LSV Asset Management
LSV U.S. MANAGED VOLATILITY FD

LSVUSMVP

As of: 12/31/21
Base Currency: USD

SYMBOL cusip DESCRIPTION SHARES BASE PRICE BASE MARKET VALUE % OF PORTFOLIO
MMM 88579Y101 3M CO COM 2,200 177.63 390,786.00 0.64%
CAJ 138006309 ADR CANON INC SPONSORED ADR 26,300 24.43 642,509.00 1.05%
GSK 37733W105 ADR GLAXOSMITHKLINE PLC SPONSORED ADR 14,900 44.10 657,090.00 1.07%
NTTYY 654624105 ADR NIPPON TELEG & TEL CORP SPONSORED ADR 23,100 27.41 633,171.00 1.03%
SKM 78440P306 ADR SK TELECOM CO LTD SPONSORED ADR NEW 7,713 26.67 205,705.71 0.34%
™ 892331307 ADR TOYOTA MTR CORP SPONSORED ADR 3,200 185.30 592,960.00 0.97%
AFL 001055102 AFLAC INC COM 7,800 58.39 455,442.00 0.74%
ALSN 01973R101 ALLISON TRANSMISSION HOLDING 13,000 36.35 472,550.00 0.77%
ALL 020002101 ALLSTATE CORP COM 10,100 117.65 1,188,265.00 1.94%
MO 022095103 ALTRIA GROUP INC COM 10,800 47.39 511,812.00 0.84%
DOX G02602103 AMDOCS ORD GBP0.01 22,900 74.84 1,713,836.00 2.80%
AFG 025932104 AMER FINL GROUP INC OH COM STK 2,400 137.32 329,568.00 0.54%
AMGN 031162100 AMGEN INC COM 4,000 224.97 899,880.00 1.47%
NLY 035710409 ANNALY CAP MGMT INC COM 27,200 7.82 212,704.00 0.35%
ADM 039483102 ARCHER-DANIELS-MIDLAND CO COM 5,900 67.59 398,781.00 0.65%
T 00206R102 AT&T INC COM 44,500 24.60 1,094,700.00 1.79%
AZO 053332102 AUTOZONE INC COM 300 2096.39 628,917.00 1.03%
BK 064058100 BANK NEW YORK MELLON CORP COM STK 15,500 58.08 900,240.00 1.47%
BMO 063671101 BANK OF MONTREAL COM NPV 4,100 107.82 442,052.80 0.72%
BRK.B 084670702 BERKSHIRE HATHAWAY INC-CL B 3,900 299.00 1,166,100.00 1.90%
BERY 08579W103 BERRY GLOBAL GROUP INC COM UsSD0.01 5,900 73.78 435,302.00 0.71%
BNS 064149107 BK OF NOVA SCOTIA COM NPV 4,500 70.89 319,023.87 0.52%
HRB 093671105 BLOCKH & RINC COM 10,440 23.56 245,966.40 0.40%
BDN 105368203 BRANDYWINE RLTY TR SH BEN INT NEW REIT 27,900 13.42 374,418.00 0.61%
BMY 110122108 BRISTOL MYERS SQUIBB CO COM 9,600 62.35 598,560.00 0.98%
CACI 127190304 CACIINTLINCCLACLA 1,800 269.21 484,578.00 0.79%
Cc™M 136069101 CANADIAN IMP BANK COM NPV 3,500 116.73 408,561.93 0.67%
CDNAF 136681202 CANADIAN TIRE LTD CLASS'A'CUM NON-VTG COM NPV 2,700 143.64 387,830.42 0.63%
CvX 166764100 CHEVRON CORP COM 2,500 117.35 293,375.00 0.48%
Csco 17275R102 CISCO SYSTEMS INC 28,500 63.37 1,806,045.00 2.95%
CGEAF 19239C106 COGECO COMMUNICATI SUB VTG SHS 2,900 79.75 231,260.74 0.38%
CMCSA 20030N101 COMCAST CORP NEW-CLA 16,300 50.33 820,379.00 1.34%
CAG 205887102 CONAGRA BRANDS INC COM USD5 17,200 34.15 587,380.00 0.96%
CSGS 126349109 CSG SYS INTL INC COM 9,600 57.62 553,152.00 0.90%
cMmi 231021106 CUMMINS INC 2,400 218.14 523,536.00 0.85%
Cvs 126650100 CVS HEALTH CORP COM 4,540 103.16 468,346.40 0.76%
DHI 23331A109 D R HORTON INC COM 3,700 108.45 401,265.00 0.66%
DVA 23918K108 DAVITA INC COM 3,300 113.76 375,408.00 0.61%
DELL 247031202 DELL TECHNOLOGIES INC COM USDO0.01 CL C WI COMMON STOCK 3,400 56.17 190,978.00 0.31%
EBAY 278642103 EBAY INC COM USDO0.001 9,000 66.50 598,500.00 0.98%
ETR 29364G103 ENTERGY CORP NEW COM 6,000 112.65 675,900.00 1.10%
EVRG 30034W106 EVERGY INC COM NPV 18,200 68.61 1,248,702.00 2.04%
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KELLOGG CO COM USDO0.25
KINDER MORGAN INC DEL COM
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KROGER CO COM
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L3HARRIS TECHNOLOGIES INC COM
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LOCKHEED MARTIN CORP COM
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WBA 931427108
WMT 931142103
WM 94106L109
WU 959802109
Total

Cash Balance - Trade

Portfolio Total Including Cash

WALGREENS BOOTS ALLIANCE INC COM
WALMART INC COM

WASTE MGMT INC DEL COM STK
WESTERN UNION CO

3,500
1,800
1,600
43,000

974,058

52.16
144.69
166.90

17.84

182,560.00
260,442.00
267,040.00
767,120.00

61,154,659.20

82,594.98

61,237,254.18

0.30%
0.43%
0.44%
1.25%

99.87%

0.13%

100.00%



