Mid Cap Value

sample portfolio at a glance

Portfolio characteristics

Current
Number of holdings 97
Average market capitalization -
Current yield (%) 2.3
Price to earnings 15.16
Price to book 1.61

'
Geographic exposure

Current
Sectors Current
® Americas 81.62%
Greater Europe 15.44%
@ Greater Asia 2.94%

0770172024

Sector allocation

Basic Materials
Consumer Cyclical
Financial Services

Real Estate NN 187
Communication Services I 4 75
Energy I 5 29
Industrials | | 5,34
Technology I 3 83
Consumer Defensive I 7.80
Healthcare I 10,67
Utilities I 7 47

Other I 6 36

M current

%

12

14

16 18

Top Holdings (%)
Name
USD CASH(Committed)
CARDINAL HEALTH INC
FIRST CITIZENS BANCSHARES INC CLAS A
L3HARRIS TECHNOLOGIES INC
KRAFT HEINZ
GENERAL MOTORS
WESTERN DIGITAL CORP
SS AND C TECHNOLOGIES HOLDINGS INC
SEALED AIR CORP

LABCORP HOLDINGS INC

Ticker Cuu:?;:;
3.16

CAH 2.80
FCNCA 2.43
LHX 2.07
KHC 2.07
GM 2.06
WDC 2.00
SSNC 1.99
SEE 1.91
LH 1.82

The following report is intended only for discussion purposes and should not be construed as an offer or solicitation with respect to the purchase or sale of any security. This should not be relied upon as research,

investment advice, or recommendation to adopt any investment strategy. Sample portfolios shown for illustrative purpose only. Not for further distribution.
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Mid Cap Value 07/01/2024
sample portfolio holdings

Equity Holdings

—_— . Dividend
Description Ticker vield (%)
Basic Materials
AIR PRODUCTS AND CHEMICALS INC APD 2.84
BARRICK GOLD CORP GOLD 2.38
CROWN HOLDINGS INC CCK 1.32
INTERNATIONAL FLAVORS & FRAGRANCES IFF 3.04
NORSK HYDRO ASA ADR NHYDY 3.74
SEALED AIR CORP SEE 2.34
US STEEL CORP X 0.52
Consumer Cyclical
ADVANCE AUTO PARTS INC AAP 1.67
APTIV PLC APTV 0.00
GENERAL MOTORS GM 0.84
GILDAN ACTIVEWEAR INC GIL 2.00
HASBRO INC HAS 4.87
LAS VEGAS SANDS CORP LVS 1.40
MATTEL INC MAT 0.00
PANASONIC HLDGS ADR CORP ADR PCRHY 2.66
SWATCH GROUP ADR AG ADR SWGAY 3.51
TAPESTRY INC TPR 3.22

The following report is intended only for discussion purposes and should not be construed as an offer or solicitation with respect to the purchase or sale of any security. This should not be relied upon as research,
investment advice, or recommendation to adopt any investment strategy. Sample portfolios shown for illustrative purpose only. Not for further distribution.
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Mid Cap Value 07/01/2024
sample portfolio holdings

Equity Holdings

—_— . Dividend
Description Ticker vield (%)
Financial Services -
AMERICAN INTERNATIONAL GROUP INC AIG 1.93
ASSURANT INC AlZ 1.70
CANNAE HOLDINGS INC CNNE 0.00
CARLYLE GROUP INC CG 3.54
CITIGROUP INC C 3.31
CITIZENS FINANCIAL GROUP INC CFG 4.69
EQUITABLE HOLDINGS INC EQH 2.16
FIDELITY NATIONAL FINANCIAL INC A FNF 3.83
FIDELITY NATIONAL INFORMATION SERV FIS 2.59
FIRST CITIZENS BANCSHARES INC CLAS A FCNCA 0.28
LPL FINANCIAL HOLDINGS INC LPLA 0.43
NCR ATLEOS CORP NATL 0.00
PRUDENTIAL ADR REPSTG TWO PLC SHS ADR PUK 2.31
RAYMOND JAMES INC RJF 1.41
VOYA FINANCIAL INC VOYA 1.97
WILLIS TOWERS WATSON PLC WTW 1.31
Real Estate =
CROWN CASTLE INC REIT (of¢]] 6.52

The following report is intended only for discussion purposes and should not be construed as an offer or solicitation with respect to the purchase or sale of any security. This should not be relied upon as research,
investment advice, or recommendation to adopt any investment strategy. Sample portfolios shown for illustrative purpose only. Not for further distribution.
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Mid Cap Value 07/01/2024
sample portfolio holdings

Equity Holdings
Description Ticker 3:::372‘;
MID AMERICA APARTMENT COMMUNITIES REIT MAA 4.07
Communication Services =
ELECTRONIC ARTS INC EA 0.55
FOX CORP CLASS A A FOXA 1.52
TELEPHONE AND DATA SYSTEMS INC TDS 3.60
VODAFONE GROUP ADR REPRESENTING P ADR oLQQ 10.98
WARNER BROS. DISCOVERY INC SERIES A WBD 0.00
WPP ADR REPRESENTING PLC ADR WPP 5.48
Energy =
BP ADR EACH REPRESENTING SIX PLC ADR OHKP 4.76
CHENIERE ENERGY INC LNG 0.98
KINDER MORGAN INC KMI 574
KOSMOS ENERGY LTD KOS 0.00
SUNCOR ENERGY INC SuU 4.08
WOODSIDE ENERGY GROUP ADR LTD ADR WDS 7.66
Industrials -
ACUITY BRANDS INC AYI 0.23
ALLEGION PLC ALLE 1.58
CNH INDUSTRIAL N.V. NV CNH 4.82

The following report is intended only for discussion purposes and should not be construed as an offer or solicitation with respect to the purchase or sale of any security. This should not be relied upon as research,
investment advice, or recommendation to adopt any investment strategy. Sample portfolios shown for illustrative purpose only. Not for further distribution.
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Mid Cap Value 07/01/2024
sample portfolio holdings

Equity Holdings

—_— . Dividend
Description Ticker vield (%)
DUN BRADST HLDG INC DNB 2.19
FORTIVE CORP FTV 0.42
GENPACT LTD G 1.76
JOHNSON CONTROLS INTERNATIONAL PLC JCI 2.26
KOMATSU ADR LTD ADR KMTUY 3.01
L3HARRIS TECHNOLOGIES INC LHX 2.06
LEIDOS HOLDINGS INC LDOS 1.02
MTU AERO ENGINES ADR AG ADR MTUAY 0.85
SENSATA TECHNOLOGIES HOLDING PLC ST 1.27
SS AND C TECHNOLOGIES HOLDINGS INC SSNC 1.48
STANLEY BLACK & DECKER INC SWK 415
WESTINGHOUSE AIR BRAKE TECHNOLOGIE WAB 0.46
Technology -
AVNET INC AVT 2.41
COGNIZANT TECHNOLOGY SOLUTIONS COR A CTSH 1.73
FLEX LTD FLEX 0.00
HP INC HPQ 3.08
KEYSIGHT TECHNOLOGIES INC KEYS 0.00
WESTERN DIGITAL CORP WDC 0.00

The following report is intended only for discussion purposes and should not be construed as an offer or solicitation with respect to the purchase or sale of any security. This should not be relied upon as research,
investment advice, or recommendation to adopt any investment strategy. Sample portfolios shown for illustrative purpose only. Not for further distribution.
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Mid Cap Value 07/01/2024
sample portfolio holdings

Equity Holdings

—_— . Dividend
Description Ticker vield (%)
ZEBRA TECHNOLOGIES CORP CLASS A A ZBRA 0.00
Consumer Defensive =
BRITISH AMERICAN TOBACCO ADR REPRE ADR 0A76 9.61
CONSTELLATION BRANDS INC CLASS A A STZ 1.39
DOLLAR GENERAL CORP DG 1.81
DOLLAR TREE INC DLTR 0.00
HENKEL AND AG ADR HENKY 2.23
KEURIG DR PEPPER INC KDP 2.57
KRAFT HEINZ KHC 5.02
PERNOD RICARD S A SPONSORED ADR SA ADR PRNDY 3.93
Healthcare =
AVANTOR INC AVTR 0.00
BAXTER INTERNATIONAL INC BAX 3.51
BAYER ADR AG ADR BAYRY 0.42
CARDINAL HEALTH INC CAH 2.05
CVS HEALTH CORP Cvs 4.26
FORTREA HOLDINGS INC FTRE 0.00
FULGENT GENETICS INC FLGT 0.00
HUMANA INC HUM 0.95

The following report is intended only for discussion purposes and should not be construed as an offer or solicitation with respect to the purchase or sale of any security. This should not be relied upon as research,
investment advice, or recommendation to adopt any investment strategy. Sample portfolios shown for illustrative purpose only. Not for further distribution.
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Mid Cap Value
sample portfolio holdings

Equity Holdings

Description

ICON PLC

KONINKLIJKE PHILIPS ADR NV ADR

Utilities

AMERICAN ELECTRIC POWER INC

EDISON INTERNATIONAL

ENTERGY CORP

EXELON CORP

PG&E CORP

PUBLIC SERVICE ENTERPRISE GROUP IN

SEMPRA

Cash

USD CASH(Committed)

Other

LABCORP HOLDINGS INC

Pooled Vehicles

SPDR Bloomberg 1-3 Month T-Bill ETF

0770172024

. Dividend
Ticker vield (%)
ICLR 0.00
PHG 0.00
AEP 3.92
EIX 4.26
ETR 4.16
EXC 4.23
PCG 0.12
PEG 3.14
SRE 3.21
0.00

LH 1.42
BIL 5.16

The following report is intended only for discussion purposes and should not be construed as an offer or solicitation with respect to the purchase or sale of any security. This should not be relied upon as research,

investment advice, or recommendation to adopt any investment strategy. Sample portfolios shown for illustrative purpose only. Not for further distribution.
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Important notes

Source: BlackRock, Bloomberg, Morningstar, LSEG Data & Analytics, S&P. BlackRock provides compensation in connection with obtaining or using third-party ratings, rankings, or data.

The information shown is representative of the current strategy for a fully discretionary, unconstrained account, is subject to change and does not necessarily reflect an actual account. Actual portfolios will differ for a variety of reasons
including, but not limited to, client-imposed investment restrictions, the timing of client investments and differences in market conditions. The holdings shown should not be considered a recommendation or solicitation to buy or sell any
particular security, do not represent all of the securities purchased, sold or recommended for any particular advisory client and, in the aggregate, may represent only a small percentage of an account’s portfolio holdings. You should not
assume that an investment in any of the securities was or will be profitable. The firm claims compliance with GIPS®. For a complete list and description of the firms composites and/or a presentation that adheres to the GIPS standards,
contact SMAMarketing@blackrock.com. This information is shown for illustrative purposes and is subject to change.

For purposes of compliance with the Global Investment Performance Standards (GIPS®), the "firm" refers to the investment adviser and national trust bank subsidiaries of BlackRock, Inc., located globally. This definition excludes: i)
BlackRock subsidiaries that do not provide investment advisory or management services, ii) the Absolute Return Strategies (funds-of-hedge-funds) business unit under the "BlackRock Alternative Advisers” platform, iii) BlackRock Capital
Investment Corporation, LLC, iv) FutureAdvisor, Inc., and v) retail mutual funds and separately managed accounts within BlackRock México Operadora, S.A. de C\V,, Sociedad Operadora de Fondos de Inversion.

Investing involves risk. Asset allocation and diversification may not protect against market risk, loss of principal or volatility of returns. Actual investment outcomes may vary. There is no guarantee that these investment strategies will
work under all market conditions or are appropriate for all investors, and each investor should evaluate their ability to invest long term, especially during periods of downturn in the market. No representation is being made that any
account, product or strategy will or is likely to achieve profits.

Average Market Capitalization - Market capitalization refers to the total dollar market value of a company's outstanding shares of stock. For stock securities this is calculated as: Market Capitalization at fiscal year end date + Preferred
Stock + Minority Interest + Total Debt minus Cash. For applicable Mutual Funds and ETFs the Average Market Capitalization utilized is the number published for the overall fund. Average Current Yield - Current yield is a measure of the
annual income of the portfolio or security divided by the market value of the portfolio or security, assuming all payments are made as scheduled. For equity securities, mutual funds, and ETFs, the distribution yield has been utilized. The
distribution yield (or Trailing Twelve Month yield “TTM") is the ratio of all distributions paid in the past 12 months divided by the current share price. The sample portfolio Average Current Yield is the weighted average of the positions held
in the portfolio. Average Price to Earnings - Price to Earnings ratio is calculated for each stock security by dividing the current price per share by earnings per share using the last 12 months of earnings. For applicable Mutual Funds and
ETFs the Price to Earnings ratio utilized is the number published for the overall fund. The sample portfolio Average Price to Earnings is the weighted average of the positions held in the portfolio. Average Price to Book - Price to Book
ratio is calculated for each stock security by dividing the current price per share by the book value per share. For applicable Mutual Funds and ETFs the Price to Earnings ratio utilized is the number published for the overall fund. The
sample portfolio Average Price to Book ratio is the weighted average of the positions held in the portfolio.

©2024 BlackRock, Inc. All rights reserved. BLACKROCK is a registered and unregistered trademark of BlackRock, Inc., or its subsidiaries in the United States and elsewhere. All other marks are the property of their respective owners.
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