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HEERID . v &—, Ex, RUOT—~EDEYE ETF

RERII7:ER2ICEFhB /52—, BEE, RUT—RLIBETF
&R it

Amundi PEA S&P US Consumer Staples ESG  S&P 500 Plus Sustainability Enhanced Consumer Staples Index (USD)
UCITS ETF NTR

Amundi S&P Global Industrials ESG UCITS ETF S&P Developed Ex-Korea LargeMidCap Sustainability Enhanced Industrials

-DR- EUR Index - Benchmark TR Net
Amundi S&P Global Information Technology ESG S&P Developed Ex-Korea LargeMidCap Sustainability Enhanced
UCITS ETF -DR- EUR Information Technology Index - EUR - Benchmark TR Net
Amundi S&P Global Materials ESG UCITS ETF S&P Developed Ex-Korea LargeMidCap Sustainability Enhanced Industrials
EUR Index - Benchmark TR Net
E_tle_tslPro S&P/TSX Capped Energy -2x Daily Bear S&P/TSX Capped / Energy
BetaP P/TSX E 2x Daily Bull
Eitsl ro S&P/TSX Capped Energy 2x Daily Bu S&P/TSX Capped / Energy
BetaPro S&P/TSX Capped Financials -2x Daily S&P/TSX Capped / Financial
Bear ETF
BetaP P/TSX Fi ials 2x Dail ) .
etaPro S&P/TSX Capped Financials 2x Daily S&P/TSX Capped / Financial
Bull ETF
BMO Junior Gold Index ETF Dow Jones North America Select Junior Gold Index - CAD
Capital Dow Jones U.S. Real Estate Index ETF  DJ Global United States (All) / Real Estate -SS
Comm. Services Select Sector SPDR Fund S&P Communication Services Select Sector Index

Cons. Discretionary Select Sector SPDR Fund  Consumer Discretionary Select Sector

Cons. Staples Select Sector SPDR Fund Consumer Staples Select Sector
Credit Suisse S&P MLP Index ETN S&P MLP
Direxion Daily Aerospace & Defense Bull 3X

DJ US Select / Aerospace & Defense
Shares

Direxion Daily Cons. Discretionary Bull 3x Shares Consumer Discretionary Select Sector

Direxion Daily Energy Bear 2X Shares Energy Select Sector

Direxion Daily Energy Bull 2x Shares Energy Select Sector

Direxion Daily Financial Bear 3X Shares Financial Select Sector

Direxion Daily Financial Bull 3x Shares Financial Select Sector

Direxion Daily Healthcare Bull 3x Shares Health Care Select Sector

Direxion Daily Industrials Bull 3X Shares S&P Industrial Select Sector

Direxion Daily Metal Miners Bull 2X Shares S&P TMI

g;]rz;:(;n Daily Pharmaceutical & Medical Bull 3X S&P Pharmaceuticals Select Industry
Direxion Daily Real Estate Bear 3X Shares S&P Real Estate Select Sector
Direxion Daily Real Estate Bull 3x Shares S&P Real Estate Select Sector

HAT:S&P X7 - V3 —>X - A>T v RLLC, 20245 3 A 28 AREDT — X, RIFHPBMNDOHICIRRENTWVET,
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RLRI7T ER2ICEEFNhB /92—, BEE, RUOT—BESETF (&%)
ETF it

Direxion Daily Regional Banks Bull 3X Shares S&P Regional Banks Select Industry

Direxion Daily S&P Biotech Bear 3X Shares S&P Biotechnology Select Industry

Direxion Daily S&P Biotech Bull 3X Shares S&P Biotechnology Select Industry

2D)i(r<es><:](;r:e2aily S&P Ol & Gas Exp. & Prod. Bear S&P QOil & Gas Exploration & Production Select Industry
2D)i(resxri]c;r:eZaily S&P Ol & Gas Exp. & Prod. Bull S&P Oil & Gas Exploration & Production Select Industry
Direxion Daily Software Bull 2X Shares S&P North American Expanded Technology Software Index
Direxion Daily Technology Bear 3X Shares Technology Select Sector

Direxion Daily Technology Bull 3x Shares Technology Select Sector

Direxion Dailly Transportation Bull 3X Shares S&P Transportation Select Industry FMC Capped Index - Benchmark TR

Net
Direxion Daily Utilities Bull 3X Shares Utilities Select Sector
Energy Select Sector SPDR Fund Energy Select Sector
Financial Select Sector SPDR Fund Financial Select Sector
First Trust S&P REIT Index Fund S&P United States REIT

Fullgoal S and P Oil and Gas Exploration and
Production Select Industry ETF QDII

Global X S&P Biotech ETF S&P Biotechnology Select Industry

S&P Oil & Gas Exploration & Production Select Industry Total Return Index

Health Care Select Sector SPDR Fund Health Care Select Sector

Horizons S&P/TSX Capped Energy Index ETF ~ S&P/TSX Capped / Energy

Horizons S&P/TSX Capped Financials Index ETF S&P/TSX Capped / Financial

HSBC S&P INDIA TECH UCITS ETF S&P India Tech Index (EUR) NTR

Industrial Select Sector SPDR Fund S&P Industrial Select Sector

Invesco Dow Jones US Insurance UCITS ETF Dow Jones U.S. Select Insurance Index NTR

Invesco Communications S&P US Select Sector
UCITS ETF

Invesco Consumer Discretionary S&P US Select
Sector UCITS ETF

Invesco Consumer Staples S&P US Select
Sector UCITS ETF Accum USD

Invesco Energy S&P US Select Sector UCITS
ETF

Invesco Financials S&P US Select Sector UCITS
ETF

Invesco Health Care S&P US Select Sector
UCITS ETF

Invesco Industrials S&P US Select Sector UCITS
ETF

S&P Select Sector Capped 20% Communication Services Index

S&P Select Sector Capped 20% Consumer Discretionary Index

S&P Select Sector Capped 20% Consumer Staples Index

S&P Select Sector Capped 20% Energy Index

S&P Select Sector Capped 20% Financial Services Index- TR Net

S&P Select Sector Capped 20% Health Care Index

S&P Select Sector Capped 20% Industrials Net Total Return Index - USD

HAT :S&P XY « Va3 —vRX - AT v RLLC, 2024 3 A 28 HIREDT — &, RIIFBPEMNDOOICIRRINTUVET,
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RLRI7:-ER2ICEEFNhB 72—, EE,

ETF

Invesco Materials S&P US Select Sector UCITS
ETF

Invesco Real Estate S&P US Select Sector
UCITS ETF

Invesco S&P 500 Equal Weight Communication
Services ETF

Invesco S&P 500 Equal Weight Consumer
Discretionary ETF

Invesco S&P 500 Equal Weight Consumer
Staples ETF

Invesco S&P 500 Equal Weight Energy ETF
Invesco S&P 500 Equal Weight Financials ETF
Invesco S&P 500 Equal Weight Health Care ETF
Invesco S&P 500 Equal Weight Industrials ETF
Invesco S&P 500 Equal Weight Materials ETF
Invesco S&P 500 Equal Weight Real Estate ETF
Invesco S&P 500 Equal Weight Technology ETF
Invesco S&P 500 Equal Weight Utilities ETF
Invesco S&P SmallCap Cons. Discretionary ETF
Invesco S&P SmallCap Consumer Staples ETF
Invesco S&P SmallCap Energy ETF

Invesco S&P SmallCap Financials ETF

Invesco S&P SmallCap Health Care ETF
Invesco S&P SmallCap Industrials ETF

Invesco S&P SmallCap Information Tech. ETF

Invesco S&P SmallCap Materials ETF

Invesco S&P SmallCap Utilities &
Communication Services ETF

Invesco S&P/TSX REIT Income Index ETF

RUF—<BEBETF (%)

i

S&P Select Sector Capped 20% Materials Index

S&P Select Sector Capped 20% Real Estate Index

S&P 500 Equal Weight Communication Services Plus Index

S&P 500 Equal Weighted / Consumer Discretionary -SEC

S&P 500 Equal Weighted / Consumer Staples -SEC

S&P 500 Equal Weight Energy Plus Index

S&P 500 Equal Weighted / Financials -SEC

S&P 500 Equal Weighted / Health Care -SEC

S&P 500 Equal Weighted / Industrials -SEC

S&P 500 Equal Weighted / Materials -SEC

S&P 500 Equal Weighted / Real Estate - SEC

S&P 500 Equal Weighted / Information Technology -SEC
S&P 500 Equal Weighted / Utilities Plus

S&P Small Cap 600 / Consumer Discretionary -SEC
S&P Small Cap 600 Capped Consumer Staples

S&P Small Cap 600 / Energy -SEC

S&P SmallCap 600 Capped Financials & Real Estate Index
S&P Small Cap 600 / Health Care -SEC

S&P Small Cap 600 / Industrials -SEC

S&P Small Cap 600 / Information Technology -SEC

S&P Small Cap 600 / Materials -SEC

S&P SmallCap 600 Capped Utilities & Telecommunication Services

S&P/TSX Capped REIT Income Index - CAD

Invesco Tech. S&P US Select Sector UCITS ETF S&P Select Sector Capped 20% Technology Index

Invesco Utilities S&P US Select Sector UCITS
ETF

Invesco S&P World Energy ESG UCITS ETF

Invesco S&P World Financials ESG UCITS ETF

Invesco S&P World Health Care ESG UCITS
ETF

Invesco S&P World Info. Tech. ESG UCITS ETF

S&P Select Sector Capped 20% Utilities Index

S&P World ESG Enhanced Energy Index (USD) NTR
S&P World ESG Enhanced Financials Index (USD) NTR

S&P World ESG Enhanced Health Care Index (USD) NTR

S&P World ESG Enhanced Info. Tech. Index (USD) NTR

HAF:S&P X7 - V3 —V X - A VT v ALLC, 2024 3 B 28 HIREDT — X, RIIHBENOLBHICIRRENTWET,
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RLRI7T ER2ICEEFNhB /92—, BEE, RUOT—BESETF (&%)

ETF iy
iPath S&P MLP ETN S&P MLP
iShares Cohen & Steers REIT ETF S&P Cohen & Steers US Realty Majors Portfolio

iShares Essential Metals Producers UCITS ETF S&P Global Essential Metals Producers Index (USD) NTR

iShares Expanded Tech-Software Sector ETF S&P North American Expanded Technology Software Index

iShares Global Comm Services ETF S&P Global 1200 Comm. Services 4.5/22.5/45 Capped

iShares Global Consumer Discretionary ETF S&P Global 1200 Consumer Discretionary (Sector) Capped Index (USD)

iShares Global Consumer Staples ETF S&P Global 1200 Consumer Staples (Sector) Capped Index
iShares Global Consumer Staples ETF Cert. S&P Global 1200 / Consumer Staples -SEC
iShares Global Energy ETF S&P Global 1200 / Energy -SEC

iShares Global Financials ETF S&P Global 1200 / Financials -SEC

iShares Global Healthcare ETF S&P Global 1200 / Health Care -SEC

iShares Global Healthcare ETF CDI S&P Global 1200 Healthcare Sector Index - AUD
iShares Global Industrials ETF S&P Global 1200 / Industrials -SEC

iShares Global Materials ETF S&P Global 1200 / Materials -SEC

iShares Global Tech ETF S&P Global 1200 / Information Technology -SEC
iShares Global Utilities ETF S&P Global 1200 Utilities (Sector) Capped Index
iShares Gold Producers UCITS ETF USD S&P Commodity Producers Gold Index - USD
iShares International Dev. Property ETF S&P Developed x United States Property
iShares Listed Private Equity UCITS ETF S&P Listed Private Equity Index

iShares Listed Private Equity UCITS ETF USD  S&P Listed Private Equity Index

iShares North American Tech-Multimedia

Networking ETF S&P North American Technology Sector Multimedia Networking

iShares Oil & Gas Exploration & Production S&P Commodity Producers Oil & Gas Exploration & Production Index -
UCITS ETF USD uUsD

|ESTh§res S&P 500 Communication Sector UCITS S&P 500 Capped 35/20 Communication Services Sector Index
iShares S&P 500 Consumer Discretionary Sector . .

UCITS ETE S&P 500 Consumer Discretionary Index - USD

iSh P |

IUSC?IEZSEST?: 500 Consumer Staples Sector S&P 500 Capped 35/20 Consumer Staples Index - USD

iShares S&P 500 Energy Sector UCITS ETF S&P 500 Energy Index - USD

HAF:S&P X7 - V3 —VX - AT v I RXLLC, 2024 F 3 B 28 HIRED T — X, RIIHEENOLBHICIRRENTWET,
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RLRI7T ER2ICEEFNhB /92—, BEE, RUOT—BESETF (&%)
ETF it

iShares S&P 500 Financials Sector UCITS ETF  S&P 500 CAPPED 35/20 FINANCIALS NTR

iShares S&P 500 Health Care Sector UCITS ETF S&P 500 CAPPED 35/20 HEALTH CARE NTR

iShares S&P 500 Health Care Sector UCITS ETF S&P 500 CAPPED 35/20 HEALTH CARE NTR

iShares S&P 500 Industrials Sector UCITS ETF  S&P 500 Capped 35/20 Industrials Sector Index

iShares S&P 500 Information Technology Sector

UCITS ETF S&P 500 CAPPED 35/20 INFORMATION TECHNOLOGY NTR

iShares S&P 500 Materials Sector UCITS ETF  S&P 500 Capped 35/20 Materials Sector Index - USD

iShares S&P 500 Utilities Sector UCITS ETF S&P 500 Capped 35/20 Utilities Sector Index - USD

iShares S&P Global Consumer Discretionary

Index ETF (CAD-Hedged) S&P Global 1200 Consumer Discretionary Hedged to CAD Index - CAD

iShares S&P Global Healthcare Index Fund

(CAD-Hedged) S&P Global 1200 Health Care Hedged to CAD Index - CAD

IShares S&P Global Industrials Index ETF (CAD- S&P Global 1200 Industrials Hedged to CAD Index - CAD

Hedged)

iShares S&P U.S. Banks UCITS ETF USD S&P 900 Banks (Industry) 7/4 Capped Index
iShares S&P US Banks UCITS ETF S&P 900 Banks (Industry) 7/4 Capped Index
iShares S&P US Financials Index ETF Financial Select Sector Index (CAD) TR
iligz)r(eliusniP/TSX Capped Consumer Staples S&P/TSX Capped Consumer Staples Index - CAD

iShares S&P/TSX Capped Energy Index ETF S&P/TSX Capped / Energy

iShares S&P/TSX Capped Financials Index ETF S&P/TSX Capped / Financial

iShares S&P/TSX Capped Information

Technology Index ETF S&P/TSX Capped Information Technology Index - CAD

iShares S&P/TSX Capped Materials Index ETF  S&P/TSX Capped Materials Index - CAD

iShares S&P/TSX Capped REIT Index ETF S&P/TSX Capped REIT Index - CAD

iShares S&P/TSX Capped Utilities Index Fund ~ S&P/TSX Capped Utilities Index - CAD

iSh S&PITSX E T ition Material " .
tonares nergy transiion Matena's S&P/TSX Energy Transition Materials Index (CAD) TR

Index ETF

iShates SARITSX Global Base Metals INAeX sep/Tsx Global Base Metals Index - CAD
iShares S&P/TSX Global Gold Index ETF S&P/TSX Global Gold

iShares U.S. Aerospace & Defense ETF DJ US Select / Aerospace & Defense

iShares U.S. Broker-Dealers & Securities

Exchanges ETF DJ US Select / Investment Services

iShares U.S. Healthcare Providers ETF DJ US Select / Health Care Providers

HAT :S&P XY « Va3 —vRX - AT v RLLC, 2024 E£3 A 28 HIREDT — &, RIIFBEMNDOICIRRTINTWLET,

Research 46
For use with institutions only, not for use with retail investors.



Natural Selection: Tactics and Strategy with Equity Sectors August 2024

RLRI7T ER2ICEEFNhB /92—, BEE, RUOT—BESETF (&%)

ETF iy

iShares U.S. Medical Devices ETF DJ US Select / Medical Equipment

iES_Itwsres U.S. Oil & Gas Exploration & Production DJ US Select / Oil & Gas Exploration & Production
iShares U.S. Oil Equipment & Services ETF DJ US Select / Oil Equipment & Services

iShares U.S. Pharmaceuticals ETF DJ US Select / Pharmaceutical

iShares U.S. Real Estate ETF Dow Jones U.S. Real Estate Capped Index
iShares U.S. Regional Banks ETF DJ US Select / Regional Banks

iShares US Financial Services ETF Dow Jones U.S. Financial Services Index

iShares US Medical Devices UCITS ETF USD  Dow Jones U.S. Select Medical Equipment Capped 35/20 Index

S&P Transportation Select Industry FMC Capped Index - Benchmark TR

iShares US Transportation ETF
Gross

KB KBSTAR Global 4th Industry Revolution IT
ETF(SYNTH H)

KB KBSTAR SYNTH-US Oil&Gas E&P Company

S&P Global 1200 / Information Technology -SEC

S&P Oil & Gas Exploration & Production Select Industry

ETF(H)

EITN; KINDEX SYNTH-Dow Jones US Real Estate Dow Jones U S. Real Estate Index
Klvyoom HEROES Global REITs IGIS Active ETF S&P Global REIT Index

Units

Levergge Shares 3x Long Financials ETP Financial Select Sector

Securities

Levergge Shares 3x Long Oil & Gas ETP Energy Select Sector

Securities

Leverg_ge Shares -3x Short Oil & Gas ETP Energy Select Sector

Securities

Listed Index Fund Australian REIT (S&P/ASX200 S&PJASX 200 A-REIT Index - AUD
A-REIT)

Materials Select Sector SPDR Fund Materials Select Sector

MTF Sal 4D S&P Semiconductors Select Industry S&P Semiconductors Select Industry Index Net TR

NH-Amundi HANARO Global Luxury S&P ETF
(Synth)

Nuveen Short-Term REIT ETF Dow Jones U.S. Select Short-Term REIT Index

S&P Global Luxury Index

ProShares S&P Kensho Smart Factories ETF S&P Kensho Smart Factories Index

ProShares S&P Technology Dividend Aristocrats s&P Technology Dividend Aristocrats

ETF

ProShares Short Financials DJ Global United States (All) / Financials -IND
ProShares Short Real Estate DJ Global United States (All) / Real Estate -SS
ProShares Ultra Basic Materials DJ Global United States (All) / Basic Materials -IND

HAT :S&P XY « Va3 —vRX - AT v RLLC, 2024 3 A 28 HIREDT — &, RIIFHEEMNDOICIRRINTWET,
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ETF

ProShares Ultra Consumer Goods

i
DJ Global United States (All) / Consumer Goods -IND

ProShares Ultra Consumer Services

DJ Global United States (All) / Consumer Services -IND

ProShares Ultra Financials

DJ Global United States (All) / Financials -IND

ProShares Ultra Health Care

DJ Global United States (All) / Health Care -IND

ProShares Ultra Industrials

Dow Jones U.S. Industrials Index

ProShares Ultra Oil & Gas

DJ Global United States (All) / Oil & Gas -IND

ProShares Ultra Real Estate

DJ Global United States (All) / Real Estate -SS

ProShares Ultra Semiconductors

DJ Global United States (All) / Semiconductors -SUB

ProShares Ultra Technology

Dow Jones U.S. Technology Index

ProShares Ultra Utilities

DJ Global United States (All) / Utilities -IND

ProShares UltraShort Basic Materials

DJ Global United States (All) / Basic Materials -IND

ProShares UltraShort Consumer Goods

DJ Global United States (All) / Consumer Goods -IND

ProShares UltraShort Consumer Services

DJ Global United States (All) / Consumer Services -IND

ProShares UltraShort Financials

DJ Global United States (All) / Financials -IND

ProShares UltraShort Health Care

DJ Global United States (All) / Health Care -IND

ProShares UltraShort Industrials

DJ Global United States (All) / Industrials -IND

ProShares UltraShort Oil & Gas

DJ Global United States (All) / Oil & Gas -IND

ProShares UltraShort Real Estate

DJ Global United States (All) / Real Estate -SS

Proshares Ultrashort Semiconductors

DJ Global United States (All) / Semiconductors -SUB

ProShares UltraShort Technology

DJ Global United States (All) / Technology -IND

ProShares UltraShort Utilities

DJ Global United States (All) / Utilities -IND

Real Estate Select Sector SPDR Fund

S&P Real Estate Select Sector

Roundhill S&P Global Luxury Etf

S&P Global Luxury Net Total Return Index

SAMSUNG KODEX DJI US REITs ETF(H) Units

Dow Jones U.S. Real Estate Index

Samsung KODEX SYNTH-US Biotech ETF

S&P Biotechnology Select Industry

Samsung KODEX SYNTH-US Energy ETF

Energy Select Sector

Samsung KODEX SYNTH-US Industrial ETF

S&P Industrial Select Sector

SAMSUNG KODEX WTI Crude Oil Futures
Inverse ETF(H)

S&P GSCI Crude Oil

Schwab U.S. REIT ETF

Dow Jones Equity All REIT Capped

Shin Kong S&P Electric Vehicles ETF

S&P Kensho Capped Electric Vehicles Index (USD) TR

Smartshares Australian Financials ETF

S&P/ASX 200 Financials Ex-A-REIT - AUD

Smartshares Australian Property ETF

S&P/ASX 200 A-REIT Equal Weight Index - AUD

Smartshares NZ Property ETF

S&P/NZX Real Estate Select Index - NZD

HAT :S&P XY « Va3 —vRX - AT v RLLC, 2024 E3 A 28 HIREDT — &, RIIFPEMNDOICIRRINTWVET,

Research

48

For use with institutions only, not for use with retail investors.



Natural Selection: Tactics and Strategy with Equity Sectors

August 2024

RLRI7T ER2ICEEFNhB /92—, BEE, RUOT—BESETF (&%)

ETF
SP Funds S&P Global REIT Sharia ETF

B#¥
S&P Global All Equity REIT Shariah Capped Index

SP Funds S&P Global Technology ETF

S&P Global 1200 Shariah Information Technology (Sector) Capped (USD)

SPDR Dow Jones Global Real Estate ETF

DJ Global Select Real Estate Securities Index (RESI)

SPDR Dow Jones Global Real Estate ETF
Exchange Traded Fund Units

DJ Global Select Real Estate Securities Index (RESI)

SPDR Dow Jones Global Real Estate UCITS
ETF

DJ Global Select Real Estate Securities Index (RESI)

SPDR Dow Jones Global Real Estate UCITS
ETF Accum Unhedged USD

DJ Global Select Real Estate Securities Index (RESI)

SPDR Dow Jones International Real Estate ETF

DJ Global x US Select Real Estate Securities Index (RESI)

SPDR Dow Jones REIT ETF

Dow Jones US Select REIT

SPDR S&P Aerospace & Defense ETF

S&P Aerospace & Defense Select Industry

SPDR S&P ASX 200 Financials EX A-REIT Fund S&P/ASX 200 Financials Ex-A-REIT - AUD

SPDR S&P Bank ETF

S&P Banks Select Industry

SPDR S&P BIOTECH ETF

S&P Biotechnology Select Industry

SPDR S&P Capital Markets ETF

S&P Capital Markets Select Industry

SPDR S&P Health Care Equipment ETF

S&P Healthcare Equipment Select Industry

SPDR S&P Health Care Services ETF

S&P Health Care Services Select Industry

SPDR S&P Insurance ETF

S&P Insurance Select Industry

SPDR S&P Metals & Mining ETF

S&P Metals and Mining Select Industry

SPDR S&P Oil & Gas Equip. & Services ETF

S&P Oil & Gas Equipment Select Industry Index

SPDR S&P Oil & Gas Exp. & Prod. ETF

S&P Oil & Gas Exploration & Production Select Industry

SPDR S&P Pharmaceuticals ETF

S&P Pharmaceuticals Select Industry

SPDR S&P Regional Banking ETF

S&P Regional Banks Select Industry

SPDR S&P Semiconductor ETF

S&P Semiconductors Select Industry

SPDR S&P Software & Services ETF

S&P Software & Services Select Industry

SPDR S&P Transportation ETF

S&P Transportation Select Industry

SPDR S&P US Communication Services Select

Sector UCITS ETF

S&P Communication Services Select Sector Daily Capped 25/20 Index

SPDR S&P US Consumer Discretionary Select
Sector UCITS ETF

S&P Consumer Discretionary Select Sector Index

SPDR S&P US Consumer Staples Select Sector

UCITS ETF

S&P Consumer Staples Select Sector Daily Capped 25/20 Index -
Benchmark TR Net

SPDR S&P US Energy Select Sector UCITS ETF S&P Energy Select Sector Daily Capped 25/20 Index

SPDR S&P US Financials Select Sector UCITS

ETF

S&P Financials Select Sector Daily Capped 25/20 Index
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ETF

SPDR S&P US Health Care Select Sector UCITS
ETF

SPDR S&P US Industrials Select Sector UCITS
ETF

SPDR S&P US Materials Select Sector UCITS
ETF

SPDR S&P US Technology Select Sector UCITS
ETF

it

August 2024

S&P Health Care Select Sector Daily Capped 25/20 Index

S&P 500 Index - EUR

S&P Materials Select Sector Daily Capped 25/20 Index

S&P TECHNOLOGY SELECT SECTOR DAILY CAPPED 25/20 NTR

SPDR S&P US Utilities Select Sector UCITS ETF S&P Utilities Select Sector Daily Capped 25/20 Index - USD

SPDR S&P/ASX 200 Listed Property Fund
Technology Select Sector SPDR Fund

Utilities Select Sector SPDR Fund

Vanguard Australian Property Securities Index
ETF

Vanguard Global ex-U.S. Real Estate ETF

WOORI US SP AerospaceDefense ETF Units

S&P/ASX 200 A-REIT Index - AUD

Technology Select Sector

Utilities Select Sector

S&P ASX 300/ A-REIT -SEC

S&P Global x United States Property

S&P Aerospace & Defense Select Industry

HAF:S&P X7 - V3 —vX - AT v ALLC, 20243 A 28 AREDT — X, RIIHBENDLBDICIRRENTWET,

B3 28 : FEHEY

£

S&P E-mini Financial Select Sector Futures
S&P E-mini Energy Select Sector Futures
S&P E-mini Utilities Select Sector Futures

S&P E-mini Consumer Staples Select Sector Futures

E-mini S&P Real Estate Select Sector Stock Index Futures

S&P E-mini Health Care Select Sector Futures
S&P E-mini Materials Select Sector Futures
S&P E-mini Technology Select Sector Futures
S&P E-mini Industrial Select Sector Futures

E-mini Communication Services Select Sector Futures

S&P E-mini Consumer Discretionary Select Sector Future

E-mini S&P Regional Banks Select Industry Futures

E-mini S&P Biotechnology Select Industry Futures

E-mini S&P Oil & Gas Exploration & Production Select Industry Futures

E-mini S&P Insurance Select Industry Futures

E-mini S&P Retail Select Industry Futures

EX5 AR

Chicago Mercantile Exchange
Chicago Mercantile Exchange
Chicago Mercantile Exchange
Chicago Mercantile Exchange
Chicago Mercantile Exchange
Chicago Mercantile Exchange
Chicago Mercantile Exchange
Chicago Mercantile Exchange
Chicago Mercantile Exchange
Chicago Mercantile Exchange
Chicago Mercantile Exchange
Chicago Mercantile Exchange
Chicago Mercantile Exchange
Chicago Mercantile Exchange
Chicago Mercantile Exchange

Chicago Mercantile Exchange

Source: S&P Dow Jones Indices LLC. Data as of March 28, 2024. Table is provided for illustrative purposes.
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Performance Disclosure/Back-Tested Data

The S&P 500 Equal Weight Sector Indices were launched June 20, 2006. The S&P Biotechnology Select Industry Index, S&P Home Builders
Select Industry Index, S&P Semiconductors Select Industry Index were launched on January 27, 2006. The S&P Aerospace & Defense Select
Industry Index, S&P Technology Hardware Select Industry Index, S&P Health Care Equipment Select Industry Index, S&P Health Care
Services Select Industry Index, S&P Metals & Mining Select Industry Index, S&P Oil & Gas Exploration & Production Select Industry Index,
S&P Oil & Gas Equipment Select Industry Index, S&P Pharmaceuticals Select Industry Index, S&P Retail Select Industry Index, S&P Telecom
Select Industry Index, and S&P Transportation Select Industry Index were launched on June 19, 2006. The S&P Banks Select Industry Index,
S&P Capital Markets Select Industry Index, S&P Insurance Select Industry Index, and S&P Regional Banks Select Industry Index were
launched on September 9, 2011. The S&P Software & Services Select Industry Index was launched on September 19, 2011. The S&P
Internet Select Industry Index was launched on February 1, 2016. All information presented prior to an index’s Launch Date is hypothetical
(back-tested), not actual performance. The back-test calculations are based on the same methodology that was in effect on the index Launch
Date. However, when creating back-tested history for periods of market anomalies or other periods that do not reflect the general current
market environment, index methodology rules may be relaxed to capture a large enough universe of securities to simulate the target market
the index is designed to measure or strategy the index is designed to capture. For example, market capitalization and liquidity thresholds may
be reduced. Complete index methodology details are available at www.spglobal.com/spdii. Past performance of the Index is not an indication
of future results. Back-tested performance reflects application of an index methodology and selection of index constituents with the benefit of
hindsight and knowledge of factors that may have positively affected its performance, cannot account for all financial risk that may affect
results and may be considered to reflect survivor/look ahead bias. Actual returns may differ significantly from, and be lower than, back-tested
returns. Past performance is not an indication or guarantee of future results. Please refer to the methodology for the Index for more details
about the index, including the manner in which it is rebalanced, the timing of such rebalancing, criteria for additions and deletions, as well as
all index calculations. Back-tested performance is for use with institutions only; not for use with retail investors.

S&P Dow Jones Indices defines various dates to assist our clients in providing transparency. The First Value Date is the first day for which
there is a calculated value (either live or back-tested) for a given index. The Base Date is the date at which the index is set to a fixed value for
calculation purposes. The Launch Date designates the date when the values of an index are first considered live: index values provided for
any date or time period prior to the index’s Launch Date are considered back-tested. S&P Dow Jones Indices defines the Launch Date as the
date by which the values of an index are known to have been released to the public, for example via the company’s public website or its data
feed to external parties. For Dow Jones-branded indices introduced prior to May 31, 2013, the Launch Date (which prior to May 31, 2013, was
termed “Date of introduction”) is set at a date upon which no further changes were permitted to be made to the index methodology, but that
may have been prior to the Index’s public release date.

Typically, when S&P DJI creates back-tested index data, S&P DJI uses actual historical constituent-level data (e.g., historical price, market
capitalization, and corporate action data) in its calculations. As ESG investing is still in early stages of development, certain datapoints used to
calculate S&P DJI's ESG indices may not be available for the entire desired period of back-tested history. The same data availability issue
could be true for other indices as well. In cases when actual data is not available for all relevant historical periods, S&P DJI may employ a
process of using “Backward Data Assumption” (or pulling back) of ESG data for the calculation of back-tested historical performance.
“Backward Data Assumption” is a process that applies the earliest actual live data point available for an index constituent company to all prior
historical instances in the index performance. For example, Backward Data Assumption inherently assumes that companies currently not
involved in a specific business activity (also known as “product involvement”) were never involved historically and similarly also assumes that
companies currently involved in a specific business activity were involved historically too. The Backward Data Assumption allows the
hypothetical back-test to be extended over more historical years than would be feasible using only actual data. For more information on
“Backward Data Assumption” please refer to the FAQ. The methodology and factsheets of any index that employs backward assumption in the
back-tested history will explicitly state so. The methodology will include an Appendix with a table setting forth the specific data points and
relevant time period for which backward projected data was used.

Index returns shown do not represent the results of actual trading of investable assets/securities. S&P Dow Jones Indices maintains the index
and calculates the index levels and performance shown or discussed but does not manage actual assets. Index returns do not reflect payment
of any sales charges or fees an investor may pay to purchase the securities underlying the Index or investment funds that are intended to
track the performance of the Index. The imposition of these fees and charges would cause actual and back-tested performance of the
securities/fund to be lower than the Index performance shown. As a simple example, if an index returned 10% on a US $100,000 investment
for a 12-month period (or US $10,000) and an actual asset-based fee of 1.5% was imposed at the end of the period on the investment plus
accrued interest (or US $1,650), the net return would be 8.35% (or US $8,350) for the year. Over a three-year period, an annual 1.5% fee
taken at year end with an assumed 10% return per year would result in a cumulative gross return of 33.10%, a total fee of US $5,375, and a
cumulative net return of 27.2% (or US $27,200).
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General Disclaimer

© 2024 S&P Dow Jones Indices. All rights reserved. S&P, S&P 500, SPX, SPY, The 500, US500 , US 30, S&P 100, S&P COMPOSITE 1500,
S&P 400, S&P MIDCAP 400, S&P 600, S&P SMALLCAP 600, S&P GIVI, GLOBAL TITANS, DIVIDEND ARISTOCRATS, DIVIDEND
MONARCHS, BUYBACK ARISTOCRATS, SELECT SECTOR, S&P MAESTRO, S&P PRISM, S&P STRIDE, GICS, SPIVA, SPDR,
INDEXOLOGY, iTraxx, iBoxx, ABX, ADBI, CDX, CMBX, LCDX, MBX, MCDX, PRIMEX, TABX, HHPI, IRXX, I-SYND, SOVX, CRITS, CRITR are
registered trademarks of S&P Global, Inc. (“S&P Global”) or its affiliates. DOW JONES, DJIA, THE DOW and DOW JONES INDUSTRIAL
AVERAGE are trademarks of Dow Jones Trademark Holdings LLC (“Dow Jones”). These trademarks together with others have been licensed
to S&P Dow Jones Indices LLC. Redistribution or reproduction in whole or in part are prohibited without written permission of S&P Dow Jones
Indices LLC. This document does not constitute an offer of services in jurisdictions where S&P Dow Jones Indices LLC, S&P Global, Dow Jones
or their respective affiliates (collectively “S&P Dow Jones Indices”) do not have the necessary licenses. Except for certain custom index
calculation services, all information provided by S&P Dow Jones Indices is impersonal and not tailored to the needs of any person, entity or
group of persons. S&P Dow Jones Indices receives compensation in connection with licensing its indices to third parties and providing custom
calculation services. Past performance of an index is not an indication or guarantee of future results.

It is not possible to invest directly in an index. Exposure to an asset class represented by an index may be available through investable
instruments based on that index. S&P Dow Jones Indices does not sponsor, endorse, sell, promote or manage any investment fund or other
investment vehicle that is offered by third parties and that seeks to provide an investment return based on the performance of any index. S&P
Dow Jones Indices makes no assurance that investment products based on the index will accurately track index performance or provide positive
investment returns. Index performance does not reflect trading costs, management fees or expenses. S&P Dow Jones Indices makes no
representation regarding the advisability of investing in any such investment fund or other investment vehicle. A decision to invest in any such
investment fund or other investment vehicle should not be made in reliance on any of the statements set forth in this document. S&P Dow Jones
Indices is not an investment adviser, commodity trading advisor, commodity pool operator, broker dealer, fiduciary, promoter” (as defined in the
Investment Company Act of 1940, as amended), “expert” as enumerated within 15 U.S.C. § 77k(a) or tax advisor. Inclusion of a security,
commodity, crypto currency or other asset within an index is not a recommendation by S&P Dow Jones Indices to buy, sell, or hold such security,
commodity, crypto currency or other asset, nor is it considered to be investment advice or commodity trading advice.

Closing prices for S&P Dow Jones Indices’ US benchmark indices are calculated by S&P Dow Jones Indices based on the closing price of the
individual constituents of the index as set by their primary exchange. Closing prices are received by S&P Dow Jones Indices from one of its third
party vendors and verified by comparing them with prices from an alternative vendor. The vendors receive the closing price from the primary
exchanges. Real-time intraday prices are calculated similarly without a second verification

These materials have been prepared solely for informational purposes based upon information generally available to the public and from sources
believed to be reliable. No content contained in these materials (including index data, ratings, credit-related analyses and data, research,
valuations, model, software or other application or output therefrom) or any part thereof (“Content”) may be modified, reverse-engineered,
reproduced or distributed in any form or by any means, or stored in a database or retrieval system, without the prior written permission of S&P
Dow Jones Indices. The Content shall not be used for any unlawful or unauthorized purposes. S&P Dow Jones Indices and its third-party data
providers and licensors (collectively “S&P Dow Jones Indices Parties”) do not guarantee the accuracy, completeness, timeliness or availability
of the Content. S&P Dow Jones Indices Parties are not responsible for any errors or omissions, regardless of the cause, for the results obtained
from the use of the Content. THE CONTENT IS PROVIDED ON AN “AS IS” BASIS. S&P DOW JONES INDICES PARTIES DISCLAIM ANY
AND ALL EXPRESS OR IMPLIED WARRANTIES, INCLUDING, BUT NOT LIMITED TO, ANY WARRANTIES OF MERCHANTABILITY OR
FITNESS FOR A PARTICULAR PURPOSE OR USE, FREEDOM FROM BUGS, SOFTWARE ERRORS OR DEFECTS, THAT THE
CONTENT'S FUNCTIONING WILL BE UNINTERRUPTED OR THAT THE CONTENT WILL OPERATE WITH ANY SOFTWARE OR
HARDWARE CONFIGURATION. In no event shall S&P Dow Jones Indices Parties be liable to any party for any direct, indirect, incidental,
exemplary, compensatory, punitive, special or consequential damages, costs, expenses, legal fees, or losses (including, without limitation, lost
income or lost profits and opportunity costs) in connection with any use of the Content even if advised of the possibility of such damages.

S&P Global keeps certain activities of its various divisions and business units separate from each other in order to preserve the independence
and objectivity of their respective activities. As a result, certain divisions and business units of S&P Global may have information that is not
available to other business units. S&P Global has established policies and procedures to maintain the confidentiality of certain non-public
information received in connection with each analytical process.

In addition, S&P Dow Jones Indices provides a wide range of services to, or relating to, many organizations, including issuers of securities,
investment advisers, broker-dealers, investment banks, other financial institutions and financial intermediaries, and accordingly may receive
fees or other economic benefits from those organizations, including organizations whose securities or services they may recommend, rate,
include in model portfolios, evaluate or otherwise address.

The Global Industry Classification Standard (GICS®) was developed by and is the exclusive property and a trademark of S&P and MSCI.
Neither MSCI, S&P nor any other party involved in making or compiling any GICS classifications makes any express or implied warranties or
representations with respect to such standard or classification (or the results to be obtained by the use thereof), and all such parties hereby
expressly disclaim all warranties of originality, accuracy, completeness, merchantability or fithess for a particular purpose with respect to any
of such standard or classification. Without limiting any of the foregoing, in no event shall MSCI, S&P, any of their affiliates or any third party
involved in making or compiling any GICS classifications have any liability for any direct, indirect, special, punitive, consequential or any other
damages (including lost profits) even if notified of the possibility of such damages.
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