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solicitation with respect to the purchase or sale of any security.
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INVESTMENTS
SHARES
(000)

VALUE
($000)

Common Stocks — 98.8%

Airlines — 0.4%

Southwest Airlines Co. * 58 1,786

Banks — 10.0%

Citizens Financial Group, Inc. 140 4,792

Fifth Third Bancorp 181 5,798

First Citizens BancShares, Inc., Class A 4 3,445

Huntington Bancshares, Inc. 558 7,355

M&T Bank Corp. 55 9,683

Regions Financial Corp. 306 6,143

Zions Bancorp NA 66 3,331

40,547

Beverages — 1.6%

Constellation Brands, Inc., Class A 15 3,445

Keurig Dr Pepper, Inc. 86 3,066

6,511

Building Products — 2.4%

Carlisle Cos., Inc. 20 5,684

Fortune Brands Home & Security, Inc. 77 4,119

9,803

Capital Markets — 5.9%

Ameriprise Financial, Inc. 27 6,785

Northern Trust Corp. 49 4,246

Raymond James Financial, Inc. 57 5,604

State Street Corp. 63 3,811



INVESTMENTS
SHARES
(000)

VALUE
($000)

Common Stocks — continued

Distributors — 2.2%

Genuine Parts Co. 25 3,656

LKQ Corp. 114 5,382

9,038

Diversified Financial Services — 0.7%

Voya Financial, Inc. 45 2,738

Electric Utilities — 4.1%

Edison International 50 2,827

Entergy Corp. 61 6,080

Xcel Energy, Inc. 122 7,825

16,732

Electrical Equipment — 4.0%

Acuity Brands, Inc. 31 4,919

AMETEK, Inc. 39 4,363

Hubbell, Inc. 30 6,768

16,050

Electronic Equipment, Instruments & Components — 3.7%

Amphenol Corp., Class A 61 4,100

CDW Corp. 34 5,316

Jabil, Inc. 58 3,375

Teledyne Technologies, Inc. * 7 2,194

14,985

Entertainment — 0.8%

Take-Two Interactive Software, Inc. * 31 3,357

Equity Real Estate Investment Trusts (REITs) — 10.1%

American Homes 4 Rent, Class A 110 3,602

AvalonBay Communities, Inc. 19 3,544

Boston Properties, Inc. 36 2,718

Brixmor Property Group, Inc. 122 2,256

Essex Property Trust, Inc. 9 2,069

Federal Realty OP LP 19 1,759

Host Hotels & Resorts, Inc. 98 1,560

JBG SMITH Properties 68 1,263

Kimco Realty Corp. 149 2,745

Mid-America Apartment Communities, Inc. 13 1,969

Rayonier, Inc. 124 3,722

Regency Centers Corp. 33 1,802

Rexford Industrial Realty, Inc. 34 1,793

Sun Communities, Inc. 14 1,843

Ventas, Inc. 39 1,555

Weyerhaeuser Co. 133 3,796

WP Carey, Inc. 42 2,905

40,901
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INVESTMENTS
SHARES
(000)

VALUE
($000)

Common Stocks — continued

Food & Staples Retailing — 1.5%

Kroger Co. (The) 77 3,361

US Foods Holding Corp. * 102 2,709

6,070

Food Products — 0.8%

Post Holdings, Inc. * 42 3,410

Gas Utilities — 0.9%

National Fuel Gas Co. 56 3,437

Health Care Equipment & Supplies — 1.5%

Globus Medical, Inc., Class A * 26 1,547

Zimmer Biomet Holdings, Inc. 44 4,579

6,126

Health Care Providers & Services — 5.1%

AmerisourceBergen Corp. 47 6,351

Henry Schein, Inc. * 76 5,000

Laboratory Corp. of America Holdings 35 7,137

Universal Health Services, Inc., Class B 26 2,321

20,809

Hotels, Restaurants & Leisure — 1.2%





INVESTMENTS
SHARES
(000)

VALUE
($000)

Common Stocks — continued

Textiles, Apparel & Luxury Goods — continued

Ralph Lauren Corp. 39 3,321

Tapestry, Inc. 111 3,138

9,623





to be affiliated issuers. Underlying Funds’ distributions may be reinvested into such Underlying Funds. Reinvestment amounts are included in
the purchases at cost amounts in the table below.

For the period ended September 30, 2022

Security Description

Value at
December 31,

2021
Purchases at

Cost
Proceeds from

Sales
Net Realized
Gain (Loss)

Change in
Unrealized

Appreciation/
(Depreciation)

Value at
September 30,

2022

Shares at
September 30,

2022
Dividend
Income

Capital Gain
Distributions

JPMorgan U.S. Government Money Market
Fund Class Institutional Shares, 2.70%
(a) (b) $8,010 $110,644 $113,854 $— $— $4,800 4,800 $79 $—

(a) Investment in an affiliated fund, which is registered under the Investment Company Act of 1940, as amended, and is advised by J.P. Morgan
Investment Management Inc.

(b) The rate shown is the current yield as of September 30, 2022.
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