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Spreads Volumes $5M Trade $20M Trade
Impact Impact
ISIN Ticker ETF Name 01/31 ETF AUM ETF (bps) Basket (bps) | Monthly Flows ETFC lidated Basket 30 Day ADV Impact Basket (bps) Impact Basket
Closing (Min, $) (Min, $) Monthly (Min, $) (bps)
Price ($) Turnover ($)
Equity
Equity — Global
IEOOB8GF1M35 SPYJ GY SPDR Dow Jones Global Real Estate UCITS ETF (Dist) 32.61 230 16.98 10.50 5.31 20,635,967 6,229,268,339 4.91 6.26
IEOOBH4GR342 GLRALN SPDR Dow Jones Global Real Estate UCITS ETF (Acc) 18.43 34 26.30 1.57 3,444,770
IEOOB3YLTY66 SPYIGY SPDR MSCI ACWI IMI UCITS ETF 206.91 1,098 5.19 5.69 130.04 231,270,254 51,462,5673,389 2.43 2.84
IEOOB4475B48 SPYY GY SPDR MSCI ACWI UCITS ETF 202.53 2,707 5.10 4.08 156.42 655,877,542 202,528,153,676 1.87 2.22
IEOOBF1B7389 SPP1GY SPDR MSCI ACWI EUR Hedged UCITS ETF (Acc) 18.87 395 9.33 4.13 12.562 17,971,119 197,689,484,715 1.88 2.23
IEOOBF1B7272 SPP2 GY SPDR MSCI ACWI USD Hdg UCITS ETF (Acc) 20.93 50 16.54 4.07 -0.62 53,620 204,129,074,760 1.87 221
IEOOBFYOGT14 SPPW GY SPDR MSCI World UCITS ETF (Acc) 33.64 4,693 3.93 4.26 261.67 475,177,535 241,170,536,131 1.82 2.13
IEOO05POVJH8 SWGPx 12 | SPDR MSCI World GBP Hdg UCITS ETF (Dist) 13.66 32 14.36 4.24 4.74 1,402,458 243,991,009,336 181 2.13
IEOOOBZ1HVL2 SPFH GY SPDR MSCI World EUR Hdg UCITS ETF (Acc) 11.66 134 10.83 4.32 15.28 3,070,721 235,787,165,673 1.83 2.14
IEOOBCBJG560 ZPRS GY SPDR MSCI World Small Cap UCITS ETF 97.29 769 12.02 16.26 -9.61 53,867,662 16,977,371,880 6.41 7.45
IEOOBOCOXS71 ZPRG GY SPDR S&P Global Dividend Aristocrats UCITS ETF 31.22 1,055 9.81 7.66 -74.04 129,304,798 2,193,014,774 4.78 6.71
Equity — Developed Region/Country
IEOOBFTWP510 ELOW IM SPDR EURO STOXX Low Volatility UCITS ETF 49.48 37 14.97 6.11 N/A 2,124,671 3,884,570,305 3.90 5.16
IEOOBSJCQV56 ZPRP GY SPDR FTSE EPRA Europe EX UK Real Estate UCITS ETF 28.81 98 28.68 14.79 1.65 6,604,774 547,960,197 9.34 13.37
IEO0B7452L46 FTALLN SPDR FTSE UK All Share UCITS ETF (Acc) 78.48 852 8.60 10.02 -0.39 30,760,093 9,024,302,483 4.61 5.81
IEOOBD5FCF91 FTADLN SPDR FTSE UK All Share UCITS ETF (Dist) 6.43 84 15.11 0.39 7,636,103
IEOOB910VR50 ZPRE GY SPDR MSCI EMU UCITS ETF 75.99 227 9.33 3.36 N/A 18,098,965 29,233,612,654 2.58 3.44
IEOOBKWQOQ14 EROX M SPDR MSCI Europe UCITS ETF 311.61 265 10.34 3.62 -21.43 134,650,624 43,486,157,063 2.35 3.08
IEOOBKWQOM75 SMC FP SPDR MSCI Europe Small Cap UCITS ETF 313.13 246 256.21 20.61 108.73 219,248,771 4,074,039,429 8.20 9.91

Source: BMLL, Nomura Instinet TradeSpex, Bloomberg, SPDR Capital Markets.
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Spreads Volumes $5M Trade $20M Trade
Impact Impact
ISIN Ticker ETF Name 01/31 ETF AUM ETF (bps) Basket (bps) | Monthly Flows ETF Consolidated Basket 30 Day ADV Impact Basket (bps) Impact Basket
Closing (Min, $) (Min, $) Monthly (Min, $) (bps)
Price ($) Turnover ($)
Equity — Developed Region/Country (contd)
IEOOBSPLC298 ZPRX GY SPDR MSCI Europe Small Cap Value Weighted UCITS ETF 50.71 172 17.56 20.46 3.01 18,999,222 2,5613,340,132 8.66 10.80
IEOOBSPLC306 ZPRW GY SPDR MSCI Europe Value UCITS ETF 49.11 24 28.15 3.63 -2.45 1,681,073 11,301,494,123 3.06 4.21
IEOOBSPLC413 ZPRV GY SPDR MSCI USA Small Cap Value Weighted UCITS ETF 60.91 442 13.33 18.28 6.05 78,009,829 20,985,489,742 7.26 8.24
IEOOBSPLC520 ZPRU GY SPDR MSCI USA Value UCITS ETF 57.26 117 14.61 5.08 -0.07 6,233,912 30,093,5639,252 2.66 3.40
IEOOBZOG8C04 ZPDW GY SPDR MSCI Japan EUR Hedged UCITS ETF 67.55 34 18.07 3.23 -0.14 3,104,894 13,834,204,638 3.26 4.61
IEOOBZOG8B96 ZPDJ GY SPDR MSCI Japan UCITS ETF 57.30 445 15.74 3.23 10.34 29,202,850 13,834,283,016 3.26 4.61
IEOOBJ380D84 ZPRR GY SPDR Russell 2000 U.S. Small Cap UCITS ETF 56.47 2,398 5.50 25.45 112.82 536,587,145 19,986,643,007 9.66 10.72
IEOOB4YBJ215 SPY4 GY SPDR S&P 400 U.S. Mid Cap UCITS ETF 84.36 1,797 5.92 13.38 63.98 199,610,152 15,248,284,999 5.656 6.39
IEOOBBYX5033 SPY5 IM SPDR S&P 500 UCITS ETF (Dist) 488.15 6,645 3.38 4.16 108.10 645,538,759 206,881,328,392 1.75 2.02
IEOOOXZSV718 SPYL GY SPDR S&P 500 UCITS ETF (Acc) 11.77 2,251 9.61 1,0563.98 15,978,971
IEOOBYYW2V44 SPPE GY SPDR S&P 500 Euro Hdg UCITS ETF (Acc) 13.13 442 4.06 4.17 21.56 64,425,790 207,594,365,365 1.75 2.02
IEOOB802KR88 SPY1GY SPDR S&P 500 Low Volatility UCITS ETF 69.96 146 10.13 4.64 -6.92 31,672,922 24,310,908,913 2.27 2.81
IEOOBEM1WJ87 SPYW GY SPDR S&P Euro Dividend Aristocrats UCITS ETF 24.99 1,029 5.97 6.13 -98.74 351,260,808 1,5625,576,985 5.20 7.18
IEOOBOKNR336 ZPRA GY SPDR S&P Pan Asia Dividend Aristocrats UCITS ETF 43.62 157 17.66 14.58 7.86 97,402,694 37,889,762 9.97 14.50
IEOOBBS27822 UKDV LN SPDR S&P UK Dividend Aristocrats UCITS ETF 12.78 136 23.74 10.56 -3.82 5,673,716 632,388,943 7.59 11.06
IEOOBBYX5D40 UDVD LN SPDR S&P US Dividend Aristocrats UCITS ETF 68.92 3,752 5.66 5.98 -62.05 348,693,198 16,100,653,478 2.95 3.68
IEOOBO79GK47 SPPD GY SPDR S&P US Dividend Aristocrats EUR Hedged UCITS ETF 8.49 63 14.11 5.98 3.46 10,607,204 16,1569,836,611 2.95 3.68
IEOOBJXRT813 WVALNA | SPDRMSCI World Value UCITS ETF (Acc) 29.44 51 16.74 4.06 N/A 4,610,059 35,782,479,257 2.49 3.26
ESG
IEOOBK5HB8015 ZPDX GY SPDR STOXX EUROPE 600 ESG Screened UCITS ETF (Acc) 31.03 269 7.53 3.67 -6.06 24,450,038 18,615,392,459 2.74 3.68
IEOOBH4GPZ28 SPPY GY SPDR S&P 500 ESG UCITS ETF (Acc) 34.49 2,120 6.21 3.11 394.43 550,139,458 126,247,703,411 1.48 1.81
IEOOBYTH5S21 ZPD3 GY SPDR S&P Global Dividend Aristocrats ESG UCITS ETF (Dist) 19.08 16 25.14 6.99 N/A 764,213 4,009,979,196 3.99 5.57
IEOOBYTH5R14 UGDV LN SPDR S&P US Dividend Aristocrats ESG UCITS ETF (Dist) 20.47 32 23.63 6.64 2.03 916,610 8,047,958,292 3.39 4.32
IEOOBYTH5T38 ZPD9 GY SPDR S&P Euro Dividend Aristocrats ESG UCITS ETF (Dist) 21.91 7 24.28 4.65 N/A 158,233 2,615,515,486 4.40 6.14
IEOOBYTH5594 SWPANA | SPDRMSCI World Climate Paris Aligned UCITS ETF 11.20 4 19.95 5.06 N/A 328,041 57,754,641,5697 2.27 2.74
IEOOBYTH5487 ECPAIM SPDR MSCI Europe Climate Paris Aligned UCITS ETF 12.60 1 17.20 4.41 N/A 4,233 11,948,669,774 3.00 4.01
IEOOBOQPV184 SPF6 GY SPDR MSCI Japan Climate Paris Aligned UCITS ETF 8.79 4 21.86 4.05 N/A 86,249 2,809,680,046 4561 6.71
IEOOBYTH5263 SMPANA | SPDRMSCI Emerging Markets Climate Paris Aligned UCITS ETF 9.83 4 46.17 5.256 N/A 22,393 1,362,589,107 7.21 8.95

Source: BMLL, Nomura Instinet TradeSpex, Bloomberg, SPDR Capital Markets.
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Impact Impact
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ESG (cont'd)

IEOOBYTH5719 SPF9 GY SPDR MSCI USA Climate Paris Aligned UCITS ETF 11.41 1 21.99 5.01 N/A 67,042 79,466,298,068 2.16 2.63
IEOOBYTH5370 AWPA IM SPDR MSCI ACWI Climate Paris Aligned UCITS ETF 10.72 4 21.77 5.01 N/A 526,664 73,602,286,896 2.31 2.76

Equity — Sectors
IEOOBKWQOCT7 CDISLN SPDR MSCI Europe Consumer Discretionary UCITS ETF 184.41 156 8.81 3.75 -2.16 11,318,290 6,972,285,998 4.04 5.67
IEOOBKWQOD84 CSTPLN SPDR MSCI Europe Consumer Staples UCITS ETF 238.65 223 9.49 3.24 N/A 8,346,640 4,285,269,377 3.24 4.57
IEOOBKWQOF09 STNFP SPDR MSCI Europe Energy UCITS ETF 209.19 1,062 10.14 2.62 -34.12 79,016,226 2,091,829,086 4.18 6.11
IEOOBKWQOG16 STZFP SPDR MSCI Europe Financials UCITS ETF 80.95 351 8.83 3.93 2.00 28,764,057 8,260,357,211 3.20 4.38
IEOOBKWQOH23 STWFP SPDR MSCI Europe Health Care UCITS ETF 227.69 924 9.256 3.16 -3.14 52,885,683 4,657,341,039 3.65 5.08
IEOOBKWQOJ4 7 STQFP SPDR MSCI Europe Industrials UCITS ETF 3056.81 318 8.35 4.13 -4.22 12,273,320 7,596,281,629 3.62 4.82
IEOOBKWQOK51 STKXIM SPDR MSCI Europe Technology UCITS ETF 144.37 85 10.90 2.77 -1.74 8,112,233 4,400,842,505 4.27 6.17
IEOOBKWQOLG8 SPYP GY SPDR MSCI Europe Materials UCITS ETF 311.40 381 10.66 4.15 N/A 14,841,281 3,145,753,420 4.30 6.13
IEOOBKWQON82 TELELN SPDR MSCI Europe Communication Services UCITS ETF 66.62 138 18.77 4.20 N/A 4,320,835 1,895,229,098 4.27 6.08
IEOOBKWQOPO7 STUFP SPDR MSCI Europe Utilities UCITS ETF 173.75 109 11.08 4.80 -3.43 18,940,287 2,390,374,104 4.27 5.93
IEOOBWBXM278 ZPDD GY SPDR S&P U.S. Consumer Discretionary Select Sector UCITS ETF 50.39 107 13.11 4.81 0.08 15,298,237 28,288,270,268 2.49 3.16
IEOOBWBXM385 ZPDS GY SPDR S&P U.S. Consumer Staples Select Sector UCITS ETF 36.87 269 9.56 2.86 1.82 24,474,317 12,499,850,887 1.99 2.77
IEOOBWBXM492 ZPDE GY SPDR S&P U.S. Energy Select Sector UCITS ETF 31.61 742 16.19 2.47 -37.20 87,710,182 10,001,772,523 2.15 3.17
IEOOBWBXM500 ZPDF GY SPDR S&P U.S. Financials Select Sector UCITS ETF 45.12 335 11.06 4.06 -2.16 29,279,482 21,744,604,728 2.12 2.68
IEOOBWBXM617 SXLVLN SPDR S&P U.S. Health Care Select Sector UCITS ETF 42.44 359 9.69 6.53 0.05 35,659,337 23,124,654,898 3.04 3.69
IEOOBWBXM724 ZPDIGY SPDR S&P U.S. Industrials Select Sector UCITS ETF 48.17 201 13.69 6.21 N/A 18,264,337 19,244,739,723 2.98 3.66
IEOOBWBXM831 SXLBIM SPDR S&P U.S. Materials Select Sector UCITS ETF 40.15 32 19.28 6.47 N/A 11,258,011 4,845,068,163 3.63 4.58
IEOOBWBXM948 ZPDT GY SPDR S&P U.S. Technology Select Sector UCITS ETF 103.63 1,020 7.19 3.96 50.54 176,441,485 59,807,151,141 1.99 2.49
IEOOBWBXMB69 SXLULN SPDR S&P USS. Utilities Select Sector UCITS ETF 36.90 29 14.97 3.61 1.96 17,779,216 5,272,264,916 2.78 4.06
IEOOBFWFPX50 ZPDK GY SPDR S&P U.S. Communication Services Select Sector UCITS ETF 33.17 155 16.31 3.47 -4.76 28,635,983 13,929,371,343 2.19 3.00
IEOOBYTRR640 WCODNA | SPDR MSCI World Consumer Discretionary UCITS ETF 65.79 48 16.95 4.56 N/A 3,263,591 36,008,771,464 2.52 3.23
IEOOBYTRR756 WCO0S NA SPDR MSCI World Consumer Staples UCITS ETF 4471 93 14.56 3.15 -1.80 4,781,955 16,753,653,5616 2.11 2.87
IEOOBYTRR863 WNRG NA | SPDR MSCI World Energy UCITS ETF 47.69 532 13.564 3.21 4.65 58,419,208 13,782,693,593 2.47 3.43
IEOOBYTRRO70 WFIN NA SPDR MSCI World Financials UCITS ETF 58.82 213 16.77 4.39 -6.98 14,446,594 37,209,670,459 2.25 2.84
IEOOBYTRRB94 WHEANA | SPDR MSCI World Health Care UCITS ETF 60.13 522 12.10 5.79 1.78 52,214,304 27,782,652,402 2.89 3.68

Source: BMLL, Nomura Instinet TradeSpex, Bloomberg, SPDR Capital Markets.
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Spreads Volumes $5M Trade $20M Trade
Impact Impact
ISIN Ticker ETF Name 01/31 ETF AUM ETF (bps) Basket (bps) | Monthly Flows ETF Consolidated Basket 30 Day ADV Impact Basket (bps) Impact Basket
Closing (Min, $) (Min, $) Monthly (Min, $) (bps)
Price ($) Turnover ($)
Equity — Sectors (contd)
IEOOBYTRRCO2 WIND NA SPDR MSCI World Industrials UCITS ETF 60.92 69 18.68 5.80 3.62 6,282,301 29,330,144,726 2.92 3.64
IEOOBYTRRF33 WMATLN | SPDR MSCI World Materials UCITS ETF 58.49 117 16.65 5.44 N/A 9,067,892 9,693,987,5645 3.50 4.66
IEOOBYTRRD19 WTCHNA | SPDR MSCI World Technology UCITS ETF 140.65 572 10.08 3.75 16.77 120,165,840 73,006,297,188 1.93 2.42
IEOOBYTRRG40 WTEL NA SPDR MSCI World Communication Services UCITS ETF 48.91 47 21.08 2.77 -6.07 6,795,704 25,628,717,5639 1.86 2.55
IEOOBYTRRH56 WUTINA SPDR MSCI World Utilities UCITS ETF 45.30 22 23.98 4.45 -2.35 3,848,700 7,713,885,688 2.96 4.07
Equity — Emerging Markets
IEOOB466KX20 SPYA GY SPDR MSCI EM Asia UCITS ETF 66.26 809 11.94 6.62 -92.97 158,823,409 55,688,147,876 7.23 8.63
IEOOB48X4842 SPYX GY SPDR MSCI Emerging Markets Small Cap UCITS ETF 111.62 272 20.22 8.93 N/A 17,797,158 7,991,855,817 15.50 18.33
IEOOB469F816 EMRD LN SPDR MSCI Emerging Markets UCITS ETF 56.72 401 17.81 5.76 4.24 28,104,313 93,177,140 6.65 7.95
IEOOBBYX5B26 SPYV GY SPDR S&P Emerging Markets Dividend Aristocrats UCITS ETF 13.14 111 26.21 10.74 -2.69 12,255,007 140,622,299 12.93 17.34
Total Equities 46,398 14.6 2,086 6,217,536,931

Source: BMLL, Nomura Instinet TradeSpex, Bloomberg, SPDR Capital Markets.
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Spreads Volumes $5M Trade $20M Trade
Impact Impact
ISIN Ticker ETF Name 01/31 ETF AUM ETF (bps) Basket (bps) | Monthly Flows ETF Consolidated Basket 30 Day ADV Impact Basket (bps) Impact Basket
Closing (Min, $) (Min, $) Monthly (Min, $) (bps)
Price ($) Turnover ($)
Fixed Income
Fixed Income — Broad
IEOOB41RYL63 SYBA GY SPDR Bloomberg Euro Aggregate Bond UCITS ETF 59.61 577 12.06 N/A 32.88 45,813,220 N/A N/A N/A
IEOOB459R192 USAG LN SPDR Bloomberg U.S. Aggregate Bond UCITS ETF 96.28 150 17.56 N/A 1.93 7,208,667 N/A N/A N/A
IE00B430JJ40 GLAG LN SPDR Bloomberg Global Aggregate Bond UCITS ETF (Dist) 256.79 354 12.39 N/A -6.17 48,882,813 N/A N/A N/A
IEOOOAQTA2X6 SPFF GY SPDR Bloomberg Global Aggregate Bond EUR Hdg UCITS ETF (Acc) 33.45 25 16.26 N/A 0.20 2,557,263 N/A N/A N/A
IEOOBKC94M46 GLAD LN SPDR Bloomberg Global Aggregate Bond USD Hdg UCITS ETF (Acc) 29.19 159 16.28 N/A 8.67 8,036,153 N/A N/A N/A
IEOOBF1QPH33 SPFU GY SPDR Bloomberg Global Aggregate Bond USD Hdg UCITS ETF (Dist) 30.14 910 15.05 N/A 10.30 7,968,222 N/A N/A N/A
IEOOBF1QPJ56 SPFB GY SPDR Bloomberg Global Aggregate Bond GBP Hdg UCITS ETF (Dist) 35.99 92 14.19 N/A -5.42 8,748,398 N/A N/A N/A
IEOOBF1QPL78 SPFE GY SPDR Bloomberg Global Aggregate Bond EUR Hdg UCITS ETF (Dist) 28.97 636 10.62 N/A 25.21 102,639,458 N/A N/A N/A
IEOOBF1QPK61 GLAC SE SPDR Bloomberg Global Aggregate Bond CHF Hdg UCITS ETF (Dist) 32.08 1,164 14.68 N/A 22.19 32,491,185 N/A N/A N/A
Fixed Income — Corporate
IEOOB3TOLM79 SYBC GY SPDR Bloomberg Euro Corporate Bond UCITS ETF 57.83 792 8.19 N/A 46.67 167,370,947 N/A N/A N/A
IEOOBC7GZW19 SEUC IM SPDR Bloomberg 0-3 Year Euro Corporate Bond UCITS ETF 32.42 1,388 5.71 N/A -9.11 181,824,553 N/A N/A N/A
IEOOBC7GZX26 SYBF GY SPDR Bloomberg 0-3 Year U.S. Corporate Bond UCITS ETF 49.84 220 156.31 N/A 3.99 6,156,176 N/A N/A N/A
IEOOBYV12Y75 SYBR GY SPDR Bloomberg 3-10 Year U.S. Corporate Bond UCITS ETF 29.96 244 18.42 N/A 21.50 88,993,121 N/A N/A N/A
IEOOBZOG8860 SYBN GY SPDR Bloomberg 10+ Year USS. Corporate Bond UCITS ETF 28.38 85 17.70 N/A -0.14 13,836,044 N/A N/A N/A
IEOOB4694711 UKCOLN SPDR Bloomberg Sterling Corporate Bond UCITS ETF 66.11 530 34.87 N/A 9.89 13,952,049 N/A N/A N/A
IEOOBCBJF711 SUKC LN SPDR Bloomberg 0-5 Year Sterling Corporate Bond UCITS ETF 37.12 351 29.37 N/A 2.43 31,905,622 N/A N/A N/A
Fixed Income — Government
IEOOB3S5XW04 GOVYIM SPDR Bloomberg Euro Government Bond UCITS ETF (Dist) 61.74 346 7.75 N/A -2.97 11,818,267 N/A N/A N/A
IEOOBMYHQM42 GOVAIM SPDR Bloomberg Euro Government Bond UCITS ETF (Acc) 27.28 998 7.58 N/A 22.38 28,679,029 N/A N/A N/A
IEOOBBYX5F63 SYB3 GY SPDR Bloomberg 1-3 Year Euro Government Bond UCITS ETF 55.33 609 4.48 N/A 29.81 127,942,529 N/A N/A N/A
IEOOBS7K8821 EU35IM SPDR Bloomberg 3-5 Year Euro Government Bond UCITS ETF 31.87 24 6.63 N/A 0.64 912,615 N/A N/A N/A
IEOOBYSZ6062 LGOVIM SPDR Bloomberg 10+ Year Euro Government Bond UCITS ETF 27.20 36 13.17 N/A 1.39 6,866,776 N/A N/A N/A
IEOOB3W74078 GLTYLN SPDR Bloomberg UK Gilt UCITS ETF 56.92 422 9.00 N/A 2.88 14,718,076 N/A N/A N/A
IEOOBBYX5K17 GLTSLN SPDR Bloomberg 1-5 Year Gilt UCITS ETF 62.07 509 6.67 N/A -2.89 15,639,853 N/A N/A N/A
IEOOBBYX5L24 GLTLLN SPDR Bloomberg 15+ Year Gilt UCITS ETF/Old 51.80 233 17.73 N/A -1.63 28,410,876 N/A N/A N/A

Source: BMLL, Nomura Instinet TradeSpex, Bloomberg, SPDR Capital Markets.
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Spreads Volumes $5M Trade $20M Trade
Impact Impact
ISIN Ticker ETF Name 01/31 ETF AUM ETF (bps) Basket (bps) | Monthly Flows |  ETF Consolidated Basket 30 Day ADV |  Impact Basket (bps) Impact Basket
Closing (Min, $) (Min, $) Monthly (Min, $) (bps)
Price ($) Turnover ($)
Fixed Income — Government (contd)
IEOOBJXRT698 ZPR1GY SPDR Bloomberg 1-3 Month T-Bill UCITS ETF (Acc) 108.19 393 3.16 N/A -1.98 54,524,260 N/A N/A N/A
IEOOBJXRT706 ZPRM GY SPDR Bloomberg 1-3 Month T-Bill MXN Hdg UCITS ETF (Acc) 154.78 4 8.11 N/A 0.31 537,979 N/A N/A N/A
IEOOB44CND37 TRSY IM SPDR Bloomberg U.S. Treasury Bond UCITS ETF 98.30 478 5.71 N/A -14.34 73,698,364 N/A N/A N/A
IEOOBC7GZJ81 TRS3LN SPDR Bloomberg 1-3 Year US. Treasury Bond UCITS ETF 48.80 61 6.08 N/A -4.78 11,462,439 N/A N/A N/A
IEOOBYSZ5R67 SPP3 GY SPDR Bloomberg 3-5 Year US. Treasury Bond UCITS ETF 28.15 53 7.73 N/A N/A 3,399,896 N/A N/A N/A
IEOOBYSZ5T81 TRSXLN SPDR Bloomberg 7-10 Year U.S. Treasury Bond UCITS ETF 26.40 13 5.90 N/A 0.256 1,237,153 N/A N/A N/A
IEOOBYSZ5V04 SPPX GY SPDR Bloomberg 10+ Year U.S. Treasury Bond UCITS ETF 23.11 7 11.06 N/A -11.95 20,735,804 N/A N/A N/A
IEOOBZOG8977 TIPS LN SPDR Bloomberg U.S. TIPS UCITS ETF 29.04 332 14.97 N/A 4.74 24,453,908 N/A N/A N/A
IEOOBBYX5J02 CHNT SE SPDR Bloomberg China Treasury Bond UCITS ETF 29.41 12 18.93 N/A -38.21 111,616 N/A N/A N/A
Fixed Income — Emerging Markets
IEOOBP46NG52 EMH5 IM SPDR ICE BofA 0-5 Year EM USD Government Bond UCITS ETF (Dist) 27.14 98 27.81 N/A -2.54 12,643,403 N/A N/A N/A
IEOOBJL36X53 ZPR6 GY SPDR ICE BofA O-5 Year EM USD Government Bond EUR Hdg UCITS ETF (Acc) 30.56 98 21.48 N/A 22.99 25,882,027 N/A N/A N/A
IEOOB4613386 SYBM GY SPDR Bloomberg Emerging Markets Local Bond UCITS ETF (Dist) 57.61 1,633 20.53 N/A -6.75 118,173,631 N/A N/A N/A
IEOOBFWFPYBT7 SPFA GY SPDR Bloomberg Emerging Markets Local Bond UCITS ETF (Acc) 30.67 106 28.52 N/A -13.76 6,885,974 N/A N/A N/A
IEOOBK8JH525 SPFD GY SPDR Bloomberg Emerging Markets Local Bond USD Base CCY Hdg to EUR 27.92 128 37.30 N/A 2.90 12,365,687 N/A N/A N/A
UCITS ETF (Acc)
Fixed Income — ESG
IEOOBLF7VX27 SPPU GY SPDR Bloomberg SASB U.S. Corporate ESG UCITS ETF (Acc) 27.70 7,022 16.34 N/A -122.65 10,510,098 N/A N/A N/A
IEOOBFYOGV36 USCE NA SPDR Bloomberg SASB U.S. Corporate ESG EUR Hdg UCITS ETF (Acc) 28.17 275 21.00 N/A -3.89 384,381 N/A N/A N/A
IEOOB99FL386 SJUNKIM SPDR Bloomberg SASB US High Yield Corporate ESG Bond UCITS ETF 40.93 142 22.01 N/A 2.31 10,658,677 N/A N/A N/A
IEOOBYTH5602 SJNEIM SPDR Bloomberg SASB USS. High Yield Corporate ESG EUR Hdg UCITS ETF (Acc) 33.02 51 2711 N/A 0.32 845,445 N/A N/A N/A
IEOOBBYX5H87 SESRIM SPDR Bloomberg SASB 0-3 Year Euro Corporate ESG UCITS ETF 33.48 802 14.68 N/A 15.72 5,104,443 N/A N/A N/A
IEOOBBYX5H87 SESRIM SPDR Bloomberg SASB 0-3 Year Euro Corporate ESG UCITS ETF 34.02 N/A 14.30 N/A 2.65 6,658,525.70 N/A N/A N/A

Source: BMLL, Nomura Instinet TradeSpex, Bloomberg, SPDR Capital Markets.
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Spreads Volumes $5M Trade $20M Trade
Impact Impact
ISIN Ticker ETF Name 01/31 ETF AUM ETF (bps) Basket (bps) | Monthly Flows ETF Consolidated Basket 30 Day ADV Impact Basket (bps) Impact Basket
Closing (Min, $) (Min, $) Monthly (Min, $) (bps)
Price ($) Turnover ($)
Fixed Income — High Yield
IEOOBBYX5M31 ‘ JNKE IM ‘ SPDR Bloomberg Euro High Yield Bond UCITS ETF 39.17 ‘ 495 ‘ 9.81 N/A 32.37 153,285,718 N/A N/A N/A
Fixed Income — Hybrid
IEOOBOWJFQ70 ZPRIGY SPDR Morningstar Multi-Asset Global Infrastructure UCITS ETF 32.9 2,036 33.35 6.14 2.58 25,134,588 3,321,627,239 3.26 4.09
IEOOBNH72088 ZPRC GY SPDR Refinitiv Global Convertible Bond UCITS ETF (Dist) 45.4 b657 14.81 N/A 29.18 57,427,868 N/A N/A N/A
IEOOBDTBFS23 GCVC SE SPDR Refinitiv Global Convertible Bond CHF Hdg UCITS ETF (Acc) 40.5 134 20.01 N/A 2.56 2,428,538 N/A N/A N/A
IEOOBDTGFPO1 SPF1GY SPDR Refinitiv Global Convertible Bond EUR Hdg UCITS ETF (Acc) 39.1 481 12.49 N/A 5.01 52,775,847 N/A N/A N/A
IEOOBDTGFR16 SPF2 GY SPDR Refinitiv Global Convertible Bond USD Hdg UCITS ETF (Dist) 29.9 6 25.15 N/A N/A N/A N/A N/A N/A
IEOOBDTBFT30 GCVGx 12 SPDR Refinitiv Global Convertible Bond GBP Hdg UCITS ETF (Dist) 36.9 6 24.20 N/A N/A N/A N/A N/A N/A
Total FI 26,249 15.80 114.98 1,688,029,457
Total All Asset Classes 72,648 15.03 2,201.31 7,905,566,388

Source: BMLL, Nomura Instinet TradeSpex, Bloomberg, SPDR Capital Markets.
* Average spread of best listing during previous month. **Trade Impact Estimated Costs are not the precise costs to trade the ETF but are designed to illustrate the potential impact on the underlying market. They are generated from a statistically calibrated impact model with the primary inputs including the
following: average volumes, volatility, bid/ask spreads and intraday liquidity profiles. ***Tickers quoted the best spread for the period defined. Please visit https://ssga.com/uk/en_gb/institutional/etfs/fund-finder to obtain the full list of tickers.
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Marketing communication.

For professional clients/qualified investors use only.

For regulated qualified investors according to Art. 10 (3) lit.
aand b of the Swiss Capital Investment Schemes Act only.

For Investors in Austria: The offering of SPDR ETFs by the Company
has been notified to the Financial Markets Authority (FMA) in
accordance with section 139 of the Austrian Investment Funds Act.
Prospective investors may obtain the current sales Prospectus, the
articles of incorporation, the KIID as well as the latest annual and
semi-annual reportfree of charge from State Street Global Advisors
GmbH, Brienner Strasse 59, D-80333 Munich. T: +49 (0)89-55878-400.
F: +49 (0)89-55878-440.

For Investors in Finland: The offering of funds by the Companies has
been notified to the Financial Supervision Authority in accordance with
Section 127 of the Act on Common Funds (2911999/48) and by virtue of
confirmation from the Financial Supervision Authority the Companies
may publicly distribute their Shares in Finland. Certain information and
documents that the Companies must publish in Ireland pursuant to
applicable Irish law are translated into Finnish and are available for
Finnish investors by contacting State Street Custodial Services (Ireland)
Limited, 78 Sir John Rogerson’s Quay, Dublin 2, Ireland.

For Investors in France: This document does not constitute an offer or
request to purchase shares in the Companies. Any subscription for
shares shall be made in accordance with the terms and conditions
specified in the complete Prospectuses, the KlIDs, the addenda as well
as the Companies’ Supplements. These documents are available from
the Companies’ centralising correspondent: State Street Banque S.A,,

23-25 rue Delariviere — Lefoullon, 92064 Paris La Defense Cedex or on
the French part of the site spdrs.com. The Companies are undertakings
for collective investment in transferable securities (UCITS) governed by
Irish law and accredited by the Central Bank of Ireland as a UCITS in
accordance with European Regulations. European Directive no. 2014/91/
EU dated 23 July 2014 on UCITS, as amended, established common
rules pursuant to the cross border marketing of UCITS with which they
duly comply. This common base does not exclude differentiated
implementation. This is why a European UCITS can be sold in France
even though its activity does not comply with rules identical to those
governing the approval of this type of product in France. The offering of
these compartments has been notified to the Autorité des Marchés
Financiers (AMF) in accordance with article L214-2-2 of the French
Monetary and Financial Code.

For Investors in Germany: The offering of SPDR ETFs by the
Companies has been notified to the Bundesanstalt fiir
Finanzdienstleistungsaufsicht (BaFin) in accordance with section 312 of
the German Investment Act. Prospective investors may obtain the
current sales Prospectuses, the articles of incorporation, the KlIDs as
well as the latest annual and semi annual report free of charge from
State Street Global Advisors GmbH, Brienner Strasse 59, D-80333
Munich. T: +49 (0)89- 55878-400. F: +49 (0)89-55878-440.

Ireland Entity: State Street Global Advisors Europe Limited is regulated
by the Central Bank of Ireland. Registered office address 78 Sir John
Rogerson’s Quay, Dublin 2. Registered Number: 49934. T: +3563 (0)1 776
3000. F: +353 (0)1 776 3300.

Italy Entity: State Street Global Advisors Europe Limited, Italy Branch
(“State Street Global Advisors Italy”) is a branch of State Street Global
Advisors Europe Limited, registered in Ireland with company number

49934, authorized and regulated by the Central Bank of Ireland, and
whose registered office is at 78 Sir John Rogerson’s Quay, Dublin 2. State
Street Global Advisors ltaly is registered in Italy with company number
11871450968 — REA: 2628603 and VAT number 11871450968, and its
office is located at Via Ferrante Aporti, 10 - 20125 Milan, Italy. T: +39 02
32066 100. F: +39 02 32066 165.

For Investors in Luxembourg: The Companies have been notified to
the Commission de Surveillance du Secteur Financier in Luxembourg in
order to market its shares for sale to the public in Luxembourg and the
Companies are notified Undertakings in Collective Investment for
Transferable Securities (UCITS). For Investors in the Netherlands: This
communication is directed at qualified investors within the meaning of
Section 2:72 of the Dutch Financial Markets Supervision Act (Wet op het
financieel toezicht) as amended. The products and services to which
this communication relates are only available to such persons and
persons of any other description should not rely on this communication.
Distribution of this document does not trigger a license requirement for
the Companies or State Street Global Advisors in the Netherlands and
consequently no prudential and conduct of business supervision will be
exercised over the Companies or State Street Global Advisors by the
Dutch Central Bank (De Nederlandsche Bank NV.) and the Dutch
Authority for the Financial Markets (Stichting Autoriteit Financiéle
Markten). The Companies have completed their notification to the
Authority Financial Markets in the Netherlands in order to market their
shares for sale to the public in the Netherlands and the Companies

are, accordingly, investment institutions (beleggingsinstellingen)
according to Section 2:72 Dutch Financial Markets Supervision Act

of Investment Institutions.

For Investors in Norway: The offering of SPDR ETFs by the Companies
has been notified to the Financial Supervisory Authority of Norway
(Finanstilsynet) in accordance with applicable Norwegian Securities
Funds legislation. By virtue of a confirmation letter from the Financial
Supervisory Authority dated 28 March 2013 (16 October 2013 for
umbrella 1) the Companies may market and sell their shares in Norway.

For Investors in Spain: State Street Global Advisors SPDR ETFs Europe
land Il plc have been authorized for public distribution in Spain and are
registered with the Spanish Securities Market Commission (Comision
Nacional del Mercado de Valores) under n0.1244 and no1242. Before
investing, investors may obtain a copy of the Prospectus and Key
Investor Information Documents, the Marketing Memoranda, the fund
rules or instruments of incorporation as well as the annual and
semi-annual reports of State Street Global Advisors SPDR ETFs Europe |
and Il plc from Cecabank, S.A. Alcala 27, 28014 Madrid (Spain) who is the
Spanish Representative, Paying Agent and distributor in Spain or at
spdrs.com. The authorized Spanish distributor of State Street Global
Advisors SPDR ETFs is available on the website of the Securities Market
Commission (Comision Nacional del Mercado de Valores).

For Investors in the UK: The Companies are recognised schemes
under Section 264 of the Financial Services and Markets Act 2000
(“the Act”) and are directed at ‘professional clients’in the UK (within the
meaning of the rules of the Act) who are deemed both knowledgeable
and experienced in matters relating to investments. The products and
services to which this communication relates are only available to such
persons and persons of any other description should not rely on this
communication. Many of the protections provided by the UK regulatory
system do not apply to the operation of the Companies, and
compensation will not be available under the UK Financial Services
Compensation Scheme.

GLOBAL

STATE STREE

ADVISORS SPDR®


http://ssga.com
http://spdrs.com
http://spdrs.com

For Investors in Switzerland: This document is directed at regulated
qualified investors only, as defined by Article 10(3) lit. a and b. of the
Swiss Act on Collective Investment Schemes (CISA). Certain of the funds
may not be registered for public sale with the Swiss Financial Market
Supervisory Authority (FINMA) which acts as supervisory authority in
investment fund matters and might not qualify as foreign Collective
Investment Schemes under Article 120 of the Collective Investment
Schemes Act. Accordingly, the shares of those funds may only be offered
to regulated qualified investors and not be offered to any other investor
in or from Switzerland unless they are placed without public solicitation
as such term is defined by FINMA from time to time. Before investing
please read the prospectus and the KIID. In relation to those funds which
are registered with FINMA, prospective investors may obtain the current
sales prospectus, the articles of incorporation, the KlIDs as well as the
latest annual and semi-annual reports free of charge from the Swiss
Representative and Paying Agent, State Street Bank International
GmbH, Munich, Zurich Branch, Beethovenstrasse 19, 8027 Zurich, or

at spdrs.com, as well as from the main distributor in Switzerland, State
Strest Global Advisors AG (“SSGA AG”), Besthovenstrasse 19, 8027
Zurich. For additional documentation regarding those funds not
registered for public sale, please contact State Street Global

Advisors AG.

Israel Entity: No action has been taken or will be taken in Israel that
would permit a public offering of the Securities or distribution of this
sales brochure to the public in Israel. This sales brochure has not been
approved by the Israel Securities Authority (the ‘ISA). Accordingly, the
Securities shall only be sold in Israel to an investor of the type listed in
the First Schedule to the Israeli Securities Law, 1978, which has
confirmed in writing that it falls within one of the categories listed
therein (accompanied by external confirmation where this is required
under ISA guidelines), that it is aware of the implications of being
considered such an investor and consents thereto, and further that the
Securities are being purchased for its own account and not for the
purpose of re-sale or distribution. This sales brochure may not be
reproduced or used for any other purpose, nor be furnished to any other
person other than those to whom copies have been sent. Nothing in this
sales brochure should be considered investment advice or investment
marketing as defined in the Regulation of Investment Advice, Investment
Marketing and Portfolio Management Law, 1995 (“the Investment Advice
Law”). Investors are encouraged to seek competent investment advice
from alocally licensed investment advisor prior to making any
investment. State Street is not licensed under the Investment Advice
Law, nor does it carry the insurance as required of a licensee thereunder.
This sales brochure does not constitute an offer to sell or solicitation of
an offer to buy any securities other than the Securities offered hereby,

nor does it constitute an offer to sell to or solicitation of an offer to buy
from any person or persons in any state or other jurisdiction in which
such offer or solicitation would be unlawful, or in which the person
making such offer or solicitation is not qualified to do so, or to a person
or persons to whom it is unlawful to make such offer or solicitation.

Important Information

This document has been issued by State Street Global Advisors Ireland
(“SSGA), regulated by the Central Bank of Ireland. Registered office
address 78 Sir John Rogerson’s Quay, Dublin 2. Registered number
145221. T: +353 (0)1 776 3000. F: +353 (0)1 776 3300. Web: ssga.com.
SPDR ETFs is the exchange traded funds (‘ETF”) platform of State Street
Global Advisors and is comprised of funds that have been authorized by
Central Bank of Ireland as open-ended UCITS investment companies.
SSGA SPDR ETFs Europe | & Il plc issue SPDR ETFs, and is an open-
ended investment company with variable capital having segregated
liability between its sub-funds. The Company is organised as an
Undertaking for Collective Investments in Transferable Securities
(UCITS) under the laws of Ireland and authorized as a UCITS by the
Central Bank of Ireland. Past performance is not a guarantee of future
results. The trademarks and service marks referenced herein are the
property of their respective owners. Third party data providers make no
warranties or representations of any kind relating to the accuracy,
completeness or timeliness of the data and have no liability for damages
of any kind relating to the use of such data. Bonds generally present less
short-term risk and volatility than stocks, but contain interest rate risk
(as interest rates rise, bond prices usually fall); issuer default risk; issuer
credit risk; liquidity risk; and inflation risk. These effects are usually
pronounced for longer-term securities. Any fixed income security sold or
redeemed prior to maturity may be subject to a substantial gain or loss.
A convertible bond may typically be converted at a stated price within a
specified period into a specified number of shares of common stock of
the same or a different issuer. Convertible securities are senior to
common stock in an issuer’s capital structure, but are usually
subordinated to senior debt obligations of the issuer. Depending on the
form of the instrument, a convertible bond entitles the holder either to
receive interest that is generally paid or accrued on a convertible bond
or to receive a dividend that is paid or accrued on preferred stock until
the convertible security matures or is redeemed, converted or
exchanged. Consequently, convertible securities are generally subject to
the risks associated with both equity and debt securities. Investments in
emerging or developing markets may be more volatile and less liquid
than investing in developed markets and may involve exposure to
economic structures that are generally less diverse and mature and to

political systems which have less stability than those of more developed
countries. BLOOMBERG®, a trademark and service mark of Bloomberg
Finance L.P, and its affiliates, and BARCLAYS®, a trademark and service
mark of Barclays Bank Plc, have each been licensed for use in
connection with the listing and trading of the SPDR Bloomberg Barclays
ETFs. Low volatility funds can exhibit relative low volatility and excess
returns compared to the Index over the long term; both portfolio
investments and returns may differ from those of the Index. The fund
may not experience lower volatility or provide returns in excess of the
Index and may provide lower returns in periods of a rapidly rising market.
Active stock selection may lead to added risk in exchange for the
potential outperformance relative to the Index. Concentrated
investments in a particular sector or industry tend to be more volatile
than the overall market and increases risk that events negatively
affecting such sectors or industries could reduce returns, potentially
causing the value of the Fund’s shares to decrease. Some of the products
are not available to investors in certain jurisdictions. Please contact your
relationship manager in regards to availability. Investing involves risk
including the risk of loss of principal. Issuers of convertible securities
tend to be subordinate to other debt securities issues by the same
issuer, may not be as financially strong as those issuing securities with
higher credit ratings, and may be more vulnerable to changes in the
economy. Other risks associated with convertible bond investments
include: Call risk which is the risk that bond issuers may repay securities
with higher coupon or interest rates before the security’s maturity date;
liquidity risk which is the risk that certain types of investments may not
be possible to sell the investment at any particular time or at an
acceptable price; and investments in derivatives, which can be more
sensitive to sudden fluctuations in interest rates or market prices,
potential illiquidity of the markets, as well as potential loss of principal.
Investments in small-sized companies may involve greater risks than in
those of larger, better known companies. Investments in mid-sized
companies may involve greater risks than in those of larger, better
known companies, but may be less volatile than investments in smaller
companies. The whole or any part of this work may not be reproduced,
copied or transmitted or any of its contents disclosed to third parties
without State Street Global Advisors’ express written consent. The
information provided does not constitute investment advice as such
term is defined under the Markets in Financial Instruments Directive
(2014/65/EU) or applicable Swiss regulation and it should not be relied
on as such. It should not be considered a solicitation to buy or an offer to
sell any investment. It does not take into account any investor’s or
potential investor’s particular investment objectives, strategies, tax
status, risk appetite or investment horizon. If you require investment
advice you should consult your tax and financial or other professional
advisor. Allinformation is from SSGA unless otherwise noted and has

been obtained from sources believed to be reliable, but its accuracy is
not guaranteed. There is no representation or warranty as to the current
accuracy, reliability or completeness of, nor liability for, decisions based
on such information and it should not be relied on as such. The
information contained in this communication is not a research
recommendation or ‘investment research’ and is classified as a
‘Marketing Communication’ in accordance with the Markets in Financial
Instruments Directive (2014/65/EU) or applicable Swiss regulation.

This means that this marketing communication (a) has not been
prepared in accordance with legal requirements designed to promote
the independence of investment research (b) is not subject to any
prohibition on dealing ahead of the dissemination of investment
research. ETFs trade like stocks, are subject to investment risk and will
fluctuate in market value. The investment return and principal value of
an investment will fluctuate in value, so that when shares are sold or
redeemed, they may be worth more or less than when they were
purchased. Although shares may be bought or sold on an exchange
through any brokerage account, shares are not individually redeemable
from the fund. Investors may acquire shares and tender them for
redemption through the fund in large aggregations known as “creation
units.” Please see the fund’s prospectus for more details. Standard &
Poor’s®, S&P® and SPDR® are registered trademarks of Standard & Poor’s
Financial Services LLC (S&P); Dow Jones is a registered trademark of
Dow Jones Trademark Holdings LLC (Dow Jones); and these trademarks
have been licensed for use by S&P Dow Jones Indices LLC (SPDJI) and
sublicensed for certain purposes by State Street Corporation. State
Street Corporation’s financial products are not sponsored, endorsed,
sold or promoted by SPDJI, Dow Jones, S&P, their respective affiliates
and third party licensors and none of such parties make any
representation regarding the advisability of investing in such product(s)
nor do they have any liability in relation thereto, including for any errors,
omissions, or interruptions of any index. You should obtain and read the
SPDR prospectus and relevant Key Investor Information Document (KIID)
prior to investing, which may be obtained from spdrs.com. These include
further details relating to the SPDR funds, including information relating
to costs, risks and where the funds are authorized for sale.

© 2024 State Street Corporation.

All Rights Reserved.
1D2003389-2909122.201.EMEA.INST 0224
Exp. Date: 31/01/2025

Not FDIC Insured
No Bank Guarantee
May Lose Value

GLOBAL

STATE STREE

ADVISORS SPDR®


http://spdrs.com
http://ssga.com
http://spdrs.com

