Simplify Short Term Treasury Futures Strategy ETF

Schedule of Investments
September 30, 2024 (Unaudited)

Principal Value
U.S. Treasury Bills — 99.8%
U.S. Treasury Bill, 5.29%, 10/15/2024(@) . . . . . .. oot i e e e $ 73,350,000 $ 73,215,562
U.S. Treasury Bill, 4.80%, 1/14/2025(Q) . . . . . ... oot 529,200,000 522,324,094

Total U.S. Treasury Bills (Cost $595,208,875) . . .. .. ..ottt 595,539,656
Total Investments — 99.8%

(CoSt $595,208,875) . . ..ottt ettt e $ 595,539,656
Other Assets in Excess of Liabilities —0.2%. . . .. ... i 1,439,373
Net AsSets —100.0%0 . .. ..o oottt ittt it ittt ettt e e e et a e e a e e $ 596,979,029
(a) Represents a zero coupon bond. Rate shown reflects the effective yield.

At September 30, 2024, open futures contracts were as follows:
Value/
Unrealized
Number of Notional Expiration Appreciation
Contracts Value Date (Depreciation)
Long position contracts:
US.2YearsNote (CBT).................. ... 14,351 $2,988,483,640 12/31/24 $ 7,357,872
Summary of Investment Typett
% of Net
Investment Categories Assets
U.S. Treasury Bills. . . ...t 99.8%
Total INVESIMENtS . . .. e e e 99.8%
Other Assets in Excess of Liabilities . . . . ... ..ot e e et et e 0.2%
[ L Y=Y £ e 100.0%

1t The percentage shown for each investment category is the total value of investments in that category as a percentage of the
net assets of the Fund. The table depicts the Fund's investments but may not represent the Fund's market exposure to certain
derivatives, if any, which are included in Other Assets in Excess of Liabilities.



