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LSV U.S. MANAGED VOLATILITY FD
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As of: 12/31/22
Base Currency: USD

SYMBOL CusIP DESCRIPTION SHARES BASE PRICE BASE MARKET VALUE % of Portfolio
ABBV 00287Y109 ABBVIE INC COM USDO0.01 2,500 161.61 404,025.00 0.98%
CAJ 138006309 ADR CANON INC SPONSORED ADR 19,100 21.68 414,088.00 1.01%
E 26874R108 ADR ENI'S P A SPONSORED ADR 10,800 28.66 309,528.00 0.75%
GSK 37733W204 ADR GSK PLC 11,920 35.14 418,868.80 1.02%
HMC 438128308 ADR HONDA MTR LTD ADR REPRESENTING 1 ORDSHS 13,500 22.86 308,610.00 0.75%
NTTYY 654624105 ADR NIPPON TELEG & TEL CORP SPONSORED ADR 14,500 28.25 409,625.00 1.00%
SKM 78440P306 ADR SK TELECOM CO LTD SPONSORED ADR NEW 7,713 20.59 158,810.67 0.39%
AFL 001055102 AFLACINC COM 6,300 71.94 453,222.00 1.10%
ALSN 01973R101 ALLISON TRANSMISSION HOLDING 9,900 41.60 411,840.00 1.00%
ALL 020002101 ALLSTATE CORP COM 3,000 135.60 406,800.00 0.99%
MO 022095103 ALTRIA GROUP INC COM 4,700 45.71 214,837.00 0.52%
DOX G02602103 AMDOCS ORD GBP0.01 13,600 90.90 1,236,240.00 3.00%
AFG 025932104 AMER FINL GROUP INC OH COM STK 1,200 137.28 164,736.00 0.40%
AMGN 031162100 AMGEN INC COM 2,400 262.64 630,336.00 1.53%
NLY 035710839 ANNALY CAPITAL MANAGEMENT INC COM NEW COM USDO0.01(POST REV SPLT) 0 - 0.00 0.00%
ADM 039483102 ARCHER-DANIELS-MIDLAND CO COM 3,600 92.85 334,260.00 0.81%
ARW 042735100 ARROW ELECTR INC COM 3,700 104.57 386,909.00 0.94%
T 00206R102 AT&T INC COM 39,200 18.41 721,672.00 1.75%
AZO 053332102 AUTOZONE INC COM 300 2466.18 739,854.00 1.80%
AVT 053807103 AVNET INC COM 6,600 41.58 274,428.00 0.67%
BK 064058100 BANK NEW YORK MELLON CORP COM STK 9,000 45.52 409,680.00 1.00%
BMO 063671101 BANK OF MONTREAL COM NPV 2,000 90.53 181,054.65 0.44%
BRK.B 084670702 BERKSHIRE HATHAWAY INC-CL B 1,900 308.90 586,910.00 1.43%
BERY 08579W103 BERRY GLOBAL GROUP INC COM USDO0.01 3,100 60.43 187,333.00 0.46%
BNS 064149107 BK OF NOVA SCOTIA COM NPV 4,500 48.96 220,325.47 0.54%
HRB 093671105 BLOCK H & RINC COM 5,600 36.51 204,456.00 0.50%
BMY 110122108 BRISTOL MYERS SQUIBB CO COM 9,600 71.95 690,720.00 1.68%
CM 136069101 CANADIAN IMP BANK COM NPV 5,600 40.42 226,364.07 0.55%
CDNAF 136681202 CANADIAN TIRE LTD CLASS'A'CUM NON-VTG COM NPV 2,700 104.43 281,966.12 0.69%
CHK 165167735 CHESAPEAKE ENERGY CORP COM NEW 01/2021 3,400 94.37 320,858.00 0.78%
CvX 166764100 CHEVRON CORP COM 3,500 179.49 628,215.00 1.53%
Csco 17275R102 CISCO SYSTEMS INC 21,700 47.64 1,033,788.00 2.51%
CGEAF 19239C106 COGECO COMMUNICATI SUB VTG SHS 2,900 56.67 164,353.67 0.40%
CMCSA 20030N101 COMCAST CORP NEW-CLA 12,100 34.97 423,137.00 1.03%
CAG 205887102 CONAGRA BRANDS INC COM USD5 13,300 38.70 514,710.00 1.25%
CSGS 126349109 CSG SYS INTL INC COM 8,000 57.20 457,600.00 1.11%
CMI 231021106 CUMMINS INC 2,100 242.29 508,809.00 1.24%
CvsS 126650100 CVS HEALTH CORP COM 5,700 93.19 531,183.00 1.29%
DHI 23331A109 D RHORTON INC COM 1,800 89.14 160,452.00 0.39%
DVA 23918K108 DAVITA INC COM 2,200 74.67 164,274.00 0.40%
DELL 24703L202 DELL TECHNOLOGIES INC COM USDO0.01 CL C WI COMMON STOCK 3,400 40.22 136,748.00 0.33%
ETR 29364G103 ENTERGY CORP NEW COM 3,600 112.50 405,000.00 0.98%
EVRG 30034W106 EVERGY INC COM NPV 9,100 62.93 572,663.00 1.39%
EXC 30161N101 EXELON CORP COM 3,800 43.23 164,274.00 0.40%
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Cash Balance - Trade

Portfolio Total Including Cash

WALGREENS BOOTS ALLIANCE INC COM
WASH FED INC COM

WASTE MGMT INC DEL COM STK
WERNER ENTERPRISES INC COM
WESTERN UNION CO

WHIRLPOOL CORP COM
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1,000
5,600
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1,800

739,322
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254,628.00

40,660,538.25

480,820.57

41,141,358.82

0.32%
0.64%
0.38%
0.55%
1.00%
0.62%

98.83%

1.17%

100.00%



