Quarterly Portfolio Disclosure iShares MSCI USA Momentum Factor Index ETF
As at September 30, 2024

Summary of Investment Portfolio

The Fund held no short positions as at September 30, 2024. The following Top Holdings table shows the 25 largest positions (or all positions if the total
number of positions is less than 25) held by the Fund as at September 30, 2024, through its investment in the U.S.-based iShares MSCI USA
Momentum Factor ETF ("MTUM"), based on the fair value of the position, expressed as a percentage of the net asset value of MTUM.

TOP HOLDINGS PORTFOLIO ALLOCATION

% of Net % of Net
Position Asset Value Sector/Investment Type Asset Value
Meta Platforms Inc. ... 52 Information Technology ......................c.ccce.... 21.7
BroadcomInc. ... 5.0 INAUSHAIS. oo 196
NVIDIACOIP. et 46 Financials. . 193
AmMazon.comInC. ...........ooiviiiiiiiiiii 45
EliLily & CO. oo 45 Consumer Staples. ..o 9.3
JPMorgan Chase & CO. oo 4.2 Health Care e SRR R LR R R EREERR 8.9
Costco Wholesale COMp. ...........ovvveeiiieeiiin.., 36 Consumer Discretionary ......................ooooee 8.7
GE ABTOSPACE. . ...t 3.6 Communication SErvices ..........cvvvveveeeeiiiinnin. 5.2
WalmartInc. ... 34 Utilities. ..o 3.3
Progressive Corp. (The) ........ooviiiiiiiii e 19 Real EState ..o 16
Eaton Corp. PLC ... 1.8 BNEIGY. . oo 1.1
Goldman Sachs Group Inc. (The) ................ooeii 17 Materials. . oo 10
RTX COrp. et 16 Cash 0.2
Philip Morris International Inc. ..................coonee. 15 Other.A.s.s.éfs. Less L|ab|I|t|es """""""""""""" 0' 1
American EXpress CO. .......oviiiiiiiii i 15 PR HERIEE
QUALCOMMIING. ... 14 Total.....ooo 100.0
Constellation Energy Corp. ..........coovvviiiniininnn. 14
Applied Materials InC. ..o 14
Arista Networks InC. ... 1.2
Boston Scientific Corp. ..........oooviiiii 12
Intuitive Surgical InC. ... 1.1
KKR&CO.INC. .o'veeee e 1.1
Trane Technologies PLC..........ccoviiiiiiiiiiiiiins 1.1
Micron Technology Inc. ...........covviiiiiiiiins. 1.1
TJIX Companies Inc. (The) ........cooveiiiiiiiins 1.1
Total........coo 60.7
Total Net Asset Value (000S)......................c.eens $4,526

This summary of investment portfolio may change due to the ongoing portfolio transactions of the Fund and quarterly updates are available on the
internet at www.blackrock.com/ca.
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