....ccvvueeeeeernneeeeennnn.
o0 o
Motorola SolULIONS ..vveuviuereiieieneiienaaes
NELAPD vt

PayCheX ..ovviiiiiiiiirii e

QUALCOMM ..iviiiiiiiiieierasseeeenes
SAlESfOrCe.CoM  wuuiviiieeeeeeieeeeeeiieeeeens
Seagate Technology .......cvevveviiiniiiininnns
Skyworks SOlUtIONS v.vvveiiieiineineiiennanns
SYNOPSYS teeeeertiiieererieeeererre e e eeras
TE CONNECLIVILY vvueieiiniiiniieiinenieinennans
Texas INSrUMeNntS ...vvevveiveiieineneinennnes

Western Digital ...cvvvvieiiiiiiiiiniinnennas
WeStErN UNiON ..ueevvvriieerriiineeeennnnneeens

Shares Value

10,117 1,454,116
2,939 824,037
453 57,835
931 139,222
4,207 96,509
2,224 206,810
1,855 307,448
1,717 512,027
10,262 3,242,177
3,060 183,967
2,759 268,947
12,688 673,606
87,920 14,966,621
1,915 338,955
2,767 147,758
7,245 205,903
6,929 1,638,223
24,959 1,309,100
3,751 321,723
13,336 1,518,838
1,449 153,391
12,784 1,090,603
10,041 1,830,575
2,857 162,820
2,093 236,823
1,754 258,733
3,825 352,588
10,660 1,286,129
1,189 247,478
19,711 3,921,899
3,439 225,255
5,403 145,341
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Information Technology — continued
XeroX Holdings «uvvveveieiiiiiiiiiniieienanans 2440 % 86,791
DT 2972 251,075

___ 72,909,607

Materials — 2.0%
Air Products & Chemicals ......vvvvviiiiiinnnns 2,469 589,375
Albemarle ..ccvvviii e 1,286 103,240
YN 14 Te o S PP 17,254 182,720
AVeEry DENNISON ..cvuvieeiiiieiieeiaeiaennnenas 969 127,172
Bal civiiiiiiii e 3,846 277,603
Ceanese, Cl A .o 1,416 146,556
CF IndustriesHoldiNgS ......ooevveviniinnnnnnns 2,676 107,789
(001 (=.V7- LR 8,488 245,473
DOW tutiieeiiiiierie i et ine s s anre e anaeens 8,484 390,858
DuPont de NEMOUrS ....vvvvvviiiiineriinennnes 8,487 434,365
Eastman Chemical ........cocvvvvieviniinnnnnns 1,619 115,386
ECOlab «ovveiiiiiii s 2,855 559,894
FMC i eeas 1,558 148,929
Freeport-McMoRan Copper & Gald ........... 17,335 192,419
International Flavors & Fragrances ............ 1,179 154,579
International Paper .......cvvevviiiiinniiennas, 4,591 186,946
LyondelIBasell Industries, Cl A .........c.ueeee 2,800 218,008
Martin MariettaMaterials ......cvvvevvennnnnnes 758 199,960
MOSAIC +uueiniinrineraerineineinesanraneannrnnens 4,098 81,304
N[ Y0470 | PR 9,423 424,600
210 3,545 168,352
Packaging Corp of America .......ccoevuvnnnnen 1,080 103,410
PPG INAUSETIES vviveveiieiieiieiieeinenneenens 2,641 316,497
Sealed Ail vt e 1,701 60,386
Sherwin-Williams ..vvvvviiiiiiiiiiiiiiiinnnnnes 917 510,760
Vulcan MaterialS vovvveereivriieerniineerennns 1,507 213,437
WESIIOCK +1uvvieiineiierineienneraneanerneannanns 2,964 115,596

6,375,614
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Real Estate — 2.9%
Alexandria Real Estate Equities™............... 1,309 $ 213,629
American Tower, Cl A F..iiiiiiiiiieeeeeeeeees 4,984 1,154,993
Apartment Investment & Management, Cl A ¥ 1,675 88,289
AvalonBay Communities*.........eeeevvnnneen. 1,604 347,571
BOStON Properties . .uvuveeereeerieeeneeennnns 1,771 253,873
CBRE Group, Cl A" evviiieeveere e, 3,538 215,995
Crown Castle International * .....evveuvenennen. 4,769 714,587
Digital Realty Trust ¥ ....ccvvuiveeeerineeeennnn. 2,364 290,748
DUKEREAIY *.ivvieiiii e e e enann 4,035 146,511
EQUINIX ¥ eerueeeeeeieeeeeerieeeeeeri e eeeeneans 961 566,731
Equity Residential ¥.......ccvvveernieeeneennnns. 4,244 352,592
Essex Property Trust ¥ ....covueeeeeivnnneeeennnn. 786 243,471
Extra Space Storage s 1,453 160,818
Federal Redlty Investment Trust e, 808 101,016
Host Hotels & ReSOMS ¥ ..vvvviieeeeieenennen 8,565 139,952
Iron MoUNtAIN ¥ ..evvueeeeeeiieeeeeereeeeeeean, 3,071 97,074
Kimco Realty F.ovvnviiriieeiieeer e eeneeenann, 4,889 93,135
Mid-America Apartment Communities*....... 1,256 172,336
PrOLOGIS vuveieiieriiiieseriinieererineeeeenans 7,101 659,541
Public Storage * ....vueeeiiriie e, 1,738 388,895
Realty InNCOMe® ...vvviiiiiiiiiiieeieieneeeeenan, 3,325 260,713
Regency Centers*....ouueiiriinieeeiriineeeennnn, 1,787 110,865
SBA Communications, Cl A ¥ ...ovvevenennns 1,313 327,672
Simon Property Group .....eeeeeveeeeeennnnen. 3,487 464,294
SL Green Redlty Fu..vvevieieeeeiii e, 1,058 97,378
U] ] 3,128 149,862
(V=L 7 SRR 4,125 238,673
Vornado Realty Trust ¥ ....eveevueeeeevnneenens 2,003 131,737
Welltower ¥.ouuuicieice e 4,870 413,512
WeyerhaeUser Fu...ovvvveenieieeiie e 8,687 251,489

8,847,952
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COMMON STOCK — continued
Utilities— 3.5%
AES o 7643 $ 151,790
AlIANE ENEIQY «evevvireieeieraernnennernnnnnenns 2,669 158,432
AMENEN it nea 2,822 231,545
American Electric Power .......ccceevvivvnnnns 5,704 594,471
American Water Works ...vvvvvviviiieiiiiinnnns 2,076 282,751
AtMOSENENQY .ovvviiiiiiiiiiniiieninenaens 1,305 152,724
CenterPoint ENergy ....vevvvevieiinennniinnnnnns 5,591 148,050
CMSENEIQY «evviierieeieiieraeenneieranennns 3,287 225,192
Consolidated EAiSON ..ovvvviiiiiiiiiiiinnnnnnns 3,598 338,212
DOMINION ENErgy .ovevveevieeiiiierinenanenesns 9,195 788,471
DTEENEIQY +ivevierieiieiineiniinrinninnsnnens 2,102 278,746
DUKEENEIQY +.uevneerereennenininneanennnnnnns 8,243 804,764
Edison International .....cceeeeeeieriiniieeeenens 3,795 290,507
[ 911= (0 Y 2,117 278,428
Y= 2,826 203,924
EVersource Energy .....oevvevvniiierinnnnninenns 3,649 337,314
[ G o 10,928 520,064
FIrStENErgY .vvevieeieieeiieiieinneanenanenns 5,782 293,668
NextEraEnergy .....coeeviievviiiiiinnininniines 5,686 1,524,984
NIiSOUICE vviiiiiiiiii i i i renneaanes 3,995 117,093
NRGENEIQY +ivvieeieiiiiiiiiiiiiieneiens 3,108 114,654
Pinnacle West Capital ......ccvvieiuviniaennnns, 1,288 125,825
e 8,099 293,103
Public Service Enterprise Group ............... 5,880 348,096
SempraEnergy ..ocevviiiiiiiiiiiiia 3,079 494,611
S o011 0= 1 I PP 11,667 821,357
WEC Energy Group .....ooevvvssisneessnsssnness 3,640 363,600
XCE ENEIQY «uveieieeiieiivaeveeene e eeeees 5,952 411,819

10,694,195
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Value
COMMON STOCK — continued
TOTAL UNITED STATES....ccovviivvvinernnnnns $ 300,713,358
TOTAL COMMON STOCK
(Cost $252,698,191) ..euvvuvrnrernrrnrnnnnenenns 302,172,902
TOTAL INVESTMENTS — 99.8%
(Cost $252,698,191) ..evvvuvrnrnernrrnrnrnnrnenns $ 302,172,902

Percentages are based on Net Assets of $302,912,436.

1 Real Estate Investment Trust

*  Non-income producing security.
Cl —Class

&P —Sandard & Poor's

As of January 31, 2020, all of the Fund's investments were considered Level 1, in
accordance with authoritative guidance on fair value measurements and disclosure under
U.S GAAP.

For the period ended January 31, 2020, there have been no transfersin or out of Level 3.
For information on the Fund's policy regarding valuation of investments and other

significant accounting policies, please refer to the Fund's most recent annual or semi-
annual financial statements.
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Shares Value

COMMON STOCK — 100.9%
CHINA— 1.0%
Communication Services— 0.6%

TS Y 0] = 30,663 $ 3,788,720

NEtEaSE ADR ..covviiiiiiiiiciieiieeineneeens 7,784 2,496,796

__ 6285516

Consumer Discretionary — 0.4%

JD.COMADR ™ Leuiiiiiiiieeeeetee e e e v e, 99,181 3,738,132
TOTAL CHINA .ot v eee e 10,023,648
NETHERLANDS— 0.4%

Information Technology — 0.4%

NXP SEMICONAUCIONS vvuvrnnnnneerrenrsereneens 29,922 3,795,905
UNITED STATES— 99.5%

Communication Services— 20.4%

ActivisonBlizzard .......cvvvviiiiiiiiiiiiiin, 82,347 4,815,653

Alphabet, CIA " v, 29,344 42,043,496

Alphabet, Cl C™ . oovvvevereeeere e, 29,325 42,058,795

Charter Communications, Cl A" .....uvevneen. 23,108 11,957,466

Comeast, Cl A v aeas 495,269 21,390,668

EIECtroniC AMS oovvvueeeererrneeeeeernneeeeennnns 31,208 3,367,967

Facebook, Cl A ™ vveieeiiieeieeeee e 205,401 41,472,516

FOX, Cl A i eeas 39,305 1,457,429

o) O I P 30,075 1,092,625

Liberty Global ™ v.vvveenieeeieeeeeeeeieeeean, 47,459 924,501

Liberty Global, ClA ™ ..ivvviieieiieeeieeenane, 23,822 488,827

=1 47,187 16,283,762

Sirius XM HoldingS ...veviiiiiiiiiieiininanns 472,754 3,342,371

Take-Two Interactive Software” ............... 12,913 1,609,476

T-MObIleUS w.ieniiiiii e 91,917 7,278,907

199,584,459

Consumer Discretionary — 15.0%
AMBZON.COM vreivnieeeieeieieee e e eeaeeeans 42,284 84,936,716
Booking Holdings* .............................. 4,493 8,224,661
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Shares Value
COMMON STOCK — continued
Consumer Discretionary — continued
10T = - N 25,750 2,242,053
EBAY i 86,862 2,915,089
EXPediaGroup «.ooeeverveeiieiieiieeienannnenns 15,808 1,714,378
Lululemon Athletica” «.uveeveeeeeeneeeennennen 13,151 3,148,218
Marriott International, Cl A .....oovevviinnnne. 35,061 4,910,644
MercadoLibre ... uuuieneeieeeeeieeaeennnss 5,306 3,517,878
O'Reilly AUtOMOtVE .evvvereererrieeereennnnen. 8,455 3,433,576
ROSSSIOMES .vuviiriiieiieiineiieiierineinernnens 38,746 4,346,914
StArbUCKS .vevieviii i e 127,066 10,779,008
I L R 19,392 12,615,853
Trip.com GroUp ADR " ..vvvvivieeeeeiie e, 56,124 1,803,264
UABEAULY ™ evvvneeeriieerneeernieesneeennnns 6,751 1,808,660
146,396,912
Consumer Staples— 5.9%
CostcoWholesale ....covvvvevviiiiiieniinnines 47,562 14,531,142
Kraft HEBINZ .ovoeviiiieiiiiii i vneeeees 130,718 3,816,966
Mondelez International, Cl A .....ccevinvennne 154,756 8,879,899
Monster Beverage e 59,318 3,950,579
PEPSICO eviiiiiii i e 152,184 21,613,171
Walgreens Boots Alliance .........ccevvvvnenns 95,710 4,866,854
57,658,611
Financials— 0.3%
Willis TOWErSWatSon .....evvvveeeerrnvnnneenns 14,071 2,973,062
Health Care — 6.7%
Alexion Pharmaceuticals” ......oeevevvunneennns 23,586 2,344,213
Align Technology “ ...cevverevneeereeeenneeen. 8,384 2,155,526
N 427 = 63,980 13,822,878
Biogen 1deC ™ . vvvn i 19,363 5,205,743
BioMarin Pharmaceutical " .....cceueeveneenense. 20,409 1,704,152
(0= 1 0= PP 35,229 2,530,499
Gilead SCIENCES .vvuvviriineiiiiirieieraeeeens 135,982 8,594,062
IDEXX Laboratories " vuu.veueeuneereennsrennns 9,141 2,477,302
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Shares Value
COMMON STOCK — continued
Health Care — continued
HIUMING” +evveeeeeieeeeeere e e e ere e eeeeeans 15,757 4,570,633
110, = 24,632 1,799,860
Intuitive Surgical s 12,415 6,949,670
Regeneron Pharmaceuticals” ...cuvvnenvenennen. 11,562 3,907,262
Seattle GENEtICS vovnrernreenreeieeeeeeeenaens 19,590 2,123,360
Vertex PharmaceuticalS ™ ...vvueeeeneeeeneenennes 27,611 6,269,078
644547238
Industrials — 2.8%
American AirlineS Group «...oevevevieiaennnnes 51,901 1,393,023
(O] 3 = PN 11,425 3,187,232
(07007 4 AR 24,739 2,510,019
CoStar Group TR 3,907 2,551,232
COX ittt e 83,981 6,411,110
Fastenal ......icevviiiiiiiiiiiiiiiinaeeaeas 65,599 2,288,093
PACCAR it eaeas 37,734 2,800,240
United Airlines Holdings TR 28,414 2,125,367
Verisk Analytics, Cl A .o 17,468 2,838,026
26104342
Information Technology — 47.5%
AdODE ™ e 52,867 18,563,718
Advanced Micro Devices ™ ....vvuivnrivnreennes 119,491 5,616,077
ANalog DEVICES ..uvvvirniiiiiiiiieiriereaaes 39,460 4,330,735
ANSYS it 9,612 2,636,860
APPIE it 378,767 117,232,174
Applied Materias ....ooevviviiiiiiiiiiinineenns 99,156 5,750,056
ASML Holding, Cl G ...ccivvveiiiiiiiieennes 8,470 2,377,190
AUOAESK ™ vveiieee e e 23,526 4,631,093
Automatic DataProcessing «......cveeveinnnnns 46,506 7,970,663
Broadcom ...ccevvieiiiiiiiii s 42,693 13,028,196
Cadence Design Systems TR 32,092 2,314,154
(! Y S 16,464 2,147,729
Check Point Software Technologies e 17,444 1,994,024
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Shares Value

COMMON STOCK — continued

Information Technology — continued
CiSCO SYSIEMS evvivininieriererarreeeenes 462,876 $ 21,278,410
CitriX SYSteMS .vvvvvieiiiiirnrrreeea 14,933 1,810,178
Cognizant Technology Solutions, Cl A ........ 58,564 3,594,658
TS YA 73,089 8,669,086
INEEL L 474,239 30,318,100
0 27,966 7,841,107
KLA e 16,846 2,792,056
Lam Research ....ccvvvevivvininiiiiiiinnnniannns 15,548 4,636,569
Maxim Integrated Products ...........cveeunnnen 31,141 1,872,197
Microchip Technology .......cccvveviniinninnnns 25,481 2,483,888
Micron Technology ™ ....ccvvueeeeeernneeeeennnn. 118,882 6,311,445
MICTOSOft +uvvaisiuiiiinre e 650,371 110,712,656
[N 72 o o P 25,854 1,380,604
NVIDIA o 66,879 15,812,202
PayCheX ..ouvveiiiiiiiiiirie e 38,252 3,280,874
PayPal Holdings ™ ....oeevevveeeeeiiiieeeenenn, 126,399 14,395,583
QUALCOMM ..iviiiiiiiiieierasseeeenes 122,836 10,479,139
Skyworks SOlUtIONS v.vvveeiiieiineieiieinenns 18,647 2,109,908
S [0 16,132 2,504,654
SYNOPSYS  vrnrerrnrerrnneeernreesnnerernreesnneees 16,346 2,411,198
Texas INStruments ..ovvvvvevrrirrirriniennennnnns 100,601 12,137,511
AV (1S 1o o 13,100 2,726,634
Western Digital ....ovvieneieiiiiiiiiininaiaass 33,426 2,189,403
Workday, Cl A" .ooeeiiieeeecice e, 17,856 3,296,753
XINX caaieiieeerer s 27,462 2,319,990

465,957,472

Utilities— 0.9%
EXEON ovviiiiiiiii 104,183 4,958,069
XCE ENEIQY «uvvieieeiiiie e veeeneniereeaes 57,354 3,968,323

8,926,392
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Number of
Constracts Value
COMMON STOCK — continued
TOTAL UNITED STATES.....ccciiiiiiiiinnnnnes $ 972,055,488
TOTAL COMMON STOCK
(Cost $775,362,652) +uvvuvnrnernrnrnnneienenenns 985,875,041
TOTAL INVESTMENTS — 100.9%
(Cost $775,362,652) +.vvvvnernrnernerasnnnnenenns $ 985,875,041
WRITTEN OPTION— (1.0)%®
UNITED STATES— (1.0)%
(Premiums Received $16,679,320) ............ (1,09) $ (9,436,560)

Percentages are based on Net Assets of $976,973,880.

A list of the exchange traded option contracts held by the Fund at January 31, 2020, is as
follows:

Number of Notional Exercise  Expiration
Description Contracts  Amount+ Price Date Value
WRITTEN OPTION — (1.0)%
Call Options
February 20 Callson
NDX (1,096) $ (16,679,320) $86.10 02/22/20  _$ (9,436,560)
Total Written Option $ (16,679,320) $ (9,436,560)

*  Non-income producing security.
+ Represents cost
@) Refer to table below for details on Options Contracts.

ADR — American Depositary Receipt
Cl —Class
NDX— Nasdaq 100® Index
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As of January 31, 2020, all of the Fund's investments were considered Level 1, in
accordance with authoritative guidance on fair value measurements and disclosure under
U.S GAAP.

For the period ended January 31, 2020, there have been no transfersin or out of Level 3.
For information on the Fund's policy regarding valuation of investments and other
significant accounting policies, please refer to the Fund's most recent annual or semi-

annual financial statements.

Amounts designated as“ —" are $0 or have been rounded to $0.
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Shares Value
COMMON STOCK — 99.9%
UNITED KINGDOM— 0.5%
Materials — 0.4%

[T (- Y 3184 $ 646,766
Real Estate — 0.1%

Healthpeak Properties......oovveievvniieeennnn, 3,055 109,949
TOTAL UNITED KINGDOM .....cvvevvnennnen. 756,715
UNITED STATES— 99.4%

Communication Services— 10.4%

ActivisonBlizzard .......cvvvviiiiiiiiiiiiiinnns 4,358 254,856

Alphabet, ClA " eueiiieeeeee e, 1,764 2,527,424

Alphabet, CI C™oovviviiieciieeeeee e, 1,760 2,524,245

1N £ I 42,909 1,614,237

CeNUNYLINK vvvvueerneeerniersnieeerneeesnnens 6,230 85,102

Charter Communications, Cl A ..ovevvvevneen. 921 476,581

(001110 O - N 26,972 1,164,921

DIiscovery, Cl A" vieeieiieeeeeeeeeee e 1,003 29,348

DIiscovery, Cl C uuniirieiiiieeereeeeieeeaann, 2,125 59,011

DISH Network, Cl A ™ ...vveeeeeeeeeeeeeeean, 1,564 57,493

ElECtroniC AMS vuveveeeneeeeeeeeeeeereeanans 1,657 178,824

Facebook, Cl A ™ wuvieeiieeeeeee e 14,181 2,863,285

[0 N - T 2,241 83,096

[ o = S 1,010 36,693

Interpublic GroUP ...evveiieeiiiiiiieieinenns 2,505 56,864

Live Nation Entertainment ™ ....veeeverneeennes 699 47,644

= 1 2,559 883,085

NEWS, Cl A eiivniiiieeeeie e e e e e rans 2,469 33,628

= I = T 792 11,064

OMNICOM GIOUP +uuvveeenerrreranennrrnnrnnens 1,352 101,819

Take-Two Interactive Software " ............... 658 82,013

T-MobileUS ™ wuriiiiiiiee e cee e 1,734 137,315

1= S 4,575 148,596

Verizon CommuniCationS ..vvueevveereneernness 24,608 1,462,699
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Shares Value

COMMON STOCK — continued

Communication Services — continued
ViacOmMCBS, CI B ..civvviiiiiiieiieiieiieenaen 2911 % 99,352
Walt DISNEY cuvvvieiiiiiiiienre e 10,582 1,463,596

_ 16482,/91

Consumer Discretionary — 9.8%
Advance Auto Parts ......ccvvvviiiiiiiiininnnn. 433 57,048
AMEZON.COM ™ 1uuieeeiieeeeeetseeeeanneeaaens 2,457 4,935,425
Y o P 1,386 117,519
AULOZONE 1evviieeeeiieeeeeetieneeeeaineeeaens 131 138,593
BESEBUY +ivveirieeierneieriernrnnrennraennsnes 1,437 121,700
Booking HOIdINGS ™ ..evvveeevneeeriieeeneeennnn, 246 450,316
BorgWarner ....ovvuvvvieniiiiiniiniiininnnnines 1,310 44,920
Capri HOlAINGS ™ «.vvvvneveriieeriieeereeesnnens 978 29,301
(0T 1,011 98,107
Carnival ..viieiii e 2,472 107,606
Chipotle Mexican Grill, Cl A s 147 127,414
Darden RESTAUraNtS v..vvvenneeerrennseeeenes 798 92,911
Dollar GENEral ..vvvvvieviiiiiiiiiiriiiienans 1,466 224,899
DOl TrE e eeeerieeeeeriie e e e eeei e e eeeeenns 1,463 127,383
[ 3 o [0 (o) o S 1,827 108,158
EBAY i 4,770 160,081
EXpediaGroup ...vvvveveenriiensiieienniennaes 811 87,953
[0l o 1Y o) (o G 22,292 196,615
7o PP 1,398 24,339
(€ 11 1111 o T PPN 781 75,718
General MOOrS vvvuveeeevviiieeerniiineereninnees 7,674 256,235
GENUINEPAS .vvvvviiiiiiiiiiiiiiiiiiiiinnnnnaaes 942 88,143
HE&RBIOCK .ivueiieiiiiiiiiiiii i vieeeens 1,322 30,670
Haneshrands ...ovvvviiiiiiiinnneeeneeeeenes 2,332 32,088
Harley-Davidson ......ccoevvevniieinennienanaes 1,057 35,304
[ F= S o) (o PN 730 74,365
Hilton Worldwide Holdings .........c.cvcevevee. 1,600 172,480
HOMEDEPOL .vvvvveiniiiiiiieriieieeresaaes 6,403 1,460,524
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Shares Value
COMMON STOCK — continued
Consumer Discretionary — continued
KONI'S tieiiiiii i eeas 1,073 % 45,871
LBrands ...ocveevieevieiieiineiininnrineinnsnnens 1,546 35,805
LasVegas SandS ...vvveeeeriernrnernennrnennnns 2,094 136,759
Leggett & Platt ..ovvvvvviiiiiiiiiiieiiienaa 847 40,309
Lennar, CLA i e 1,719 114,073
[0 2,001 65,403
[0 4,525 525,986
MACY'S «ineinieiirnrnesenarnr e 1,969 31,406
Marriott International, Cl A ...ccvvvvvinnnnnn. 1,561 218,634
MCDONAIA'S .vveiieeiieiieeieiieiirieraeeeeas 4,461 954,520
MGM Resorts International ........ccveeeevnnes 3,068 95,292
Mohawk INdUSLHES ™ ....eeevveeeeeeeiieeeeeeenn, 410 53,989
NeWEll Brands .....cvvvveieeerrriineeerrnnnneeens 2,482 48,473
NIKE, CIB iiieiiiiiiiiiiieiitrceecenneeeens 7,395 712,139
1IN [0] 0 £ 1 o T o 725 26,723
Norwegian Cruise Line Holdi ngs* ............. 1,112 59,881
N1V S 18 68,706
O'Reilly AUtOMOLIVE " .vvvueerueeernieesnnens 452 183,557
V(= €] o U o 1,237 55,232
PVH e 490 42,713
RaphLauren, Cl A ..oveiiiiiiiiievieeens 354 40,179
ROSS SIOIES wuuviiiiriiiriniiiirrrrrrnsssanrreees 2,179 244,462
Roya Caribbean Cruises ........ccevevvvvnenns 955 111,811
StarbUCKS v e 6,988 592,792
TAPESITY +rueereineanrnenerananenernennrannnennns 1,849 47,649
B 1= 0 S, 2,969 328,787
TiffaNy ceveeieii e 687 92,072
) G P 7,122 420,483
Tractor SUPPIY «eveveeveeneiiirninnrenarenaenens 577 53,632
UABEAULY ™ evvvneeeriieeeneeernieesneeennnns 360 96,448
Under Armour, Cl A ™ oo 1,200 24,216

Under Armour, Cl C7 vovveieeeeieeeeeeaeeennen 1,233 22,145
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Shares Value

COMMON STOCK — continued

Consumer Discretionary — continued
LY S 2020 $ 167,599
WHhIrlpool ...ocvvviiiiiiiir s 373 54,521
WYNNRESOMS 4. eiiiieiiiiiinsnsieevin e 497 62,702
YUm! BrandS ..uevvvviiiesiinnsiinniinnninnnies 1,808 191,232

_ 15542016

Consumer Staples— 7.2%
ARMAGIOUP vuvvieiiriieiieraeraeereraenneenas 10,995 522,592
Archer-DanielsMidland .........ccovvvviiiinnn 3,201 143,277
Brown-Forman, Cl B ......ccvvvvvieviivninnneenns 1,114 75,351
Campbell SOUP ..vveveiieiiiii s 863 41,761
Church & Dwight ...ceveiiiiiiiiieiieiieeeens 1,334 99,010
(1 o] (0 ) 788 123,960
(00 or- {000 - TP 22,916 1,338,294
Colgate-Palmolive ......ccevvivieiiiiiiininnnns 5,002 369,048
ConagraBrands .......ccoeeviiiiiiiiiiiiiineaens 2,635 86,744
Constellation Brands, Cl A ..ivviiiiiiiinnnnnes 931 175,307
CostcO WholeSale ...vvvvviiieeiiiiiierniinnnes 2,613 798,324
Coty, Cl A i e 1,626 16,683
EsteeLauder, Cl A .ooeriiiiiiiiiiereiee s 1,265 246,877
Genera Mills .vviiiiiiiiiiiiii s 3,438 179,532
HErshey oo e e 857 132,981
Hormel FOOOS ...uiiiiiiiiinnnnieneinnnneennes 1,740 82,233
IM SMUCKEr +.iiiiiii i reeeas 726 75,221
= | o o 1,314 89,628
Kimberly-Clark .....ooveeiiiiiiiiiiiiiiieienns 2,030 290,777
Kraft HEINZ ovvviiiiiiiiiiiiiiinsnnannnes 3,894 113,705
(00 = 5,015 134,703
Lamb Weston Holdings ......oovvieviniinnnnnnns 740 67,569
MCCOIMICK +uvvreeerrriieeerrrinneerrnnnneeens 768 125,468
Molson Coors Beverage, CI B ...........cvueeee 1,194 66,362
Mondelez International, Cl A .....ccevinvennne. 8,448 484,746

Monster BeVErage ™ ...vuvevvrnerrnieeenneerennns 2,131 141,925
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COMMON STOCK — continued

Consumer Staples — continued
PEPSICO vvvieiiiniiiiie
Philip MorrisInternational ..........ccveevuenns
Procter & Gamble .....ccvvvveiniiiiiiniienaae,
SYSCO avinneiintiiinn i
Tyson Foods, Cl A o
Walgreens Boots Alliance .........ccevvvvnenns
Walmart ..ovveeieiiini

Energy — 3.9%
Apache ....ccoviiiii
Baker Hughes, Cl A ..oeeiiiiiiciieve e
Cabot Oil & GaS +.uviuviineiiiiiiiiieiiaians
Chevron ..o e eeens
CimareXx Energy «..evvevveeviiineinniiniinianns
CoNnChO RESOUICES ..vvvvviniiaeeiinainnnaeens
ConoCoPhIlliPS wvvueiiiieiiiiiiei e
Devon ENergy ...cevveevnevvacninineriaennnineens
Diamondback Energy .......cooevvevineininnnns
EOG RESOUICES . .vivuiinriineintinrnaenaennnens
EXXON MODil +.uviieiiiiiiiiiiiiiien e
Halliburton .......ccovieviiiiiiiieees
Helmerich & Payne .......cccvvviieiiniininnnns
HESS i
HollyFrontier ....ccovvevieiiiiiiiiiiinieiens
Kinder Morgan ......coeevevienniieienniennnne,
Marathon Oil ....cvvieiiiiiiiiiiiiens
Marathon Petroleum .......ccvevieiiiiniiennnne,
Nationa Oilwell Varco ..........ocvvuvvninnnns
[N o] o = =0
Occidental Petroleum .........ccvveineiininnnns

Shares Value
8,280 1,175,926
9,240 764,148

14,660 1,826,929
3,014 247,570
1,662 137,331
4,486 228,113
8,455 968,013

11,370,108

2,437 66,871
3,516 76,157
2,564 36,127
11,086 1,187,754
627 27,519
1,247 94,498
6,423 381,719
1,904 41,355
981 72,986
3,485 254,091

24,859 1,544,241

4,871 106,236
708 28,709
1,539 87,061
954 42,854

11,938 249,146
5,377 61,136
3,887 211,842
2,460 50,701
3,101 61,307
5,235 207,934
2,296 171,902
2,693 246,059
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Shares Value

COMMON STOCK — continued

Energy — continued
Pioneer Natural RESOUICES ..ovvvvvviinirneinnens 1,040 $ 140,400
Schlumberger ...vvvvviviiiiiiir s 8,193 274,547
TechnipFMC .. 2,774 45,799
VaeroEnergy ..oocvvvvveviiiiiiiiiiiiineans 2,470 208,246
Williams .o e eeas 6,698 138,582

__ 6115779

Financials — 12.6%
AflaC o 4,216 217,419
AllSAe cveiiiiii i e 1,961 232,457
American EXPress .ovvvevviiiiiiinnniininninns 3,882 504,156
American International Group .........voeueuaen 5,245 263,614
Ameriprise Financia .......cocovviviiiiiiinninns 748 123,727
2o o P 1,421 312,975
Arthur JGallagher .....ccvvvviiiiiiiiiiieenen 1,175 120,520
ASSUrANT eeiiiiiieeiiie i eanereieeeaneaanens 359 46,871
Bank of AMENCa c.vvvvvviiiiiiiiieiiaeeeens 47,553 1,561,165
Bank of New York Méllon ........cccveieennnen 5,056 226,408
Berkshire Hathaway, CI B " .....cuvvvvvnneennnn. 11,520 2,585,433
BlackRock, Cl A eiriiiiiiivie s 695 366,508
Capital One FinanCial .......c.ccvvevvnniininnnns 2,779 277,344
Cboe Global Markets ..vvvvvevevviiineernnnnnnns 728 89,704
CharlesSchwab ....ccvvvviiiiiiiiiiiieeeens 6,899 314,249
Chubb .o 2,660 404,293
Cincinnati Financial .....ovvviiiiiiiiiiiinnnne. 976 102,431
(OX1 i (010 o 1 13,010 968,074
Citizens Financial Group .......cveeevueiernesns 2,349 87,571
CME Group, Cl A .o veeeees 2,145 465,701
[©0]111< o= 964 58,958
Discover Financial Services .......oevvvieennnes 1,870 140,493
E*TRADE Financial ......cccvvvvieviniinnnnnns 1,524 64,953
Everest Re Group ..vvvevviieevinirieninnnnines 259 71,632

Fifth Third Bancorp .......covveiieiiniiininnnns 4,430 126,033
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Shares Value
COMMON STOCK — continued
Financials — continued
First Republic Bank ......vvvevuveeienennnnnnns 1,059 $ 117,422
Franklin RESOUICES ..uuuvrrennnneerrinsseeennes 1,771 44,806
GlIObELIfe wiviriiiiiiii i rce e n e 674 70,271
Goldman SachsS Group .....cevvevveevneiieinnnns 1,874 445,544
Hartford Financial Services Group ............. 2,070 122,710
Huntington Bancshares ...........cveeveinnnns 6,159 83,578
Intercontinental Exchange ..........c.ccvevveenns 3,382 337,321
L) VZ==S oo TR 2,582 44,669
JPMOrgan Chase ....ccvevnevinrieiienieiennnns 18,468 2,444,424
KEYCOMP wivireiniiniirenariesrnerasnesaesasas 5,429 101,577
Lincoln National .....vvvvieeervriineeerrnnnneeens 1,216 66,248
LOBIWS tieeiiiierineiierieeinesnesnnsaneannannens 1,453 74,757
MET BanK «.uuvviiniiiieeiiieenineeiinerannennnes 763 128,581
MarketAxess Holdings ......cvvviieviniinninnnns 242 85,712
Marsh & McLennan ......ccevvvevviinerennnnnnes 3,007 336,363
MELITE treiiiiiiiiii i e eeas 4,408 219,122
MOOGY'S . eeneieiierie i r e eeeraneeens 931 239,071
Morgan Stanley .....veevveviieiiiiiiiiiiiens 7,195 376,011
MSCIL, Cl A e aes 510 145,758
NS0 o . 746 86,879
NOrthern TrUSt v.ueeeevviiirrriieeerrinneeens 1,235 120,795
People's United Financial .........ccoeeveeinenns 2,396 36,946
PNC Financial Services Group ......oevueennes 2,569 381,625
Principal Financial Group ........ccoeevievnenns 1,530 81,013
ProgressiVe ..veeeecieeieeieeiie e rae e 3,369 271,845
Prudential FinanCial .....ccoevieeinriinninnennens 2,403 218,817
Raymond James Financial ..............ccuven 819 74,881
RegionsFinancial .........ccocvviiieiiiiiininnnns 5,184 80,715
S&EPGIobal ..eviiiiiiii 1,434 421,209
S (SR 1 (= P 2,153 162,831
SVB Financial Group” .....eeveeveneereennnnnn. 327 78,588
Synchrony Financial ........c.ccvveiiiiiininnnns 3,537 114,634
T ROWEPriCEGroUP ..vvveriereriaeieinnnnnss 1,297 173,188
TrAVEIEIS i rnnienas 1,521 200,194
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COMMON STOCK — continued

Financials — continued
Truist FinanCia ...vvevveviiviiiiiiiiiiieenaes 7859 % 405,289
UNUM GrOUP «avvvvsrinnsiinnesinsssinssanneianes 1,418 37,846
(U157 272 19160 o 8,377 445,824
WEISFargo «uvvvvneiinniiiiiiniieinnereeas 22,531 1,057,605
Willis TOWersSWatSon .....evvvveeeerrvvnnneenns 799 168,821
WRBErKIEY «.vviviiiiiiiiiinii e 874 64,265
ZIONSBaNCOrP «.uvverieriniianraneierininnennss 1,112 50,585

__ 19951029

Health Care — 13.8%
Abbott Laboratories ...uvvvvvvrrriiirieriiiinnnns 10,515 916,277
ADDVIC .t 8,618 698,230
ABIOMED “uviviiicieev e 275 51,230
Agilent Technologies .......vocveevieiinnnnnnns 1,705 140,765
Alexion Pharmaceuticals” .....coeevevvunneennns 1,232 122,448
Align Technology " vevveeeeeerreeereriieneenens 384 98,726
AllErgan .ovvvveiiiiiiiii e 1,957 365,254
AmerisourceBergen, Cl A ..ocovvviiiininnnnns 914 78,202
AMOEN et 3,518 760,064
ANtNEM .o 1,487 394,471
Baxter International .....cceeeeeieriiniiieiiies 2,985 266,322
Becton DIickinSON ...vvvvieeviviiieeerrrinneeens 1,609 442,765
Biogen 1deC ™ .. vvvuneieriieeee e e e e e eaanns 1,028 276,378
BOSION SCIENtfic ™ vvvureererreeeererieeeeeenan, 8,438 353,299
Bristol-Myers Squibb ......ccviiiiiiiiiiiens 13,941 877,586
Cardinal Health ..oevvvviiiiiiiiiiieens 1,834 93,919
(002 1= 0= 3,664 230,120
(=11 S 1,818 130,587
(@' 0 2,155 414,579
100 o< 318 110,311
CVSHedth .coiiieiiiiiiiii e 7,811 529,742
Danaher ..ovvvvieiiiiiiiiii i e 3,778 607,767

DYV 41 - A 468 37,379
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COMMON STOCK — continued
Health Care — continued
DENTSPLY SIRONA ..ccvvneeivnieeerneeennn. 1,128 $ 63,168
Edwards Lifesciences” .....veeerneeerneeeennss 1,209 265,811
Bl LY oeveeeeeeeeeee e e e eeaaes 5,004 698,759
Gilead SCIENCES ..ovvvivnieniireeieeeeennens 7,585 479,372
HCA HealthCare .....cevvveneeneeneennernnnns 1,564 217,083
Henry SCheiN ™ vovvevierieeeeeeereeeeneeenanns 878 60,529
HOIOGIC " +evvveeeeeerieeeeeerteeeeeeri e eeeeaeans 1,379 73,804
[ 101007 2= 767 257,896
IDEXX Laboratories” ......uveeevneeerneeennnss 523 141,738
HIUMING” +eiveiei e e e e e e e raas 878 254,681
oY 1,125 82,204
INtUItIVE SUFGICal ™ vvvvveeeereeernieeeneeennnns 686 384,009
IQVIA HOldINGS +vvvveieeeieeeeeeeeee e, 1,101 170,930
Johnson & Johnson ...vvvvvvviiiiiiiiiiiiniinans 15,490 2,305,996
Laboratory Corp of AmericaHoldings ™ ....... 606 106,293
MCKESSON .vuivnernierneeneeaeereraerannss 1,087 155,017
[V T=s g0 4 o 7,833 904,241
MEICK vevniirnierniernieeneesneeenseereraeranens 14,934 1,275,961
Mettler-Toledo International ™ .................. 148 112,063
MYIBN " e 3,146 67,387
S =1 = 722 66,771
PETigo woeeiiiiiiiiii e 843 48,085
= (2= S 32,892 1,224,898
QUESE DIiagNOSLICS .vvuvvnnerereinneineiinrnns 870 96,283
Regeneron Pharmaceuticals” .............c..... 453 153,087
RESMET wuivniivniiinieeeeiee e e e eaas 780 123,997
STERIS ivtiieieeeeeeeeeeee e e e eeieees 437 65,851
SHYKEN vievtieeirieeeree e e e ere e er e eraeens 1,938 408,337
TEEFIEX wrniiirniiiiiieeeeie e eea e ean 275 102,165
Thermo Fisher Scientific ....vvvvvvviiiiiiinnnns 2,338 732,238
UnitedHealth Group «...uveveereereernernnnns 5,565 1,516,184

Universal Health Services, CI B ...ovvvvvvivnnnn 480 65,813
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COMMON STOCK — continued

Health Care — continued
Varian Medical Systems” .......ccoeevvvvueenens 462 $ 64,943
Vertex Pharmaceuticals ™ .......veevevvunneeens 1,526 346,478
T = £ R 406 90,859
Zimmer Biomet HoldiNgS ......ccvvueiniinnnnnns 1,194 176,593
ZOEtiS, Cl A i 2,736 367,199

21723144

Industrials — 9.0%
BM e 3,339 529,766
Alaska Air GroUP «..vvevieiiriieeieiannanenas 790 51,026
F Y 110 o o 604 78,109
American AirlineS Group «...oevevevneinennaes 2,485 66,697
AMETEK ..o e e 1,362 132,318
AOSMIth .oeviiiii e 919 39,232
A ) 1 o 2,084 62,416
207 13 To 3,172 1,009,552
Caterpillar ouvveiieiiiiii 3,254 427,413
CH Robinson Worldwide .......covvevviinnnnnes 900 64,998
(O] 3 = P 506 141,159
(00004 1,301 131,999
(O P 4,533 346,049
CUMMINS +1eeeevrsieeeerrrrnneerrarneeraannnnes 931 148,932
DEEIE iiiniiiiii i i i it aaeaaeas 1,835 290,994
DeltaAir LiNES .ovivieiiiiiiiiiiieieiieeenns 3,283 182,995
D0 Y= P 887 100,985
[ 0] o 2,505 236,648
EMerson EIECHNC vovvviiiiiiiiiinnnnennnes 3,632 260,160
o U - 642 96,236
Expeditors International of Washington ....... 1,036 75,669
Fastenal ...covvveviiiiiiiiiiiii e, 3,178 110,849
FEOEX wiiniiiiiiiiiii it e nee e 1,407 203,509
FIOWSEIVE .vviiviii i vvic e ernnneeens 854 39,865

FOrtiVe cuvviiiiiin e 1,838 137,721
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COMMON STOCK — continued

Industrials — continued
Fortune Brands Home & Security ..............
General DYNamiCS ....vvveeiieieiineinsiinnnsns
General EIECtiC ovvvievniiiiiiiiiiinininaenans
Honeywell International ..........ccoeevueinenns
Huntington Ingalls Industries ...................
IDEX tuiiiiiiaiaiiiiesinnasssreresanaas
IHSMarkit .oovviiiiiiiiiiineneaa
11iN0ISTOOl WOrKS .vvvvieiiiiiiiiniininnnns
Ingersoll-Rand .........ccvvviiiniiiiiinniinnnnns,
Jacobs Engineering Group «....oevveevueinennnss
JB Hunt Transport SErvices .......ccvevvuenne..
Johnson Controls International .................
Kansas City Southern .........cvvivieiiennnen
L3Harris Technologies ......ccvvviieinniinninnnns
Lockheed Martin .....ooevviienniiiininniennnnss

Nielsen Holdings ....vvvvvvienniiiiinniiennnas,
Norfolk Southern .....vveviiniiiiiiniinan,
Northrop Grumman ........eeveviernenerennnnes
Old Dominion Freight Line .....ovuvvuevninnnns
PACCAR ittt
Parker-Hannifin .....c.ocviiiiiiiiiinnin,

Raytheon ......c.cvvviiiiiiiin e
Republic Services, Cl A ..ovviiiiiiiiieinenns
Robert Half International ..........cccvvieeinne
Rockwell Automation ......cvvvivvvieniiinniines
ROIINS ciee i

Shares Value

949 3 65,206
1,432 251,230
50,697 631,178
4,224 731,681
250 65,250
469 76,846
2,385 188,081
1,699 297,291
1,361 181,326
677 62,643
550 59,361
4,381 172,831
564 95,141
1,276 282,417
1,465 627,196
1,745 82,922
2,221 45,309
1,557 324,183
897 335,989
386 75,745
2,146 159,255
706 138,157
1,054 45,248
949 37,153
1,625 359,028
1,336 126,987
787 45,780
642 123,046
876 33,244
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COMMON STOCK — continued

Industrials — continued
Roper Technologies «..vuveveveieeieerenenenss 637 % 243,117
S 071021 © ) o [ 364 58,105
SOUthWESE AITTINES uvvvviiiieeeiriiieerrnnanees 2,851 156,748
Stanley Black & Decker ......ccvvvveiiiininnnns 873 139,095
L= (0] o 1,452 66,690
TransDigMm GroUpP ..evveeveeiernessnereinnnnnns 281 180,762
UNION PaCifiC vvvveeeiviii i eennnnneeens 4,104 736,340
United AirlinesHOldINGS ™ vvuvvevveeereeennnn. 1,188 88,862
United Parcel Service, CIB ...ocvvvievnennnnen 4,183 433,024
United ReNtalS  ..ovvueeereriieeeeeeiieeeeeeenn, 478 64,860
United TechnolOgies ...cvvvveveieininniennnnes 4,816 723,363
Verisk Analytics, Cl A .oovvviiiiiiiiiiieeae 1,009 163,932
Waste Management ........cveevvevvnernnnnnnns 2,347 285,630
Westinghouse Air Brake Technologies ........ 1,018 75,190
WW GFraiNger ..eueeveeeierinnraesnnenneransnnenns 280 84,747
XYIEM i 1,160 94,726

14280212

Information Technology — 24.1%
Accenture, Cl A evviiiiii i ercneeeeeas 3,772 774,052
AODE™ ..iiiiiii e 2,869 1,007,421
Advanced Micro Devices ™ ....vvuvvnrivnreennes 6,556 308,132
Akamai Technologies ™ .v..vvvvveernerennennns 978 91,296
Alliance Data Systems ....vvvvvverniieinennnnss 303 31,145
Amphenol, CI A ..o 1,688 167,905
ANalog DEVICES ...vviiiiiiiiaeiieeienaenaeenas 2,129 233,658
ANSY S i 502 137,714
APPIE e 24,666 7,634,374
Applied Materias ..o.oovveiiiiiiiiiiiiiieeann 5,494 318,597
ArStaNEWOrkS " ..ovvveeeeeeeriieeeeeereeeeeens 335 74,819
R (eTs = 1,243 244,684
Automatic DataProcessing «......evevveennnnnns 2,543 435,845

(2] (070 (0101 1 [ 2,309 704,614
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Information Technology — continued
Broadridge Financial Solutions ................ 700 % 83,405
Cadence Design Systems TR 1,506 108,598
(! Y S 848 110,622
(OGS o RSIVE 1< 11T 25,201 1,158,490
CitriX SYStEMS ..vvvveiieiieiaeeieieraeeneens 783 94,915
Cognizant Technology Solutions, Cl A ........ 3,345 205,316
(004 011 oo 4,261 113,726
DXC TechnolOgy .vueveeerernrierneneraesannss 1,622 51,709
F5 NEWOKS  vvvvieeeeerieeeeeernneeeeeenans 366 44,696
Fidelity National Information Services ........ 3,623 520,480
T VAT 3,337 395,802
FleetCor Technologies ™ .....vveveeeerneeenns. 477 150,365
FLIR SYStEMS vuvvvveineierernrnnrnennrennnnes 878 45,252
o411 784 90,442
(71111 582 93,574
Global Payments .......cccvvvvieiininniiinnnnnns 1,808 353,374
Hewlett Packard Enterprise .....ovvvvevnennnnes 7,973 111,064
| PN 8,410 179,301
INtEl o e 25,537 1,632,580
International Business Machings ......vvvvvvnen 5,251 754,726
0 S 1,550 434,589
IPG PhOtONICS ™ +vvvveeeeeriineeeeeenneeeeenenns 243 31,024
Jack Henry & ASSOCIAtES .uvvvvnrvneniuenninnns 470 70,284
Juniper Networks ....veeveiiieiieiienininennass 2,086 47,852
Keysight Technologies ".......ceeeevvnneeeennnn. 1,145 106,474
KLA i e 920 152,481
LamRESEarCh v.vuvvviviiiiiiiiieerianeens 874 260,636
Leidos HOIdINGS ...ovuvvneiineiiiiiniienninens 677 68,018
Mastercard, Cl A .ovveiiiiiiiiiiriivieeens 5,215 1,647,627
Maxim Integrated Products ..........ccveevuenns 1,646 98,957
Microchip Technology .......ccccvveviivninnnns 1,310 127,699

Micron Technology ™ vvv.eveeeeeernieeereerennss 6,551 347,793
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Information Technology — continued
Y e oS o) i A 45050 $ 7,668,861
Motorola SolULIONS ..uviiiinrrerreeeeeees 1,055 186,735
= 7Y o o 1,199 64,026
NOMONLITELOCK uuuuiiiiiinnnneenennnsneennes 3,166 89,978
NVIDIA Lo eeeas 3,640 860,605
OraCle uvveiiiiiii i aeas 12,842 673,563
PayCheX ..vvvveiiiiiiiii i 1,969 168,881
PayCom SOftWare  ....vuveeereeernieeeneeesnnns 289 91,948
PayPal HoldiNgs " ..vvueeeeviieeeeeerieeeeennan, 6,847 779,805
(010 1V R 634 67,115
QUALCOMM 1iuiieiieieeieieiennennsnnnnenenns 6,635 566,032
SAlESfOrCe.CoM ™ wuuiviiieeeeeeieeeeeeiieeeeens 5,291 964,602
Seagate Technology .......cvevveviiiniiinninnnns 1,224 69,756
SEIVICENOW " veevvieeeeeii e e eeene e e eeaa s 1,138 384,906
Skyworks SOIUtIONS .vveeiiiieiieieiieeneens 1,051 118,921
SYNOPSYS  vrrrerrnrerrneeernreesnieeerreesnneees 907 133,792
TE CONNECLIVILY vvvuvveeiriirineaernennrnennenens 1,953 180,027
TeXasS INSLTUMENES vvvvvrvrrnniiierrrrrnnnnnnnns 5,546 669,125
VESIGN e 648 134,875
Visg, ClA i e e 10,069 2,003,429
Western Digital vvvvveeeerieierieinrneinenenaes 1,593 104,341
WESLEIN UNION uvvreieiinrieseeririieriniinnnns 2,273 61,144
Xerox Holdings ..ovveviiiiiiiiiceiieieenee 1,319 46,917
DT P 1,403 118,525
ZebraTechnologies, CLA " ..v.vvvvuniieennnnen, 281 67,165

38,131,201

Materials — 2.1%
Air Products & Chemicals ......vvvvvviiiiinnnns 1,279 305,310
Albemarle ...covveiiiii e 706 56,678
F N 14Te o PP 9,826 104,057
AVeEry DENNISON ..cvuvieeiiiieiieeiaeiaennnenas 551 72,313

Ball cviiiiiiii 1,772 127,903
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COMMON STOCK — continued

Materials — continued
Celanese, Cl A .veeiiiieie e enenaeeeas 764 3% 79,074
CF IndustriesHoldiNGS ......vvevieviniinnnnnnns 1,459 58,768
(O00] 1 (=Y 7= NN 4,687 135,548
DOW tutiieeiiiiierie i et ine s s anre e anaeens 4,426 203,906
DuPont de NemMOUIS ..vveeevvriieererinneens 4,420 226,216
Eastman Chemical ....ccovveireeierninneeeeenens 906 64,571
oo =l TS 1,508 295,734
FMC i eeas 654 62,516
Freeport-McMoRan Copper & Gold ........... 8,886 98,635
International Flavors & Fragrances ............ 665 87,188
International Paper .......cvvevviiiiiiniiennnsn 2,465 100,375
LyondelIBasell Industries, Cl A .........cvueeee 1,436 111,807
Martin MariettaMaterialS ....oovevvvvvvinneenn. 395 104,201
MOSAIC +uveiriiinrinererineineanesanraneannrnnens 2,273 45,096
NEWMONE . iiiiiiiiiisiisrnrneraees 5,004 225,480
210 1,901 90,278
Packaging Corp of America .......ccoevuennnnen 610 58,407
PPG INAUSETIES vvveveiieiieiieiieeinennennenns 1,375 164,780
Sealed AQl vt e 909 32,270
Sherwin-Williams ..vvvvviiiiiiiiiiiiiiiinnnees 475 264,570
Vulcan MaterialsS vovvvvvieviiieeiiiiinenineenas 703 99,566
WESIIOCK +1uvieiineiierineienneraneanerneannanns 1,651 64,389

3,339,636

Real Estate — 2.9%
Alexandria Real Estate Equities*............... 711 116,035
American Tower, ClA o, 2,571 595,804
Apartment Investment & Management, Cl A * 986 51,972
AvalonBay Communities*..........cevveeeenens 811 175,736
BOStON Properties ... .vuvevveeeeeeerneeeeeennn, 849 121,704
CBRE Group, Cl A " vuvverieerieeer e e 2,021 123,382
Crown Castle International * ...............e.... 2,467 369,655

Digital Realty Trust ¥ ...vvvvveeernireenneernnnss 1,144 140,701
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COMMON STOCK — continued

Real Estate — continued
Duke Realty *.....cvvueeeeeeriieeeeeeveeeeeeennn, 2303 $ 83,622
EQUINIX Foevirieerieee et neeereeer e e e e eaanes 507 298,993
Equity Residential *.........voeveeeevnnneeeennnn. 2,065 171,560
Essex Property Trust ¥ uueeeeeeeernveeenneeesnnss 404 125,143
Extra Space Storage *......vvueeeeeevnnneeeennnn. 820 90,758
Federal Realty Investment Trust ¥ .............. 467 58,384
Host Hotels & Resorts ™ ..o.vveveveeeeennnn. 3,614 59,053
Iron Mountain® .....ueeeeeeviineeeeeiieeeeeeeenn, 1,785 56,424
KimcoRealty ...ovvuieeeiiiiieeee e eeeeenan, 2,729 51,987
Mid-America Apartment Communities s 726 99,615
oI o T 3,752 348,486
PUDIIC StOrage ™ vuvuierieerrieeer e eereeeeeanns 837 187,287
Realty IncOme® .....oveeiiriieieeeeieeeeeeennn, 1,869 146,548
Regency Centers®....vviiiiinririireeneeennnns 1,022 63,405
SBA Communications, Cl A ¥ ..oovvvenenns. 621 154,977
Simon Property Group * .....vevueeernnerennnns 1,826 243,132
SL Green Realty Fuuueeevvieeeeeiieeeeeennnen, 499 45,928
UDR F 1ttt e e e ee ettt ee e 1,770 84,801
VENaS ¥ e e 2,320 134,235
Vornado Realty Trust ¥ ...vvevvueeeiivvnnennnns 846 55,641
WelltoWer *.ovvuiieiiiiiee e 2,456 208,539
Weyerhaeuser .. .ovvvveeieiiiiiiieecieieneeeens 4,255 123,182

4,586,689

Utilities— 3.6%
Y =S TN 4,266 84,723
AllIaNt ENEIGY «.veeveevnneerresnineeresnnneeeeens 1,502 89,159
F N1 0= = 1 IO 1,313 107,732
American Electric Power .......vvvvvviiiiinnns 2,861 298,173
American Water WOrks ......cevvvievvinnnnnnnn. 1,005 136,881
AtMOSENENgY ..vvviiiiiniiiiiiininnaens 737 86,251
CenterPoint ENErgy ...ovevvvvveeviecieianennnns 3,264 86,431

CMSENErgy «.oovvviiiiiiiiiiiiiiiiinin, 1,506 103,176
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COMMON STOCK — continued
Utilities— continued
Consolidated EAiSON ....vvvvevieviinrininennnns 1984 % 186,496
DomiNion ENErgy ...eveevieeiiniierinnininnsns 4,733 405,855
DTEENEIQY +iveveeereranennernernnranernnsnnens 1,174 155,684
DUKEENEIQY «.uevneerneiiniinenniierineinnnasns 4,269 416,782
Edison International .........cocvieviiiinnnnnns 2,150 164,583
01 (<0 1,199 157,693
Y= o Y 1,458 105,209
EVersourcCe ENErgy ....c.vvvvevvinniiinnininninnes 1,787 165,190
(= o] o [ S 5,732 272,786
FIrStENErgy «ovvvevevniriiniiieniieinenieannes 3,071 155,976
NeXtEraENnergy ....coeeevvieeviinirienininninnes 2,896 776,707
NISOUICE +euviiieiiniiierieeieiieianeaneaneannens 2,229 65,332
NRG ENEIQgY .uvvverinieniiinininiiinninnnninnes 1,625 59,946
Pinnacle West Capital ......ccvvvvieiiniininnnns 725 70,825
PPL ot 4,450 161,046
Public Service Enterprise Group ............... 3,130 185,296
SempraEnergy ...ocvvviiiiiine 1,722 276,622
0101141 1 o P 6,234 438,874
WEC Energy Group .....cvvevuerervaernnnnennns 1,914 191,189
XCE ENEIQY vevnvieinininenininenesenennesnsnnss 2,990 206,878
5,611,495
TOTAL UNITED STATES....ccccvieiiiiennnn 157,134,100
TOTAL COMMON STOCK
(Cost $135,222,185) +.vvvvuvrnerernrnnsnnnnenenns 157,890,815
TOTAL INVESTMENTS — 99.9%
(Cost $135,222,185) vuuvevnrernneeernrnennnans $ 157,890,815
WRITTEN OPTION— 0.0%®
UNITED STATES— 0.0%
(Premiums Received $535,920) ..........cuene. (490) (44,100)

Percentages are based on Net Assets of $157,985,255.
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Schedule of Investments (Unaudited) January 31, 2020

Global X S&P 500° Covered Call ETF

A list of the exchange traded option contracts held by the Fund at January 31, 2020, is as
follows:

Number of  Notional Exercise Expiration
Description Contracts  Amount+ Price Date Value
WRITTEN OPTION — 0.0%
Call Options
Febr uary 20 Callson
SPX (490) $(535,920) $0.90 02/22/20 _$ (44,100
$ (535,920) $ (44,100)

Total Written Option

1 Real Estate Investment Trust

*  Non-income producing security.

+ Represents cost

@ Refer to table below for details on Options Contracts.

Cl —Class
SPX —Sandard & Poor's 500e | ndex

As of January 31, 2020, all of the Fund's investments were considered Level 1, in
accordance with authoritative guidance on fair value measurements and disclosure under
U.S GAAP.

For the period ended January 31, 2020, there have been no transfersin or out of Level 3.
For information on the Fund’s policy regarding valuation of investments and other
significant accounting policies, please refer to the Fund’s most recent annual or semi-

annual financial statements.

Amounts designated as“ —* are $0 or have been rounded to $0.
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Global X Russell 2000 Covered Call ETF

Shares Value
EXCHANGE TRADED FUND — 100.2%t
Vanguard Russell 2000 ETF
(Cost $11,938,975) +vvvvuinrerernrninenenenenes 94,956 $ 12,236,980

TOTAL INVESTMENTS — 100.2%

(Cost $11,938,975) .. uuvucnrnernnsinineneeenes $ 12,236,980
WRITTEN OPTION— (0.1)%®
UNITED STATES— (0.1)%

(Premiums Received $195,782)................ (76) $ (10,450)

Percentages are based on Net Assets of $12,208,807.

A list of the exchange traded option contracts held by the Fund at January 31, 2020, isas
follows:

Number of Notional Exercise Expiration
Description Contracts Amount+ Price Date Value
WRITTEN OPTION — (0.1)%
Call Options
February 20 Calls on
RUT (76) $(195,782) $1.38 02/22/20 $ (10,450)
$ (195,782) $ (10,450)

Total Written Option

1 Real Estate Investment Trust

For financial information on the Vanguard Russell 2000 ETF, please go to the
T Securities Exchange Commission’ s website at http://www.sec.gov.
Non-income producing security.

*

+ Represents cost
@ Refer to table below for details on Options Contracts.

ETF — Exchange Traded Fund
RUT — Russell 2000 Index
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by Mirae Asset
Schedule of Investments (Unaudited) January 31, 2020

Global X Russell 2000 Covered Call ETF

As of January 31, 2020, all of the Fund's investments were considered Level 1, in
accordance with authoritative guidance on fair value measurements and disclosure under
U.S GAAP.

For the period ended January 31, 2020, there have been no transfersin or out of Level 3.
For information on the Fund’ s policy regarding valuation of investments and other

significant accounting policies, please refer to the Fund’s most recent annual or semi-
annual financial statements.
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