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JP Morgan US Value Factor Index

Total Return Index

Acuity Brands Inc
Adobe

ADT Inc

Advance Auto Parts
AGCO Corp

AGNC Investment

Air Lease

Akamai Technologies
Albertsons Companies
Allison Transmission Hold
Ally Financial
Alphabet Class A
Altria Group

Amcor

Amdocs

American Intl Group
Amgen Corp

Amkor Tech Inc
Amphenol Corp A
Analog Devices
Annaly Capital Management
ANSYS Inc

APA Corporation

Apple Inc.

Weight(%)

0.181

0.696

0.109

0.119

0.192

0.109

0.056

0.253

0.187

0.225

0.216

2.278

0.492

0.218

0.239

0.312

0.603

0.122

0.474

0.561

0.164

0.194

0.177

2.113

Country

United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States

United States

JP Morgan US Value Factor Index

Total Return Index

Applied Materials
Aptiv PLC

Aramark

Archer Daniels Midland
Arrow Electronics
Aspen Technology
Assured Guaranty
AT&T

Autonation

Avnet

Axis Capital Holdings
Bank of America

Bank of New York Mellon
Bank OZK

Bath & Body Works Inc
Baxter Intl

Becton Dickinson
Bentley Systems

Berry Global Group
Best Buy Company
Block (H & R) NPV
BOK Financial Corp
BorgWarner

Boyd Gaming

0.656

0.156

0.127

0.261

0.217

0.125

0.207

0.671

0.212

0.218

0.172

0.462

0.393

0.134

0.156

0.126

0.062

0.119

0.199

0.235

0.192

0.088

0.150

0.179

Weight(%) Country

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

JP Morgan US Value Factor Index

Total Return Index

Bristol Myers Squibb
Broadcom

Brookfield Renewable Corp
Brunswick Corp

Builders FirstSource Inc.
Bunge Global SA

CACl Inc CIA

Capital One Financial
Capri Holdings Limited
Carters

Caterpillar

CCC Intelligent Solutions
CDW

Celanese

Centene Corp

CF Industries Holdings
Chevron

Cirrus Logic

Cisco Systems
Citigroup

Citizens Financial Group
Civitas Resources Inc
Clarivate Plc (A)

Clearway Energy (C)

Weight(%) Country

0.509 United States

2.415 United States

0.115 United States

0.177 United States

0.219 United States

0.136 United States

0.216 United States

0.428 United States

0.015 United States

0.158 United States

0.794 United States

0.114 United States

0.282 United States

0.038 United States

0.230 United States

0.058 United States

0.732 United States

0.219 United States

0.767 United States

0.656 United States

0.262 United States

0.214 United States

0.153 United States

0.101 United States
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JP Morgan US Value Factor Index

Total Return Index

CNH Industrial N.V.
Cognizant Tech Solutions
Columbia Banking System
Columbia Sportswear Co
Comcast A

Comerica

ConAgra Brands Inc
Concentrix

Cons Edison Holding
Corning

Coterra Energy Inc
Cousins Property

Crane NXT Co

CRH PLC

Crocs

Crown Holdings
Cummins

CVS Health Corporation
D.R. Horton Inc

Darden Restaurants

Dell Technologies

Delta Air Lines

Devon Energy

Diamondback Energy

Weight(%)

0.220

0.329

0.174

0.108

0.431

0.215

0.210

0.179

0.289

0.325

0.263

0.121

0.150

0.304

0.124

0.215

0.354

0.362

0.306

0.272

0.302

0.266

0.123

0.092

Country

United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States

United States

JP Morgan US Value Factor Index

Total Return Index

Dick's Sporting Goods Inc
Dillard's Inc

Disney (Walt) Company
Docusign

Dolby Labs A

Dollar General

Dominion Energy
DoubleVerify Holdings
Dover Corp

Dow Inc

Dropbox

Dun and Bradstreet Holdin
DuPont de Nemours

DXC Technology Company
Dynatrace

Ebay

Elevance Health Inc
Encompass Health
Entegris Inc

Entergy Corp

Epam Systems

EPR Properties

Evergy

Everus Construction Group

0.243

0.121

0.543

0.163

0.223

0.149

0.094

0.170

0.283

0.217

0.241

0.222

0.296

0.158

0.148

0.305

0.441

0.145

0.141

0.320

0.243

0.191

0.251

0.111

Weight(%) Country

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

JP Morgan US Value Factor Index

Total Return Index

Exelon Corporation
F.N.B. Corporation

F5 Inc

Fedex Corporation
Fidelity Natl Information
Fifth Third Bancorp

First American Financial
First Hawaiian

First Horizon Corporation
FMC Corp

Ford Motor Company
Fortrea

Fotrune Brands Innovation
Fox Corporation Class A
Franklin Resources
Gaming & Leisure Properti
Gap

Garmin Ltd

Gartner

Gates Industrial

Gen Digital Inc

General Dynamics Corp
General Mills

General Motors

Weight(%) Country

0.224 United States

0.203 United States

0.255 United States

0.426 United States

0.129 United States

0.285 United States

0.192 United States

0.131 United States

0.200 United States

0.109 United States

0.330 United States

0.061 United States

0.111 United States

0.254 United States

0.144 United States

0.132 United States

0.193 United States

0.306 United States

0.142 United States

0.131 United States

0.235 United States

0.349 United States

0.271 United States

0.407 United States
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JP Morgan US Value Factor Index
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Genpact

Gentex Corp

Genuine Parts

Gilead Sciences

Global Payments Inc
GlobalFoundries

Globant SA

GoDaddy

Grand Canyon Education In
Graphic Packaging Holding
Harley-Davidson

Hasbro

Henry Schein

Hewlett Packard Enterpris
HF Sinclair Corporation
Highwoods Prop

Home Depot

Hormel Foods

Host Hotels & Resorts

HP

Humana

Huntington Bancshares
Huntington Ingalls Indust

Hyatt Hotels

Weight(%)

0.134

0.178

0.190

0.535

0.192

0.215

0.152

0.294

0.003

0.210

0.173

0.113

0.072

0.281

0.146

0.201

0.806

0.110

0.136

0.296

0.187

0.274

0.164

0.121

Country

United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States

United States

JP Morgan US Value Factor Index
Total Return Index

IAC Inc

Informatica

Ingredion

Intel Corp

International Bus Machns.
International Paper
Interpublic Group Cos
Intuit

Invesco Limited

IPG Photonics

J M Smucker

Jabil

Janus Henderson Group
Jazz Pharmaceuticals
Jefferies Financial Group
Johnson & Johnson
Johnson Controls Internat
KBR

Keycorp

Kilroy Realty

Kimco Realty Cp

Kinder Morgan

KLA Corporation

Kohl's Corp

0.104

0.117

0.150

0.491

0.877

0.227

0.176

0.740

0.190

0.142

0.147

0.277

0.200

0.133

0.115

1.243

0.375

0.231

0.215

0.158

0.227

0.387

0.466

0.137

Weight(%) Country

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

JP Morgan US Value Factor Index

Total Return Index

Kraft Heinz

Kroger

L3Harris Technologies
Labcorp Holdings Inc
Lam Research

Las Vegas Sands
Lauder (Estee)

Lear Corp

Leggett & Platt

Leidos Holdings
Lennar Class A
Lincoln National Corp
Lithia Motors

LKQ

Louisiana-Pacific
LyondellBasell Industries
M&T Bank

Macys
ManpowerGroup
Maplebear Inc
Marathon Petroleum
Marriott Vacations Worldw
Marvell Technology

Match Group

Weight(%) Country

0.268 United States

0.352 United States

0.274 United States

0.162 United States

0.513 United States

0.156 United States

0.153 United States

0.130 United States

0.095 United States

0.251 United States

0.275 United States

0.077 United States

0.231 United States

0.162 United States

0.115 United States

0.236 United States

0.256 United States

0.210 United States

0.170 United States

0.220 United States

0.339 United States

0.202 United States

0.507 United States

0.202 United States
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JP Morgan US Value Factor Index

Total Return Index

Mattel

MDU Resources

Medical Properties Trust
Medtronic plc

Merck & Co

Meta Platforms Inc

MGIC Investment

MGM Resorts International
Microchip Technology
Micron Technology

Microsoft Corp

Molson Coors Beverage Com

Monolithic Power Systems
Mosaic Company

MSC Industrial A

Murphy USA

Natl Fuel Gas Co

NetApp

Newell Brands

News Corporation Cl A
Nexstar Media Group Inc.
Nike Inc CI B

NNN REIT Inc

Nordstrom

Weight(%)

0.097

0.135

0.089

0.498

0.684

1.974

0.209

0.177

0.306

0.375

1.750

0.230

0.192

0.217

0.177

0.166

0.215

0.267

0.128

0.231

0.204

0.378

0.108

0.165

Country

United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States

United States

JP Morgan US Value Factor Index

Total Return Index

Nucor Corp

nVent Electric

NVR Inc

OGE Energy

Okta

Old Republic Intl
Omega Healthcare Investor
Omnicom Group

ON Semiconductor Corp
OneMain Holdings

Onto Innovation Inc
Oracle Corp.

Organon

Oshkosh

Ovintiv Inc

Owens Corning

Paccar

Packaging Corp of America
Paramount Global (B)
Park Hotels & Resorts
Parker-Hannifin
Parsons

Paycom Software

Pegasystems Inc

0.266

0.034

0.192

0.233

0.137

0.231

0.222

0.223

0.290

0.211

0.129

1.069

0.058

0.208

0.207

0.227

0.361

0.262

0.119

0.135

0.139

0.123

0.218

0.215

Weight(%) Country

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

JP Morgan US Value Factor Index

Total Return Index

Penske Automotive Group
Pentair plc

Permian Resources Corpora
Perrigo Company plc
Pfizer

Philip Morris Internation
Phillips 66

Piligrim's Pride Corp.
Pinnacle West Capital Cor
Pinterest

PNC Financial Services Gr
Polaris

Pool

Popular Inc

Post Holdings

PPL Corporation

Premier Inc

Principal Financial Group
Prosperity Bancshares
Prudential Financial

PTC

Pulte Group

PVH Corp.

Qorvo Inc.

Weight(%) Country

0.181 United States

0.252 United States

0.142 United States

0.107 United States

0.686 United States

0.278 United States

0.345 United States

0.080 United States

0.223 United States

0.149 United States

0.124 United States

0.104 United States

0.133 United States

0.209 United States

0.137 United States

0.029 United States

0.112 United States

0.235 United States

0.145 United States

0.341 United States

0.173 United States

0.254 United States

0.175 United States

0.152 United States
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JP Morgan US Value Factor Index

Total Return Index

Qualcomm

Quest Diagnostics

Ralph Lauren Corp
Regency Centers
Regions Financial
Reinsurance Group of Amer
Reliance Inc

Rewvity Inc

Rithm Capital Corp
Robert Half Inc

Roper Technologies
Royalty Pharma

RTX Corporation

Ryder System
Salesforce Inc
Schneider National Cl B
Science Applications Inte
Sealed Air

Sensata Technologies Hold
Service Corp Intl

Silgan Hldg Inc

Simon Property Group
SiriusXM Holdings Inc

Skechers USA CI A

Weight(%)

0.783

0.255

0.241

0.027

0.257

0.092

0.235

0.133

0.196

0.184

0.386

0.120

0.482

0.223

1.233

0.108

0.218

0.113

0.163

0.232

0.212

0.320

0.100

0.127

Country

United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States

United States

JP Morgan US Value Factor Index

Total Return Index

Skyworks Solutions Inc
Smith (AO)

Snap-On Inc

Solventum Corporation
Sonoco Products
Spectrum Brands Holdings
SS&C Technologies Holding
Stanley Black & Decker
Starwood Property Trust |
State Street Corp.

Super Micro Computer
Synchrony Financial
Synovus Financial Corp
Tapestry

Target Corp

TD SYNNEX Corp
Teleflex Inc

Tenet Healthcare
Teradata

Teradyne

Texas Instruments
Textron

The Campbells Company

The Cigna Group

0.260

0.060

0.259

0.046

0.123

0.093

0.264

0.125

0.174

0.307

0.120

0.287

0.218

0.272

0.310

0.230

0.068

0.172

0.118

0.247

0.782

0.176

0.182

0.434

Weight(%) Country

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

United States

JP Morgan US Value Factor Index

Total Return Index

Thor Industries

Toll Brothers

Travel Plus Leisure Co
Truist Financial Corporat
Twilio

Tyson Foods Inc A

U Haul Holding Company
UGI Corp Hlds

UiPath

United Airlines Holdings
United Therapeutics
Unitedhealth Group
Unity Software

Universal Display Corp.
Universal Health Services
Unum Group

US Bancorp

Vail Resorts

Valero Energy

VeriSign Inc

Verizon Communications
Vertiv Holdings Co (A)
VF Corp

Viatris

Weight(%) Country

0.179 United States

0.215 United States

0.183 United States

0.389 United States

0.256 United States

0.095 United States

0.053 United States

0.235 United States

0.117 United States

0.298 United States

0.234 United States

1.122 United States

0.123 United States

0.217 United States

0.196 United States

0.250 United States

0.415 United States

0.125 United States

0.228 United States

0.167 United States

0.208 United States

0.316 United States

0.088 United States

0.250 United States
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VICI Properties

Voya Financial

W. P. Carey Inc.

Warner Bros Discovery Inc
Webster Financial
Wendys Company
WESCO International
Western Alliance Bancorp
Western Digital

Western Union

Whirlpool Corp

Williams Sonoma
Workday

Wyndham Hotels & Resorts
Wynn Resorts

Zimmer Biomet Holdings
Zions Bancorporation N.A.
Zoom Communications Inc

Zoomlnfo Technologies

Weight(%)

0.276

0.088

0.125

0.184

0.167

0.133

0.210

0.209

0.152

0.166

0.203

0.278

0.271

0.136

0.123

0.178

0.182

0.272

0.211

Country

United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States

United States

December 31, 2024
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For more information about our
indexes, please visit
Iseg.com/ftse-russell

© 2025 London Stock Exchange Group companies.

© 2025 London Stock Exchange Group plc and its applicable
group undertakings (“LSEG”). LSEG includes (1) FTSE
International Limited (“FTSE”), (2) Frank Russell Company
(“Russell”), (3) FTSE Global Debt Capital Markets Inc. and
FTSE Global Debt Capital Markets Limited (together, “FTSE
Canada”), (4) FTSE Fixed Income Europe Limited (“FTSE FI
Europe”), (5) FTSE Fixed Income LLC (“FTSE FI"), (6) FTSE
(Beijing) Consulting Limited (“WOFE”) (7) Refinitiv Benchmark
Services (UK) Limited (“RBSL”), (8) Refinitiv Limited (“RL”")
and (9) Beyond Ratings S.A.S. (“BR”). All rights reserved.

FTSE Russell® is a trading name of FTSE, Russell, FTSE
Canada, FTSE FI, FTSE FI Europe, WOFE, RBSL, RL, and
BR. “FTSE®” “Russell®”, “FTSE Russell®”, “FTSE4Good®”,
“ICB®”, “Refinitiv”, “Beyond Ratings®”, “WMRTM”, “FRTM”
and all other trademarks and service marks used herein
(whether registered or unregistered) are trademarks and/or
service marks owned or licensed by the applicable member of
LSEG or their respective licensors and are owned, or used
under licence, by FTSE, Russell, FTSE Canada, FTSE Fl,
FTSE FI Europe, WOFE, RBSL, RL or BR. FTSE International
Limited is authorised and regulated by the Financial Conduct
Authority as a benchmark administrator. Refinitiv Benchmark
Services (UK) Limited is authorised and regulated by the
Financial Conduct Authority as a benchmark administrator.

All information is provided for information purposes only. All
information and data contained in this publication is obtained
by LSEG, from sources believed by it to be accurate and
reliable. Because of the possibility of human and mechanical
inaccuracy as well as other factors, however, such information
and data is provided "as is" without warranty of any kind. No
member of LSEG nor their respective directors, officers,
employees, partners or licensors make any claim, prediction,
warranty or representation whatsoever, expressly or impliedly,
either as to the accuracy, timeliness, completeness,
merchantability of any information or LSEG Products, or of
results to be obtained from the use of LSEG products,
including but not limited to indices, rates, data and analytics,
or the fitness or suitability of the LSEG products for any
particular purpose to which they might be put. The user of the
information assumes the entire risk of any use it may make or
permit to be made of the information.

No responsibility or liability can be accepted by any member
of LSEG nor their respective directors, officers, employees,
partners or licensors for (a) any loss or damage in whole or in
part caused by, resulting from, or relating to any inaccuracy
(negligent or otherwise) or other circumstance involved in
procuring, collecting, compiling, interpreting, analysing,
editing, transcribing, transmitting, communicating or delivering
any such information or data or from use of this document or
links to this document or (b) any direct, indirect, special,
consequential or incidental damages whatsoever, even if any
member of LSEG is advised in advance of the possibility of
such damages, resulting from the use of, or inability to use,
such information.

No member of LSEG nor their respective directors, officers,
employees, partners or licensors provide investment advice
and nothing in this document should be taken as constituting
financial or investment advice. No member of LSEG nor their
respective directors, officers, employees, partners or licensors
make any representation regarding the advisability of
investing in any asset or whether such investment creates any
legal or compliance risks for the investor. A decision to invest
in any such asset should not be made in reliance on any
information herein. Indices and rates cannot be invested in
directly. Inclusion of an asset in an index or rate is not a
recommendation to buy, sell or hold that asset nor
confirmation that any particular investor may lawfully buy, sell
or hold the asset or an index or rate containing the asset. The
general information contained in this publication should not be
acted upon without obtaining specific legal, tax, and
investment advice from a licensed professional.

Past performance is no guarantee of future results. Charts
and graphs are provided for illustrative purposes only. Index
and/or rate returns shown may not represent the results of the
actual trading of investable assets. Certain returns shown may
reflect back-tested performance. All performance presented
prior to the index or rate inception date is back-tested
performance. Back-tested performance is not actual
performance, but is hypothetical. The back-test calculations
are based on the same methodology that was in effect when
the index or rate was officially launched. However, back-
tested data may reflect the application of the index or rate
methodology with the benefit of hindsight, and the historic
calculations of an index or rate may change from month to
month based on revisions to the underlying economic data
used in the calculation of the index or rate.

This document may contain forward-looking assessments.
These are based upon a number of assumptions concerning
future conditions that ultimately may prove to be inaccurate.
Such forward-looking assessments are subject to risks and
uncertainties and may be affected by various factors that may
cause actual results to differ materially. No member of LSEG
nor their licensors assume any duty to and do not undertake
to update forward-looking assessments.

No part of this information may be reproduced, stored in a
retrieval system or transmitted in any form or by any means,
electronic, mechanical, photocopying, recording or otherwise,
without prior written permission of the applicable member of
LSEG. Use and distribution of LSEG data requires a licence
from LSEG and/or its licensors.
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About FTSE Russell

FTSE Russell is a leading global provider of index and
benchmark solutions, spanning diverse asset classes and
investment objectives. As a trusted investment partner we
help investors make better-informed investment decisions,
manage risk, and seize opportunities.

Market participants look to us for our expertise in developing
and managing global index solutions across asset classes.
Asset owners, asset managers, ETF providers and
investment banks choose FTSE Russell solutions to
benchmark their investment performance and create
investment funds, ETFs, structured products, and index-
based derivatives. Our clients use our solutions for asset
allocation, investment strategy analysis and risk
management, and value us for our robust governance
process and operational integrity.

For over 35 years we have been at the forefront of driving
change for the investor, always innovating to shape the next
generation of benchmarks and investment solutions that
open up new opportunities for the global investment
community.

To learn more,visit Iseg.com/ftse-russell;
email info@ftserussell.com;
or call your regional Client Service Team Office:

EMEA +44 (0) 20 7866 1810
North America +1 877 503 6437

Asia-Pacific

Hong Kong +852 2164 3333
Tokyo +81 3 6441 1430
Sydney +61 (0)2 7228 5659
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