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Dear Shareholder,

The 12-month reporting period as of September 30, 2022 saw the emergence of significant challenges that
disrupted the economic recovery and strong financial markets of 2021. The U.S. economy shrank in the first
half of 2022, ending the run of robust growth that foff llowed the reopening of global economies and the
development of COVID-19vaccines. Changes inconsumer spendingpatterns anda tight labor market led to
elevated inflation, which reached a 40-year high. Moreover, while the foff remost effff eff ct of Russia’s invasion of
Ukraine has been a severe humanitarian crisis, the ongoing war continued to present challenges foff r both
investorsandpolicymakers.

Equity prices feff ll as interest rates rose, particularly weighing on relatively high-valuation growth stocks and
economically sensitive small-capitalization stocks. While both large- and small-capitalization U.S. stocks feff ll,
declines foff r small-capitalization U.S. stocks were steeper. Both emerging market stocks and international
equities from developed markets feff ll significantly, pressured by rising interest rates and a strengthening
U.S. dollar.

The 10-year U.S. Treasury yield (which is inversely related to bond prices) rose notably during the reporting
period as investors reacted to higher inflation and attempted to anticipate its impact on future interest rate
changes. The corporate bond market also faff ced inflationary headwinds, and increasing uncertainty led to
higher corporatebondspreads (thediffff eff rence inyieldbetweenU.S. Treasuriesandsimilarly-datedcorporate
bonds).

TheU.S. Federal Reserve (the “Fed”), acknowledging that inflation isprovingmorepersistent thanexpected,
raised interest rates five times while indicating that additional rate hikes were likely. Furthermore, the Fed
wound down its bond-buying programs and is accelerating the reduction of its balance sheet. As investors
attemptedtoassesstheFed’sfuturetrajaectory, theFed’sstatementslateinthereportingperiodledmarketsto
believe that additional tightening is likely in thenear term.

The pandemic’s restructuring of the economy brought an ongoing mismatch between supply and demand,
contributing to the current inflationary regime. While growth has slowed in 2022, we believe that taming
inflation requiresamoredramaticeconomicdecline tobringdemandback toa lower level that ismore in line
with the economy’s capacity. The Fed has been raising interest rates at the faff stest pace in decades, and
seemsset toovertighten in itseffff off rt toget inflationback to target. With this inmind, webelieve thepossibility
ofaU.S. recessioninthenear-termishigh,andtheoutlookfoff rEuropeandtheU.K. isalsotroubling. Investors
should expect a period of higher volatility as markets adjust to the new economic reality and policymakers
attempt toadapt to rapidlychangingconditions.

In this environment, while we faff vor an overwrr eight to equities in the long-term, the market’s concerns over
excessiveratehikesfromcentral banksmoderateouroutlook.Risinginputcostsandadeterioratingeconomic
backdrop in China and Europe are likely to challenge corporate earnings, so we are underwrr eight equities
overall in thenear term. However, weseebetter opportunities incredit, wherehigher spreadsprovide income
opportunities and partially compensate foff r inflation risk. We believe that investment-grade corporates, local-
currency emerging market debt, and inflation-protected bonds (particularly in Europe) offff eff r strong
opportunities foff r asix- to twelve-monthhorizon.

Overall,ourviewisthat investorsneedtothinkglobally,positionthemselvestobepreparedfoff radecarbonizing
economy, and be nimble as market conditions change. We encourage you to talk with your financial advisor
andvisit iShares.comfoff r further insight about investing in today’smarkets.

Sincerely,

RobKapito
President, BlackRock, Inc.

ToTT tal Returns as of September 30, 2022

6-Monthtt 12-Monthtt

U.S. largecapequities
(S&P500� Index)

(20.20)% (15.47)%

U.S. small capequities
(Russell 2000� Index)

(19.01) (23.50)

International equities
(MSCI Europe,Australasia,
Far East Index)

(22.51) (25.13)

Emergingmarket
equities (MSCI Emerging
Markets Index)

(21.70) (28.11)

3-monthTreasurybills
(ICEBofAff 3-MonthU.S.
TreasuryBill Index)

0.58 0.63

U.S. Treasurysecurities
(ICEBofAff 10-YeYY ar U.S.
Treasury Index)

(10.81) (16.20)

U.S. investment grade
bonds (Bloomberg
U.S.AggregateBond Index)

(9.22) (14.60)

TaTT x-exempt municipal
bonds (BloombergMunicipal
Bond Index)

(6.30) (11.50)

U.S. highyieldbonds
(BloombergU.S.
CorporateHighYield2%
Issuer Capped Index)

(10.42) (14.15)

Past perfrr off rmance is not an indication of future results. Index
perfrr off rmance is shown foff r illustrative purposes only. YoYY u
cannot invest directly inan index.

TheMarkets inReview

RobKapito
President, BlackRock, Inc.

2 T H I S P A G E I S N O T P A R T O F Y O U R F U N D R E P O R T

BNM1122U-2610210-8295288



Page

The Markets in Review ............................................................................................................................................................ 2
Semi-Annual Report:
Fund Summary ................................................................................................................................................................... 4
About Fund Perfrr off rmance .......................................................................................................................................................... 7
Disclosure of Expenses ........................................................................................................................................................... 7
Schedules of Investments ......................................................................................................................................................... 8
Financial Statements:

Statements of Assets and Liabilities ............................................................................................................................................. 33
Statements of Operations ....................................................................................................................................................... 34
Statements of Changes in Net Assets ........................................................................................................................................... 35

Financial Highlights ............................................................................................................................................................... 37
Notes to Financial Statements ..................................................................................................................................................... 40
Board ReviewandApproval of Investment Advisory Contract ........................................................................................................................ 48
Supplemental Infoff rmation ......................................................................................................................................................... 50
General Infoff rmation ............................................................................................................................................................... 51
Glossary of TeTT rms Used in this Report ............................................................................................................................................. 52

TaTT bleof Contents

3
BNM1122U-2610210-8295288



Investment Objb ective

The iShares ESG Screened S&P500 ETF(the “Fund”) seeks to track the investment results of an index composed of large-capitalization U.S. equities while applying
screens foff r company involvement in controversies and controversial business activities, as represented by the S&P500 Substainability Screened Index (the “Index”). The
Fund invests in a representative sample of securities included in the Index that collectively has an investment profile similar to the Index. Due to the use of representative
sampling, theFundmayor maynot holdall of thesecurities that are included in the Index.

Perfr off rmance
AvA erageAnnual ToTT tal Returns CumulativeToTT tal Returns

6-Monthtt ToTT tal
Returnrr s 1YeYY ar

Sinii ce
Inceptitt on 1YeYY ar

Sinii ce
Inceptitt on

FundNAVAA ... . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . (21.39)% (17.71)% 4.10% (17.71)% 8.48%

FundMarket . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . (21.39) (17.88) 4.14 (17.88) 8.55

Index.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . (21.37) (17.67) 4.20 (17.67) 8.67

The inceptiondateof theFundwasSeptember 22, 2020. The first dayof secondarymarket tradingwasSeptember 24, 2020.

Past perfr off rmance isnot an indicationof future results. Perfrr off rmanceresultsdonot reflect thedeductionof taxes that ashareholder wouldpayon funddistributionsor on the
redemptionor saleof fundshares. See“About FundPerfr off rmance” foff r more infoff rmation.

ExpenseExample
Actual Hypothetical 5%Return

Beginii ninii g
Account VaVV lue

(0(( 4/440// 1/2// 2)2

EnEE diddnii g
Account VaVV lue

(0(( 9/993// 0/002// 2)2

ExEE pxx enses
PaidDurirrnii g
thtt ePerirrod(a(( )a

Beginii ninii g
Account VaVV lue

(0(( 4/440// 1/2// 2)2

EnEE diddnii g
Account VaVV lue

(0(( 9/993// 0/002// 2)2

ExEE pxx enses
PaidDurirrnii g
thtt ePerirrod(a(( )a

Annualill zii ed
ExEE pxx ense

Ratitt o
$ 1,000.00 $ 786.10 $ 0.36 $ 1,000.00 $ 1,024.67 $ 0.41 0.08%

(a) Expensesareequal to theannualizedexpenseratio, multipliedby theaverageaccount valueover theperiod, multipliedby183/365(to reflect theone-half year periodshown). Other
feff es, suchasbrokeragecommissionsandother feff es to financial intermediaries, maybepaidwhicharenot reflected in thetablesandexamplesabove. See“Disclosureof Expenses”
foff r more infoff rmation.

Portfoff lio Infoff rmation
SECTOR ALLOCATAA ION

Sector
Percrr ent of

ToTT tal Invevv stmtt entstt (a(( )a

Infoff rmationTeTT chnology.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 29.5%
HealthCare .. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 15.3
Consumer Discretionary.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 13.1
Financials . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 11.8
CommunicationServices.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 9.0
Consumer Staples .. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 6.3
Industrials . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 6.2
Real Estate.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 3.1
Materials . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2.7
Utilities . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1.8
Energy .. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1.2

(a) Excludesmoneymarket funds.

TENLARGESTHOLDINGS

Securirr tyt
Percrr ent of

ToTT tal Invevv stmtt entstt (a(( )a

Apple, Inc.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 7.8%
Microsoftff Corp. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 6.5
Amazon.com, Inc.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 3.7
TeTT sla, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2.6
Alphabet, Inc., ClassA.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2.1
Alphabet, Inc., ClassC.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1.9
BerkshireHathaway, Inc., ClassB .. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1.8
UnitedHealthGroup, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1.8
MetaPlatfoff rms, Inc., ClassA.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1.2
JPMorganChase&Co. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1.1

FundSummaryas of September 30, 2022 iShares� ESGScreened S&P500ETF
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Investment Objb ective

The iShares ESGScreened S&PMid-Cap ETF (the“Fund”) seeks to track the investment resultsof an indexcomposedof mid-capitalizationU.S. equitieswhileapplying
screens foff r company involvement incontroversiesandcontroversial businessactivities, as representedby theS&PMidCap400SustainabilityScreenedIndex (the“Index”).
TheFundinvests inarepresentativesampleof securities includedintheIndexthat collectivelyhasaninvestment profilesimilar totheIndex. Duetorepresentativesampling,
theFundmayor maynot holdall of thesecurities that are included in the Index.

Perfr off rmance
AvA erageAnnual ToTT tal Returns CumulativeToTT tal Returns

6-Monthtt ToTT tal
Returnrr s 1YeYY ar

Sinii ce
Inceptitt on 1YeYY ar

Sinii ce
Inceptitt on

FundNAVAA ... . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . (17.96)% (16.48)% 9.85% (16.48)% 20.95%

FundMarket . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . (18.10) (16.62) 9.85 (16.62) 20.95

Index.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . (17.96) (16.43) 10.02 (16.43) 21.30

The inceptiondateof theFundwasSeptember 22, 2020. The first dayof secondarymarket tradingwasSeptember 24, 2020.

Past perfr off rmance isnot an indicationof future results. Perfrr off rmanceresultsdonot reflect thedeductionof taxes that ashareholder wouldpayon funddistributionsor on the
redemptionor saleof fundshares. See“About FundPerfr off rmance” foff r more infoff rmation.

ExpenseExample
Actual Hypothetical 5%Return

Beginii ninii g
Account VaVV lue

(0(( 4/440// 1/2// 2)2

EnEE diddnii g
Account VaVV lue

(0(( 9/993// 0/002// 2)2

ExEE pxx enses
PaidDurirrnii g
thtt ePerirrod(a(( )a

Beginii ninii g
Account VaVV lue

(0(( 4/440// 1/2// 2)2

EnEE diddnii g
Account VaVV lue

(0(( 9/993// 0/002// 2)2

ExEE pxx enses
PaidDurirrnii g
thtt ePerirrod(a(( )a

Annualill zii ed
ExEE pxx ense

Ratitt o
$ 1,000.00 $ 820.40 $ 0.55 $ 1,000.00 $ 1,024.47 $ 0.61 0.12%

(a) Expensesareequal to theannualizedexpenseratio, multipliedby theaverageaccount valueover theperiod, multipliedby183/365(to reflect theone-half year periodshown). Other
feff es, suchasbrokeragecommissionsandother feff es to financial intermediaries, maybepaidwhicharenot reflected in thetablesandexamplesabove. See“Disclosureof Expenses”
foff r more infoff rmation.

Portfoff lio Infoff rmation
SECTOR ALLOCATAA ION

Sector
Percrr ent of

ToTT tal Invevv stmtt entstt (a(( )a

Industrials . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 20.2%
Financials . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 16.6
Consumer Discretionary.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 13.8
Infoff rmationTeTT chnology.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 13.2
HealthCare .. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 11.1
Real Estate.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 8.5
Materials . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 6.7
Consumer Staples .. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 3.6
Energy .. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2.3
Utilities . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2.3
CommunicationServices.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1.7

(a) Excludesmoneymarket funds.

TENLARGESTHOLDINGS

Securirr tyt
Percrr ent of

ToTT tal Invevv stmtt entstt (a(( )a

CarlisleCos., Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 0.8%
TaTT rgaResourcesCorp.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 0.8
First Solar, Inc.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 0.8
Wolfsff peed, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 0.7
Steel Dynamics, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 0.7
First HorizonCorp.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 0.7
Hubbell, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 0.7
AlleghanyCorp.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 0.7
RPMInternational, Inc.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 0.6
Darling Ingredients, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 0.6

FundSummaryas of September 30, 2022 iShares� ESGScreened S&PMid-Cap ETF
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Investment Objb ective

TheiSharesESGScreenedS&PSmall-CapETF (the“Fund”)seekstotracktheinvestment resultsifanindexcomposedofsmall-capitalizationU.S.equitieswhileapplying
screensfoff r companyinvolvement incontroversiesandcontroversial businessactivities,asrepresentedbytheS&PSmallCap600SustainabilityScreenedIndex(the“Index”).
TheFundinvestsinarepresentativesampleof securitiesincludedintheIndexthat collectivelyhasaninvestment profilesimilar totheIndex. Duetotheuseof representative
sampling, theFundmayor maynot holdall of thesecurities that are included in the Index.

Perfr off rmance
AvA erageAnnual ToTT tal Returns CumulativeToTT tal Returns

6-Monthtt ToTT tal
Returnrr s 1YeYY ar

Sinii ce
Inceptitt on 1YeYY ar

Sinii ce
Inceptitt on

FundNAVAA ... . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . (18.63)% (19.38)% 12.00% (19.38)% 25.79%

FundMarket . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . (18.50) (19.21) 12.09 (19.21) 25.99

Index.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . (18.62) (19.22) 12.50 (19.22) 26.90

The inceptiondateof theFundwasSeptember 22, 2020. The first dayof secondarymarket tradingwasSeptember 24, 2020.

Past perfr off rmance isnot an indicationof future results. Perfrr off rmanceresultsdonot reflect thedeductionof taxes that ashareholder wouldpayon funddistributionsor on the
redemptionor saleof fundshares. See“About FundPerfr off rmance” foff r more infoff rmation.

ExpenseExample
Actual Hypothetical 5%Return

Beginii ninii g
Account VaVV lue

(0(( 4/440// 1/2// 2)2

EnEE diddnii g
Account VaVV lue

(0(( 9/993// 0/002// 2)2

ExEE pxx enses
PaidDurirrnii g
thtt ePerirrod(a(( )a

Beginii ninii g
Account VaVV lue

(0(( 4/440// 1/2// 2)2

EnEE diddnii g
Account VaVV lue

(0(( 9/993// 0/002// 2)2

ExEE pxx enses
PaidDurirrnii g
thtt ePerirrod(a(( )a

Annualill zii ed
ExEE pxx ense

Ratitt o
$ 1,000.00 $ 813.70 $ 0.54 $ 1,000.00 $ 1,024.47 $ 0.61 0.12%

(a) Expensesareequal to theannualizedexpenseratio, multipliedby theaverageaccount valueover theperiod, multipliedby183/365(to reflect theone-half year periodshown). Other
feff es, suchasbrokeragecommissionsandother feff es to financial intermediaries, maybepaidwhicharenot reflected in thetablesandexamplesabove. See“Disclosureof Expenses”
foff r more infoff rmation.

Portfoff lio Infoff rmation
SECTOR ALLOCATAA ION

Sector
Percrr ent of

ToTT tal Invevv stmtt entstt (a(( )a

Financials . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 17.5%
Industrials . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 16.7
Infoff rmationTeTT chnology.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 13.8
HealthCare .. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 13.5
Consumer Discretionary.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 12.6
Real Estate.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 8.0
Materials . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 5.5
Consumer Staples .. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 5.0
Energy .. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 3.0
CommunicationServices.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2.3
Utilities . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2.1

(a) Excludesmoneymarket funds.

TENLARGESTHOLDINGS

Securirr tyt
Percrr ent of

ToTT tal Invevv stmtt entstt (a(( )a

Livent Corp. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 0.8%
AgreeRealtyREITCorp. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 0.7
LantheusHoldings, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 0.7
AMNHealthcare, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 0.6
Cytokinetics, Inc.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 0.6
RogersCorp. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 0.6
Exponent, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 0.6
SPSCommerce, Inc.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 0.6
UFPIndustries, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 0.6
EnsignGroup, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 0.6

FundSummaryas of September 30, 2022 iShares� ESGScreened S&PSmall-Cap ETF
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About FundPerfrr off rmance

Past perfrr off rmance is not an indication of future results. Financial markets have experienced extreme volatility and trading in many instruments has been disrupted. These
circumstances may continue foff r an extended period of time and may continue to affff eff ct adversely the value and liquidity of each Fund’s investments. As a result, current
perfrr off rmance may be lower or higher than the perfrr off rmance data quoted. Perfrr off rmance data current to the most recent month-end is available at iShares.com. Perfr off rmance
resultsassumereinvestmentofall dividendsandcapital gaindistributionsanddonot reflect thedeductionof taxesthatashareholderwouldpayonfunddistributionsoronthe
redemptionorsaleof fundshares.Theinvestment returnandprincipal valueofshareswill varywithchangesinmarketconditions.Sharesmaybeworthmoreor lessthantheir
original cost whentheyareredeemedorsoldinthemarket. Perfrr off rmancefoff r certainfundsmayreflect awaiverof aportionof investment advisoryfeff es. Without suchawaiver,
perfrr off rmancewouldhavebeen lower.

Net asset valueor “NAVAA ” isthevalueof oneshareof afundascalculatedinaccordancewiththestandardfoff rmulafoff r valuingmutual fundshares. BeginningAugust 10, 2020,
thepriceusedtocalculatemarket return (“Market Price”) is theclosingprice. Prior toAugust 10, 2020, Market Pricewasdeterminedusing themidpoint betweenthehighest
bidandthelowest askontheprimarystockexchangeonwhichsharesof afundarelistedfoff r trading, asof thetimethat suchfund’sNAVAA iscalculated. Sincesharesof afund
maynot trade in thesecondarymarket until aftff er the fund’s inception, foff r theperiod frominception to the first dayof secondarymarket trading insharesof the fund, theNAVAA
of the fund is used as a proxy foff r the Market Price to calculate market returns. Market and NAVAA returns assume that dividends and capital gain distributions have been
reinvestedat Market PriceandNAVAA , respectively.

An index isastatistical composite that tracksaspecified financial market or sector. Unlikea fund, an indexdoesnot actuallyholdaportfoff lioof securitiesand therefoff redoes
not incur the expenses incurred by a fund. These expenses negatively impact fund perfr off rmance. Also, market returns do not include brokerage commissions that may be
payableonsecondarymarket transactions. Ifbrokeragecommissionswere included, market returnswouldbe lower.

Disclosureof Expenses
Shareholders of each Fund may incur the foff llowing charges: (1) transactional expenses, including brokerage commissions on purchases and sales of fund shares and
(2)ongoingexpenses, includingmanagement feff esandother fundexpenses. Theexpenseexamplesshown(whicharebasedonahypothetical investmentof$1,000invested
at thebeginningof theperiodandheld throughtheendof theperiod) are intendedtoassist shareholdersboth incalculatingexpensesbasedonan investment ineachFund
and incomparing theseexpenseswithsimilar costsof investing inother funds.

Theexpenseexamplesprovideinfoff rmationabout actual account valuesandactual expenses. Annualizedexpenseratiosreflect contractual andvoluntaryfeff ewaivers, if any.
In order to estimate the expenses a shareholder paid during the period covered by this report, shareholders can divide their account value by $1,000 and then multiply the
result by thenumber under theheadingentitled “ExpensesPaidDuring thePeriod.”

Theexpenseexamplesalsoprovideinfoff rmationabout hypothetical account valuesandhypothetical expensesbasedonafund’sactual expenseratioandanassumedrateof
return of 5%per year befoff re expenses. In order to assist shareholders in comparing the ongoing expenses of investing in the Funds and other funds, compare the 5%
hypothetical exampleswith the5%hypothetical examples that appear in theshareholder reportsof theother funds.

Theexpensesshown in theexpenseexamplesare intended tohighlight shareholders’ ongoingcostsonlyanddonot reflect any transactional expenses, suchasbrokerage
commissionsandother feff espaidonpurchasesandsalesof fundshares. Therefoff re, thehypothetical examplesareuseful incomparingongoingexpenses onlyandwill not
help shareholders determine the relative total expenses of owning diffff eff rent funds. If these transactional expenses were included, shareholder expenses would have been
higher.
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Securirr tyt Sharerr s VaVV lue

Common Stocks

Aerospace& Defeff nse—0.1%
HowmetAerospace, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2,767 $ 85,583
TransDigmGroup, Inc.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 384 201,531

287,114

Air Freight & Logistics —0.7%
CHRobinsonWorldwide, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . 929 89,472
Expeditors International of Washington, Inc.. . . . . . . . . . . . . . 1,226 108,268
FedExCorp. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,778 263,980
UnitedParcel Service, Inc., ClassB .. . . . . . . . . . . . . . . . . . . . 5,463 882,493

1,344,213

Airlines —0.2%
AlaskaAir Group, Inc.(a). . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 922 36,096
AmericanAirlinesGroup, Inc.(a) . . . . . . . . . . . . . . . . . . . . . . . . . 4,847 58,358
DeltaAir Lines, Inc.(a) . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 4,807 134,884
SouthwestAirlinesCo.(a) . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 4,439 136,899
UnitedAirlinesHoldings, Inc.(a) . . . . . . . . . . . . . . . . . . . . . . . . . . 2,420 78,723

444,960

Auto Components —0.1%
AptivPLC(a) . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2,029 158,688
BorgWarner, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,747 54,856

213,544

Automobiles —3.0%
FordMotor Co. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 29,477 330,142
General MotorsCo.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 10,884 349,268
TeTT sla, Inc.(a) . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 19,880 5,273,170

5,952,580

Banks —3.6%
BankofAmericaCorp.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 52,178 1,575,776
Citigroup, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 14,455 602,340
CitizensFinancial Group, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . 3,662 125,826
Comerica, Inc.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 991 70,460
Fiftff hThirdBancorp .. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 5,136 164,147
First RepublicBank.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,369 178,723
HuntingtonBancshares, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . 10,698 141,000
JPMorganChase&Co.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 21,889 2,287,400
KeyCorp.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 6,992 112,012
M&TBankCorp.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,316 232,037
PNCFinancial ServicesGroup, Inc. . . . . . . . . . . . . . . . . . . . . . 3,060 457,225
RegionsFinancial Corp. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 7,022 140,932
SignatureBank.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 465 70,215
SVBFinancial Group(a) . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 439 147,407
Truist Financial Corp. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 9,894 430,785
USBancorp.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 10,090 406,829
ZionsBancorpNA.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,112 56,556

7,199,670

Beverages —2.1%
Brown-FormanCorp., ClassB.. . . . . . . . . . . . . . . . . . . . . . . . . . 1,367 91,001
Coca-ColaCo. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 29,051 1,627,437
ConstellationBrands, Inc., ClassA .. . . . . . . . . . . . . . . . . . . . . 1,185 272,171
KeurigDr Pepper, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 6,368 228,102
MolsonCoorsBeverageCo., ClassB.. . . . . . . . . . . . . . . . . . . 1,391 66,754
Monster BeverageCorp.(a) . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2,883 250,706
PepsiCo, Inc.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 10,301 1,681,741

4,217,912

Biotechnology —2.5%
AbbVie, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 13,197 1,771,169
Amgen, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 3,993 900,022
Biogen, Inc.(a) . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,088 290,496
GileadSciences, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 9,355 577,110

Securirr tyt Sharerr s VaVV lue

Biotechnology (continued)
IncyteCorp.(a) . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,378 $ 91,830
Moderna, Inc.(a) . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2,522 298,227
RegeneronPharmaceuticals, Inc.(a) . . . . . . . . . . . . . . . . . . . . . 799 550,407
VeVV rtexPharmaceuticals, Inc.(a) . . . . . . . . . . . . . . . . . . . . . . . . . . 1,914 554,180

5,033,441

Building Products —0.5%
AOSmithCorp. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 951 46,200
AllegionPLC... . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 659 59,099
Carrier Global Corp. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 6,308 224,312
FortuneBrandsHome&Security, Inc. . . . . . . . . . . . . . . . . . . . 964 51,757
JohnsonControls International PLC .. . . . . . . . . . . . . . . . . . . . 5,121 252,056
MascoCorp. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,690 78,906
TraneTeTT chnologiesPLC... . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,730 250,521

962,851

Capital Markets —3.3%
AmeripriseFinancial, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 811 204,332
Bankof NewYoYY rkMellonCorp. . . . . . . . . . . . . . . . . . . . . . . . . . 5,512 212,322
BlackRock, Inc.(b). . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,126 619,615
CboeGlobal Markets, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 785 92,136
CharlesSchwabCorp.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 11,397 819,102
CMEGroup, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2,688 476,125
FactSet ResearchSystems, Inc.. . . . . . . . . . . . . . . . . . . . . . . . . 284 113,631
FranklinResources, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2,124 45,709
GoldmanSachsGroup, Inc.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2,548 746,691
Intercontinental Exchange, Inc.. . . . . . . . . . . . . . . . . . . . . . . . . . 4,165 376,308
InvescoLtd. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 3,409 46,703
MarketAxessHoldings, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 276 61,407
Moody’sCorp.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,174 285,411
MorganStanley .. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 9,995 789,705
MSCI, Inc., ClassA.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 600 253,074
Nasdaq, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2,540 143,967
NorthernTrust Corp.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,560 133,474
RaymondJamesFinancial, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . 1,452 143,487
S&PGlobal, Inc.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2,543 776,505
StateStreet Corp. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2,741 166,680
TRowePriceGroup, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,680 176,417

6,682,801

Chemicals —1.9%
Air ProductsandChemicals, Inc. . . . . . . . . . . . . . . . . . . . . . . . . 1,655 385,168
AlbemarleCorp. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 870 230,063
CelaneseCorp.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 747 67,484
CFIndustriesHoldings, Inc.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,493 143,701
Corteva, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 5,364 306,552
Dow, Inc.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 5,383 236,475
EastmanChemical Co. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 920 65,366
Ecolab, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,850 267,177
FMCCorp. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 948 100,204
International Flavors&Fragrances, Inc. . . . . . . . . . . . . . . . . . 1,900 172,577
LindePLC... . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 3,720 1,002,875
LyondellBasell IndustriesNV, ClassA.. . . . . . . . . . . . . . . . . . . 1,903 143,258
MosaicCo.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2,588 125,078
PPGIndustries, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,754 194,150
Sherwrr in-WilliamsCo. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,757 359,746

3,799,874

Commercial Services & Supplies —0.6%
CintasCorp.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 639 248,054
Copart, Inc.(a) . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,598 170,027
RepublicServices, Inc.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,539 209,366

Scheduleof Investments (unaudited)

September 30, 2022

iShares� ESGScreened S&P500ETF
(Percentages shown arebased on Net Assets)
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Securirr tyt Sharerr s VaVV lue

Commercial Services & Supplies (continued)
Rollins, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,681 $ 58,297
WasteManagement, Inc.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2,806 449,549

1,135,293

Communications Equipment —0.9%
AristaNetworks, Inc.(a). . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,847 208,508
CiscoSystems, Inc.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 30,908 1,236,320
F5, Inc.(a) . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 437 63,247
Juniper Networks, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2,419 63,184
MotorolaSolutions, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,250 279,963

1,851,222

Construction & Engineering —0.1%
QuantaServices, Inc.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,060 135,033

Construction Materials —0.2%
MartinMariettaMaterials, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . 468 150,738
VulcanMaterialsCo.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 997 157,237

307,975

Consumer Finance—0.6%
AmericanExpressCo. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 4,477 603,992
Capital OneFinancial Corp.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2,855 263,146
Discover Financial Services.. . . . . . . . . . . . . . . . . . . . . . . . . . . . 2,047 186,113
SynchronyFinancial . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 3,611 101,794

1,155,045

Containers & Packaging —0.3%
Amcor PLC... . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 11,269 120,916
AvA eryDennisonCorp. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 601 97,783
Ball Corp. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2,356 113,842
International Paper Co. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2,709 85,875
PackagingCorp. ofAmerica.. . . . . . . . . . . . . . . . . . . . . . . . . . . . 692 77,705
SealedAir Corp.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,089 48,471
WestrockCo.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,882 58,135

602,727

Distributors —0.2%
GenuinePartsCo.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,050 156,786
LKQCorp. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,942 91,565
Pool Corp. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 296 94,190

342,541

Diversified Financial Services —1.8%
BerkshireHathaway, Inc., ClassB(a). . . . . . . . . . . . . . . . . . . . . 13,471 3,597,026

DiversifiedTeTT lecommunication Services —1.0%
ATAA &TInc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 53,188 815,904
LumenTeTT chnologies, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 7,006 51,004
VeVV rizonCommunications, Inc.. . . . . . . . . . . . . . . . . . . . . . . . . . . 31,346 1,190,207

2,057,115

Electric Utilities —1.2%
ConstellationEnergyCorp.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2,430 202,152
Edison International . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2,846 161,027
EntergyCorp. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,518 152,756
EversourceEnergy .. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2,574 200,669
ExelonCorp. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 7,433 278,440
FirstEnergyCorp.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 4,069 150,553
NextEraEnergy, Inc.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 14,665 1,149,882
NRGEnergy, Inc.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,762 67,432

2,362,911

Electrical Equipment —0.6%
AMETEK, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,711 194,044
EatonCorp. PLC .. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2,986 398,213
EmersonElectricCo. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 4,408 322,754
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Electrical Equipment (continued)
GeneracHoldings, Inc.(a). . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 476 $ 84,795
Rockwell Automation, Inc.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 859 184,779

1,184,585

Electronic Equipment, Instruments &Components —0.6%
Amphenol Corp., ClassA .. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 4,429 296,566
CDWCorp.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,003 156,548
Corning, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 5,674 164,659
Keysight TeTT chnologies, Inc.(a) . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,343 211,335
TEConnectivityLtd. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2,397 264,533
Trimble, Inc.(a). . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,842 99,965
ZebraTeTT chnologiesCorp., ClassA(a) . . . . . . . . . . . . . . . . . . . . 388 101,660

1,295,266

Energy Equipment & Services —0.3%
Baker HughesCo.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 7,583 158,940
HalliburtonCo. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 6,776 166,825
Schlumberger NV .. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 10,549 378,709

704,474

Entertainment —1.5%
ActivisionBlizzard, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 5,308 394,597
ElectronicArts, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,980 229,106
LiveNationEntertainment, Inc.(a). . . . . . . . . . . . . . . . . . . . . . . . 1,065 80,983
Netflix, Inc.(a) . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 3,317 780,954
TaTT ke-TwTT oInteractiveSoftff ware, Inc.(a). . . . . . . . . . . . . . . . . . . . 1,177 128,293
Walt DisneyCo.(a) . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 13,607 1,283,548
Warner BrosDiscovery, Inc.(a). . . . . . . . . . . . . . . . . . . . . . . . . . . 16,539 190,198

3,087,679

Equity Real Estate Investment Trusts (REITsTT ) —3.0%
AlexandriaReal EstateEquities, Inc. . . . . . . . . . . . . . . . . . . . . 1,107 155,190
AmericanToTT wer Corp. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 3,475 746,083
AvA alonBayCommunities, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,042 191,926
BostonProperties, Inc.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,064 79,768
CamdenPropertyTrust . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 794 94,843
CrownCastle, Inc.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 3,234 467,475
Digital RealtyTrust, Inc.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2,154 213,634
DukeRealtyCorp.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2,869 138,286
Equinix, Inc.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 681 387,380
EquityResidential . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2,524 169,663
EssexPropertyTrust, Inc.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 489 118,450
ExtraSpaceStorage, Inc.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,002 173,055
Federal Realty Investment Trust. . . . . . . . . . . . . . . . . . . . . . . . . 537 48,394
HealthpeakProperties, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 4,048 92,780
Host Hotels&Resorts, Inc.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 5,278 83,815
IronMountain, Inc.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2,149 94,492
KimcoRealtyCorp. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 4,653 85,662
Mid-AmericaApartment Communities, Inc.. . . . . . . . . . . . . . . 862 133,670
Prologis, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 5,525 561,340
PublicStorage.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,176 344,345
Realty IncomeCorp.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 4,629 269,408
RegencyCentersCorp. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,163 62,628
SBACommunicationsCorp., ClassA.. . . . . . . . . . . . . . . . . . . 801 228,005
SimonPropertyGroup, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2,443 219,259
UDR, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2,289 95,474
VeVV ntas, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 2,994 120,269
VICI Properties, Inc. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 7,218 215,457
VoVV rnadoRealtyTrust . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1,201 27,815
Welltower, Inc.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 3,442 221,389
Weyerhaeuser Co.. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 5,526 157,823

5,997,778

Food & Staples Retailing —1.1%
CostcoWholesaleCorp. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 3,306 1,561,325

Scheduleof Investments (unaudited) (continued)
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