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Trading and Liquidity Report Apr 2026

Source: Bloomberg, Virtu as of 30/04/2026. The performance data quoted represents past performance. Past performance does not guarantee future results. 1 The gross expense ratio is the fund’s total annual operating expenses ratio. It is 

gross of any fee waivers or expense reimbursements. It can be found in the fund’s most recent prospectus. 2 Analysis of data derived from Virtu Intraday ETF and eNAV (estimated basket calculation). 3 Fixed Income products interact different with 

the underlying constituents when observing basket liquidity. 4 FI ETFs benefit from a smaller subset of the underlying basket for creation/redemption, not a direct correlation to basket impact cost.
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Equity — Global

SPY2 GY       State Street SPDR Dow Jones Global Real Estate UCITS ETF (Acc) 0.40% 22.8 52.8 26.6 1.9 139 10,147 3.7 0.21 4.78 0.99 0

SPYJ GY State Street SPDR Dow Jones Global Real Estate UCITS ETF (Dist) 0.40% 38.0 349 18.7 1.9 1,092 10,147 3.7 0.21 4.78 0.99 -5

SPYI GY State Street SPDR MSCI All Country World Investable Market UCITS ETF (Acc)      0.17% 12.5 5766 5.0 1.3 33,987 892,148 0.75 0.02 0.85 0.1 168

SPSA GY State Street SPDR MSCI All Country World Investable Market UCITS ETF (Dist)       0.17% 13.4 116 24.3 1.3 1,130 851,137 0.75 0.02 0.85 0.1 0

SPP1 GY State Street SPDR MSCI All Country World EUR Hdg UCITS ETF (Acc) 0.17% 29.6 1594 6.1 0.9 19,567 784,085 0.49 0.02 0.56 0.06 151

ACWD LN State Street SPDR MSCI All Country World UCITS ETF (Acc) 0.12% 307.8 11456 4.2 0.9 78,725 748,961 0.49 0.02 0.56 0.06 840

SPP2 GY State Street SPDR MSCI All Country World USD Hdg UCITS ETF (Acc) 0.17% 31.9 81 13.0 0.9 42 748,959 0.49 0.02 0.56 0.06 0

ZPRS GY State Street SPDR MSCI World Small Cap UCITS ETF (Acc) 0.45% 141.2 1809 11.6 3.6 3,283 149,274 1.64 0.08 2.06 0.34 0

WDSD GY State Street SPDR MSCI World Small Cap UCITS ETF (Dist) 0.45% 13.4 38 43.9 3.6 125 149,274 1.64 0.08 2.06 0.34 0

SPFH GY State Street SPDR MSCI World EUR Hdg UCITS ETF (Acc) 0.17% 17.9 847 8.8 1.0 4,788 568,029 0.49 0.01 0.55 0.05 0

SWLH LN State Street SPDR MSCI World GBP Hdg UCITS ETF (Dist) 0.17% 20.9 330 12.8 1.0 1,817 568,031 0.49 0.01 0.55 0.05 0

SPPW GY State Street SPDR MSCI World UCITS ETF (Acc) 0.12% 50.4 17917 3.8 1.0 45,058 568,030 0.49 0.01 0.55 0.05 -87

ZPRG GY State Street SPDR S&P Global Dividend Aristocrats UCITS ETF (Dist) 0.45% 39.3 1595 7.2 1.8 8,443 14,236 5.34 1.4 11.32 6.26 31

CD1 GY comdirect S&P All World State Street UCITS ETF (Acc) 0.40% 10.4 63 46.8 0.9 1,569 714,364 0.49 0.02 0.56 0.06 0

Equity — Developed Region/Country

ZPRL GY State Street SPDR EURO STOXX Low Volatility UCITS ETF (Acc) 0.30% 71.4 39 19.6 1.1 141 6,339 3.76 0.43 5.85 1.81 0

ZPRP GY State Street SPDR FTSE EPRA Europe EX UK Real Estate UCITS ETF (Acc) 0.30% 34.7 160 20.7 2.1 160 401 5.03 1.95 13.53 8.34 -1

SPYF GY State Street SPDR FTSE UK All Share UCITS ETF (Acc) 0.20% 120.3 520 12.1 1.0 2,141 5,822 1.62 0.27 2.79 1.26 0

ZPRD GY State Street SPDR FTSE UK All Share UCITS ETF (Dist) 0.20% 9.1 445 14.9 1.0 1,132 5,822 1.62 0.27 2.79 1.26 0

EURO IM State Street SPDR MSCI EMU UCITS ETF (Acc) 0.08% 113.9 390 7.8 0.7 826 22,312 4.25 0.1 4.75 0.45 0

SMC FP State Street SPDR MSCI Europe Small Cap UCITS ETF (Acc) 0.30% 439.1 333 17.7 2.5 1,218 5,463 8.5 0.33 9.97 1.41 -7

ZPRX GY State Street SPDR MSCI Europe Small Cap Value Weighted UCITS ETF (Acc) 0.30% 75.6 753 7.5 2.5 3,133 5,354 1.62 0.47 3.59 1.99 0

EROX IM State Street SPDR MSCI Europe UCITS ETF (Acc) 0.08% 449.8 458 10.2 0.6 1,235 34,108 3.18 0.06 3.48 0.27 0

ZPRW GY State Street SPDR MSCI Europe Value UCITS ETF (Acc) 0.20% 84.8 76 32.8 0.7 349 9,050 6.76 0.28 7.82 1.26 0

ZPDW GY State Street SPDR MSCI Japan EUR Hedged UCITS ETF (Acc) 0.17% 117.3 55 15.3 0.6 761 39,647 4.39 0.11 5.06 0.58 7

ZPDJ GY State Street SPDR MSCI Japan UCITS ETF (Acc) 0.12% 82.3 961 9.6 0.6 3,903 39,647 4.39 0.11 5.06 0.58 5

ZPRV GY State Street SPDR MSCI USA Small Cap Value Weighted UCITS ETF (Acc) 0.30% 88.1 958 9.9 3.9 5,972 123,654 1.24 0.07 1.58 0.31 17

ZPRU GY State Street SPDR MSCI USA Value UCITS ETF (Acc) 0.20% 86.3 198 21.5 1.4 483 71,966 2.54 0.07 2.96 0.36 0
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VALW LN State Street SPDR MSCI World Value UCITS ETF (Acc) 0.25% 45.8 190 17.2 0.9 3,448 73,429 1.98 0.07 2.32 0.31 36

R2US LN State Street SPDR Russell 2000 U.S. Small Cap UCITS ETF (Acc) 0.30% 81.6 5111 5.7 4.9 31,049 64,405 0.77 0.08 1.17 0.36 -152

SPY4 LN State Street SPDR S&P 400 U.S. Mid Cap UCITS ETF (Acc) 0.30% 113.0 5764 7.3 4.4 38,328 47,645 0.89 0.07 1.25 0.34 257

US4D GY State Street SPDR S&P 400 U.S. Mid Cap UCITS ETF (Dist) 0.30% 35.7 22 27.0 4.4 222 47,648 0.89 0.07 1.25 0.34 0

US4E GY State Street SPDR S&P 400 U.S. Mid Cap EUR Hdg UCITS ETF (Dist) 0.35% 40.9 62 23.6 4.4 537 47,648 0.89 0.07 1.25 0.34 0

SPY1 GY State Street SPDR S&P 500 Low Volatility UCITS ETF (Acc) 0.35% 84.9 115 14.3 1.5 2,132 45,051 3.62 0.14 4.38 0.66 -10

QUS5 GY State Street SPDR S&P 500 Quality Aristocrats UCITS ETF (Acc) 0.25% 12.1 810 11.1 2.6 1,037 145,167 4.48 0.14 4.94 0.64 40

SPPE GY State Street SPDR S&P 500 EUR Hdg UCITS ETF (Acc) 0.05% 20.5 2650 5.9 1.0 32,131 459,478 0.76 0.02 0.86 0.1 -6

SPYL GY State Street SPDR S&P 500 UCITS ETF (Acc) 0.03% 17.8 16187 2.8 1.0 123,919 459,478 0.76 0.02 0.86 0.1 1,119

SPY5 GY State Street SPDR S&P 500 UCITS ETF (Dist) 0.03% 720.1 19435 2.7 1.0 58,189 459,478 0.76 0.02 0.86 0.1 291

SPPMX I2 State Street SPDR S&P 500 MXN Hdg UCITS ETF (Acc) 0.05% 12.7 120 21.1 1.0 0 459,478 0.76 0.02 0.86 0.1 0

SPPGX I2 State Street SPDR S&P 500 GBP Hdg UCITS ETF (Acc) 0.05% 10.9 319 19.1 1.0 802 459,478 0.76 0.02 0.86 0.1 0

QDEV GY State Street SPDR S&P Developed Quality Aristocrats UCITS ETF (Acc) 0.35% 11.8 39 29.1 2.2 555 121,997 9.42 0.01 10.42 0.05 -5

SPYW GY State Street SPDR S&P Euro Dividend Aristocrats UCITS ETF (Dist) 0.30% 34.0 1930 6.4 1.1 12,967 2,215 4.54 2.02 14.96 8.58 3

QPEU IM State Street SPDR S&P Europe Quality Aristocrats UCITS ETF (Dist) 0.25% 11.7 2 47.4 0.6 9 9,985 23.86 0.44 26.26 2.06 0

ZPRA GY State Street SPDR S&P Pan Asia Dividend Aristocrats UCITS ETF (Dist) 0.55% 55.9 292 19.2 2.0 1,070 7,140 15.66 3.64 31.42 15.26 3

UKDV LN State Street SPDR S&P UK Dividend Aristocrats UCITS ETF (Dist) 0.30% 16.7 181 23.3 1.7 3,058 1,734 12.02 3.02 26.8 12.58 0

SPPD GY State Street SPDR S&P US Dividend Aristocrats EUR Hdg UCITS ETF (Dist) 0.40% 10.5 54 15.3 1.9 338 70,294 2.06 0.14 2.76 0.64 0

SPYD GY State Street SPDR S&P US Dividend Aristocrats UCITS ETF (Dist) 0.35% 82.9 3651 8.2 1.9 15,621 70,294 2.06 0.14 2.76 0.64 -49

Equity — ESG

SUST GY State Street SPDR MSCI Resilient Future UCITS ETF (Acc) 0.30% 11.6 5 48.7 3.5 1 57,250 9.91 0.04 10.49 0.2 0

400X GY State Street SPDR S&P 400 US Mid Cap Leaders UCITS ETF (Acc) 0.30% 11.4 5 48.2 9.0 14 19,113 4.89 0.07 5.73 0.34 0

SPPY GY State Street SPDR S&P 500 Leaders UCITS ETF (Acc) 0.03% 52.4 5261 6.1 1.0 31,510 246,296 3.56 0.04 3.78 0.2 25

ZPD9 GY State Street SPDR S&P Euro Dividend Aristocrats ESG UCITS ETF (Dist) 0.30% 29.1 16 24.8 0.9 154 3,871 7.3 1.58 14.96 6.42 0

GEDV LN State Street SPDR S&P Global Dividend Aristocrats ESG UCITS ETF (Dist) 0.45% 23.5 24 36.8 1.7 44 14,953 13.78 1.02 18.54 4.44 0

ZPD6 GY State Street SPDR S&P US Dividend Aristocrats Screened UCITS ETF (Dist) 0.35% 23.2 16 22.4 2.1 180 57,906 6.36 0.46 9 2.16 0

ZPDX GY State Street SPDR STOXX EUROPE 600 ESG Screened UCITS ETF (Acc) 0.12% 42.1 569 8.1 0.6 2,336 13,880 4.3 0.22 5.38 1.1 -21
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Equity — Sectors

STTX IM State Street SPDR MSCI Europe Communication Services UCITS ETF (Acc) 0.18% 86.6 63 32.2 1.0 1,010 2,188 9.31 0.92 13.1 3.59 2

STR FP State Street SPDR MSCI Europe Consumer Discretionary UCITS ETF (Acc) 0.18% 173.0 56 16.6 0.6 728 2,499 4.87 0.67 7.51 2.65 0

STS FP State Street SPDR MSCI Europe Consumer Staples UCITS ETF (Acc) 0.18% 265.9 158 16.8 0.5 3,415 2,109 5.25 0.53 7.43 2.17 -19

STN FP State Street SPDR MSCI Europe Energy UCITS ETF (Acc) 0.18% 344.2 841 11.7 0.5 20,556 1,596 5.71 1.27 11.07 5.38 -202

SPYZ GY State Street SPDR MSCI Europe Financials UCITS ETF (Acc) 0.18% 162.7 837 9.1 0.6 3,601 7,597 2.72 0.25 3.71 1.15 -16

STW FP State Street SPDR MSCI Europe Health Care UCITS ETF (Acc) 0.18% 256.9 607 10.6 0.4 1,354 3,077 2.61 0.5 4.67 2.05 -16

SPYQ GY State Street SPDR MSCI Europe Industrials UCITS ETF (Acc) 0.18% 504.0 1363 7.3 0.8 17,547 6,619 2.47 0.26 3.63 1.27 48

SPYP GY State Street SPDR MSCI Europe Materials UCITS ETF (Acc) 0.18% 425.5 118 13.2 0.5 2,279 1,622 3.78 0.83 6.83 3.32 18

STK FP State Street SPDR MSCI Europe Technology UCITS ETF (Acc) 0.18% 208.4 237 12.5 0.8 3,672 5,072 5.38 0.68 8.21 2.92 37

STU FP State Street SPDR MSCI Europe Utilities UCITS ETF (Acc) 0.18% 311.3 936 8.2 0.6 13,946 1,546 3.83 0.95 7.74 3.56 -58

WTEL NA State Street SPDR MSCI World Communication Services UCITS ETF (Acc) 0.30% 85.8 109 23.7 0.5 560 52,314 3.63 0.09 4.08 0.42 0

WCOD NA State Street SPDR MSCI World Consumer Discretionary UCITS ETF (Acc) 0.30% 85.4 73 25.4 0.8 317 61,598 3.3 0.07 3.71 0.35 0

WCOS NA State Street SPDR MSCI World Consumer Staples UCITS ETF (Acc) 0.30% 54.6 170 16.1 0.8 583 18,357 2.45 0.14 3.11 0.63 4

WNRG NA State Street SPDR MSCI World Energy UCITS ETF (Acc) 0.30% 74.9 621 13.6 0.9 8,302 18,985 1.96 0.16 2.73 0.83 -28

WFIN NA State Street SPDR MSCI World Financials UCITS ETF (Acc) 0.30% 94.0 312 11.9 0.9 1,380 58,129 2.33 0.06 2.63 0.25 -13

WHEA NA State Street SPDR MSCI World Health Care UCITS ETF (Acc) 0.30% 64.3 538 9.8 1.2 6,180 37,501 1.83 0.09 2.32 0.42 -68

WIND NA State Street SPDR MSCI World Industrials UCITS ETF (Acc) 0.30% 96.2 218 13.0 1.6 1,283 60,391 2 0.06 2.32 0.29 5

WMAT NA State Street SPDR MSCI World Materials UCITS ETF (Acc) 0.30% 81.6 181 18.8 1.4 818 14,457 2.28 0.21 3.35 1.02 12

WTCH NA State Street SPDR MSCI World Technology UCITS ETF (Acc) 0.30% 234.8 1106 8.9 0.8 5,330 226,511 1 0.03 1.19 0.16 1

WUTI NA State Street SPDR MSCI World Utilities UCITS ETF (Acc) 0.30% 74.0 84 18.4 1.0 679 12,154 3.04 0.19 3.92 0.92 0

ZPDK GY State Street SPDR S&P U.S. Communication Services Select Sector UCITS ETF (Acc) 0.15% 56.8 345 13.9 0.5 4,936 41,909 3.38 0.24 4.56 1.12 35

ZPDD GY State Street SPDR S&P U.S. Consumer Discretionary Select Sector UCITS ETF (Acc) 0.15% 73.6 136 12.5 0.9 1,226 54,139 2.8 0.16 3.72 0.78 0

SXLP LN State Street SPDR S&P U.S. Consumer Staples Select Sector UCITS ETF (Acc) 0.15% 46.4 273 13.0 0.8 7,546 15,563 2.8 0.36 4.66 1.8 11

SXLE LN State Street SPDR S&P U.S. Energy Select Sector UCITS ETF (Acc) 0.15% 47.6 1036 11.9 0.8 18,273 12,508 3.28 0.48 5.58 2.38 63

SXLF LN State Street SPDR S&P U.S. Financials Select Sector UCITS ETF (Acc) 0.15% 61.7 648 9.8 1.1 6,455 37,735 2.24 0.16 3.06 0.8 -12

ZPDH GY State Street SPDR S&P U.S. Health Care Select Sector UCITS ETF (Acc) 0.15% 45.2 550 11.6 1.4 5,572 31,316 2.66 0.22 3.86 1.06 12

SXLI IM State Street SPDR S&P U.S. Industrials Select Sector UCITS ETF (Acc) 0.15% 75.8 805 10.2 2.0 13,245 37,178 2.8 0.18 3.8 0.92 118

SXLB IM State Street SPDR S&P U.S. Materials Select Sector UCITS ETF (Acc) 0.15% 51.1 196 17.9 1.9 10,041 8,737 4.44 0.64 7.64 3.14 148

ZPDT GY State Street SPDR S&P U.S. Technology Select Sector UCITS ETF (Acc) 0.15% 163.3 1497 7.1 0.7 16,017 204,001 1.64 0.08 2.04 0.34 76

SXLU LN State Street SPDR S&P U.S. Utilities Select Sector UCITS ETF (Acc) 0.15% 58.9 223 13.8 1.1 1,606 9,175 3.46 0.44 5.74 2.2 6

DFSV GY State Street SPDR S&P Europe Defense Vision UCITS ETF (Acc) 0.15% 11.8 32 30.5 1.0 331 1,979 14.02 2.56 24.7 9.88 0
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Equity — Emerging Market

EMAE IM State Street SPDR MSCI EM Asia UCITS ETF (Acc) 0.55% 119.0 1601 11.1 1.6 4,639 181,371 1.98 0.1 2.55 0.51 12

SPYX GY State Street SPDR MSCI Emerging Markets Small Cap UCITS ETF (Acc) 0.55% 155.5 530 29.0 3.6 4,529 41,239 11.03 0.75 14.21 3.21 0

SPYM GY State Street SPDR MSCI Emerging Markets UCITS ETF (Acc) 0.18% 97.1 1960 12.9 1.8 8,536 227,215 1.38 0.11 1.86 0.51 62

SPYV GY State Street SPDR S&P Emerging Markets Dividend Aristocrats UCITS ETF (Dist) 0.55% 17.3 174 30.5 4.7 1,033 2,267 24.98 6.44 51.86 27.9 0

Equity — Active

SEZA IM State Street EMU Screened Equity UCITS ETF (Acc) 0.60% 13.1 1 69.9 0.9 0 9,774 35.32 0.56 37.92 2.5 0

SEPE IM State Street Europe Screened Enhanced Equity UCITS ETF (Acc) 0.25% 12.8 1 59.8 0.6 32 25,532 33.14 0.2 34.2 0.94 0

SEAP IM State Street Europe Small Cap Screened Equity UCITS ETF (Acc) 0.85% 13.2 6 87.3 2.8 1,588 1,519 37.86 4.38 59.44 17.58 0

SGBE IM State Street Global Screened Enhanced Equity UCITS ETF (Acc) 0.45% 10.9 1 56.3 0.7 0 406,335 10.62 0.06 10.96 0.26 0

SECM IM State Street Climate Transition Emerging Markets Enhanced Equity UCITS ETF (Acc) 0.60% 12.1 1 94.8 2.0 0 66,501 18.12 0.5 21.5 2.14 0

SEMR IM State Street Emerging Markets Screened Enhanced Equity UCITS ETF (Acc) 0.60% 12.1 1 48.3 2.1 24 98,261 21.22 0.36 24.58 1.56 0

GDSF GY State Street Global Dividend Spotlight Active Equity UCITS ETF (Acc) 0.45% 9.7 5 54.0 0.0 17 15,018 - - - - 0

SAWE IM State Street All World Enhanced Active Equity UCITS ETF (Acc) 0.30% 10.3 6 49.3 1.3 311 359,621 22.98 0.16 23.94 0.48 2

SWSC IM State Street World Small Cap Enhanced Active Equity UCITS ETF (Acc) 0.45% 10.6 136 79.1 3.3 15 52,851 35.28 1.28 42.6 5.78 0

Fixed Income — Aggregate

EUAG IM State Street SPDR Bloomberg Euro Aggregate Bond UCITS ETF (Dist) 0.17% 63.5 681 16.7 - 2,704 - - - - - 32

GLAC SE State Street SPDR Bloomberg Global Aggregate Bond CHF Hdg UCITS ETF (Acc) 0.10% 34.6 1706 17.0 - 3,900 - - - - - 33

SPFF GY State Street SPDR Bloomberg Global Aggregate Bond EUR Hdg UCITS ETF (Acc) 0.10% 37.6 238 19.4 - 586 - - - - - 1

GLAE IM State Street SPDR Bloomberg Global Aggregate Bond EUR Hdg UCITS ETF (Dist) 0.10% 30.2 695 9.3 - 2,400 - - - - - -12

GLAB LN State Street SPDR Bloomberg Global Aggregate Bond GBP Hdg UCITS ETF (Dist) 0.10% 38.6 160 21.5 - 628 - - - - - 2

GLAG IM State Street SPDR Bloomberg Global Aggregate Bond UCITS ETF (Dist) 0.10% 25.8 928 15.1 - 766 - - - - - 67

SPFV GY State Street SPDR Bloomberg Global Aggregate Bond USD Hdg UCITS ETF (Acc) 0.10% 31.6 498 15.6 - 3,058 - - - - - 9

SPFU GY State Street SPDR Bloomberg Global Aggregate Bond USD Hdg UCITS ETF (Dist) 0.10% 30.3 998 17.0 - 914 - - - - - 0

USAG LN State Street SPDR Bloomberg U.S. Aggregate Bond UCITS ETF (Dist) 0.17% 94.8 180 30.8 - 316 - - - - - 2

UAGAX I2 State Street SPDR Bloomberg U.S. Aggregate Bond UCITS ETF (Acc) 0.17% 10.4 1 33.1 - 0 - - - - - 0

Fixed Income — Corporate

SEGHx I2 State Street SPDR Bloomberg 0-3 Year Euro Corporate Bond GBP Hdg UCITS ETF (Dist) 0.25% 14.3 0 15.3 - 0 - - - - - 0

SEUC IM State Street SPDR Bloomberg 0-3 Year Euro Corporate Bond UCITS ETF (Dist) 0.20% 35.0 833 8.8 - 7,787 - - - - - 33

SEUA GY State Street SPDR Bloomberg 0-3 Year Euro Corporate Bond UCITS ETF (Acc) 0.20% 12.6 23 16.0 - 134 - - - - - 0

SEHAx I2 State Street SPDR Bloomberg 0-3 Year Euro Corporate Bond USD Hdg UCITS ETF (Acc) 0.25% 11.2 0 15.1 - 0 - - - - - 0

SEHDx I2 State Street SPDR Bloomberg 0-3 Year Euro Corporate Bond USD Hdg UCITS ETF (Dist) 0.25% 10.6 0 15.2 - 0 - - - - - 0

SUSC LN State Street SPDR Bloomberg 0-3 Year U.S. Corporate Bond UCITS ETF (Dist) 0.12% 49.7 107 20.0 - 780 - - - - - 11
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State Street IM Capital Markets Group 
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Fund Characteristics Liquidity & Trading Flow

Fund Fund Name Gross 

Expense 

Ratio1

(%)

NAV 

($)

AUM (M)

($)

Bid/Ask Spread2 ADV ($) $5M Impact $25M Impact Fund 

Flow ($)
ETF 

(%)

Basket 

(Wgt) (%)

ETF 

($)

Basket3

(Wgt) 

($)

Impact ETF

(%)

Impact 

Basket4

(%)

Impact 

ETF

(%)

Impact 

Basket4

(%)

Fixed Income — Corporate

SUKC LN State Street SPDR Bloomberg 0-5 Year Sterling Corporate Bond UCITS ETF (Dist) 0.20% 39.4 202 28.3 - 647 - - - - - 4

USC5 LN State Street SPDR Bloomberg 1-5 Year U.S. Corporate Bond UCITS ETF (Acc) 0.08% 10.3 5632 45.3 - 1,684 - - - - - 13

LUSC IM State Street SPDR Bloomberg 10+ Year U.S. Corporate Bond UCITS ETF (Dist) 0.12% 26.3 65 33.1 - 267 - - - - - -3

IUCB LN State Street SPDR Bloomberg 3-10 Year U.S. Corporate Bond UCITS ETF (Dist) 0.12% 30.0 640 15.7 - 3,687 - - - - - 54

EUCO IM State Street SPDR Bloomberg Euro Corporate Bond UCITS ETF (Dist) 0.12% 62.0 852 9.1 - 3,100 - - - - - 30

UKCO LN State Street SPDR Bloomberg Sterling Corporate Bond UCITS ETF (Dist) 0.20% 68.4 207 23.1 - 342 - - - - - 0

ECLO IM State Street Blackstone Euro AAA CLO UCITS ETF (Acc) 0.25% 29.9 259 15.0 - 361 - - - - - 25

ECLP LN State Street Blackstone Euro AAA CLO GBP Hdg UCITS ETF (Acc) 0.30% 30.1 0 38.2 - 0 - - - - - 0

SPPB GY State Street Blackstone Euro AAA CLO USD Hdg UCITS ETF (Acc) 0.30% 30.2 0 32.8 - 0 - - - - - 0

Fixed Income — Government

ZPRM GY State Street SPDR Bloomberg 1-3 Month T-Bill MXN Hdg UCITS ETF (Acc) 0.05% 187.1 5 13.0 - 6,520 - - - - - -18

ZPR1 GY State Street SPDR Bloomberg 1-3 Month T-Bill UCITS ETF (Acc) 0.05% 119.5 868 3.6 - 3,359 - - - - - 31

GOVS IM State Street SPDR Bloomberg 1-3 Year Euro Government Bond UCITS ETF (Dist) 0.15% 61.0 995 4.9 - 8,096 - - - - - -92

TRS3 LN State Street SPDR Bloomberg 1-3 Year U.S. Treasury Bond UCITS ETF (Dist) 0.05% 48.2 82 6.6 - 149 - - - - - 1

TRA3 IM State Street SPDR Bloomberg 1-3 Year U.S. Treasury Bond UCITS ETF (Acc) 0.05% 10.0 1 14.1 - 153 - - - - - 0

GLTS LN State Street SPDR Bloomberg 1-5 Year Gilt UCITS ETF (Dist) 0.15% 65.7 335 7.2 - 721 - - - - - 5

LGOV IM State Street SPDR Bloomberg 10+ Year Euro Government Bond UCITS ETF (Dist) 0.15% 26.6 159 15.3 - 296 - - - - - 1

SPPX GY State Street SPDR Bloomberg 10+ Year U.S. Treasury Bond UCITS ETF (Dist) 0.05% 20.7 129 18.0 - 387 - - - - - -6

LUTAX I2 State Street SPDR Bloomberg 10+ Year U.S. Treasury Bond UCITS ETF (Acc) 0.05% 10.2 0 71.5 - 0 - - - - - 0

GLTL LN State Street SPDR Bloomberg 15+ Year Gilt UCITS ETF (Dist) 0.15% 45.2 332 16.5 - 3,019 - - - - - 9

EU35 IM State Street SPDR Bloomberg 3-5 Year Euro Government Bond UCITS ETF (Dist) 0.15% 33.9 33 8.1 - 91 - - - - - 1

TRS5 LN State Street SPDR Bloomberg 3-7 Year U.S. Treasury Bond UCITS ETF (Dist) 0.05% 28.0 106 9.1 - 222 - - - - - -1

TRA5 IM State Street SPDR Bloomberg 3-7 Year U.S. Treasury Bond UCITS ETF (Acc) 0.05% 9.9 0 16.3 - 193 - - - - - 1

TRSX LN State Street SPDR Bloomberg 7-10 Year U.S. Treasury Bond UCITS ETF (Dist) 0.05% 25.8 16 11.4 - 16 - - - - - 0

TRAX LN State Street SPDR Bloomberg 7-10 Year U.S. Treasury Bond UCITS ETF (Acc) 0.05% 9.8 1 10.8 - 36 - - - - - 0

GOVA IM State Street SPDR Bloomberg Euro Government Bond UCITS ETF (Acc) 0.07% 30.2 1013 6.6 - 5,617 - - - - - 117

GOVY IM State Street SPDR Bloomberg Euro Government Bond UCITS ETF (Dist) 0.07% 65.3 486 9.1 - 1,800 - - - - - -19

TIPS LN State Street SPDR Bloomberg U.S. TIPS UCITS ETF (Dist) 0.05% 29.0 239 34.2 - 637 - - - - - 7

ETIP IM State Street SPDR Bloomberg U.S. TIPS EUR Hdg UCITS ETF (Acc) 0.07% 11.8 34 46.9 - 430 - - - - - 2

TIPA IM State Street SPDR Bloomberg U.S. TIPS UCITS ETF (Acc) 0.05% 10.0 0 38.4 - 0 - - - - - 0
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Source: Bloomberg, Virtu as of 30/04/2026. The performance data quoted represents past performance. Past performance does not guarantee future results. 1 The gross expense ratio is the fund’s total annual operating expenses ratio. It is 

gross of any fee waivers or expense reimbursements. It can be found in the fund’s most recent prospectus. 2 Analysis of data derived from Virtu Intraday ETF and eNAV (estimated basket calculation). 3 Fixed Income products interact different with 

the underlying constituents when observing basket liquidity. 4 FI ETFs benefit from a smaller subset of the underlying basket for creation/redemption, not a direct correlation to basket impact cost.

ETF Data
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Fund Characteristics Liquidity & Trading Flow

Fund Fund Name Gross 

Expense 

Ratio1

(%)

NAV 

($)

AUM (M)

($)

Bid/Ask Spread2 ADV ($) $5M Impact $25M Impact Fund 

Flow ($)
ETF 

(%)

Basket 

(Wgt) (%)

ETF 

($)

Basket3

(Wgt) 

($)

Impact ETF

(%)

Impact 

Basket4

(%)

Impact 

ETF

(%)

Impact 

Basket4

(%)

Fixed Income — Government

TRSY LN State Street SPDR Bloomberg U.S. Treasury Bond UCITS ETF (Dist) 0.05% 96.9 311 8.1 - 869 - - - - - 0

TREY IM State Street SPDR Bloomberg U.S. Treasury Bond EUR Hdg UCITS ETF (Acc) 0.07% 11.7 1 12.4 - 0 - - - - - 0

TRAY IM State Street SPDR Bloomberg U.S. Treasury Bond UCITS ETF (Acc) 0.05% 9.9 0 11.7 - 0 - - - - - 0

GLTY LN State Street SPDR Bloomberg UK Gilt UCITS ETF (Dist) 0.15% 56.2 1185 10.6 - 3,384 - - - - - 18

SAUB IM State Street SPDR J.P. Morgan Saudi Arabia Aggregate Bond UCITS ETF (Acc) 0.37% 31.7 217 62.9 - 42 - - - - - 3

SAUE IM State Street SPDR J.P. Morgan Saudi Arabia Aggregate Bond EUR Hdg UCITS 

ETF (Acc)

0.42% 36.1 8 66.6 - 548 - - - - - 0

Fixed Income — Emerging Market

EMDE IM State Street SPDR Bloomberg Emerging Markets Local Bond EUR Hdg UCITS 

ETF (Acc)

0.60% 32.6 158 33.1 - 4,381 - - - - - 0

EMLA IM State Street SPDR Bloomberg Emerging Markets Local Bond UCITS ETF (Acc) 0.55% 34.9 91 38.4 - 444 - - - - - 0

EMDD LN State Street SPDR Bloomberg Emerging Markets Local Bond UCITS ETF (Dist) 0.55% 57.8 1510 21.2 - 7,672 - - - - - -35

EMHE IM State Street SPDR ICE BofA 0-5 Year EM USD Government Bond EUR Hdg 

UCITS ETF (Acc)

0.47% 35.9 29 23.3 - 36 - - - - - 0

EMH5 IM State Street SPDR ICE BofA 0-5 Year EM USD Government Bond UCITS ETF 

(Dist)

0.42% 27.5 31 26.5 - 782 - - - - - 3

Fixed Income — ESG

SECR NA State Street SPDR Bloomberg SASB 0-3 Year Euro Corporate ESG UCITS ETF 

(Acc)

0.12% 38.8 660 10.9 - 6,899 - - - - - 34

USCE NA State Street SPDR Bloomberg SASB U.S. Corporate ESG EUR Hdg UCITS ETF 

(Acc)

0.20% 31.8 3 19.1 - 63 - - - - - 0

USCR LN State Street SPDR Bloomberg SASB U.S. Corporate ESG UCITS ETF (Acc) 0.15% 30.3 324 16.4 - 2,848 - - - - - 54

SJNE IM State Street SPDR Bloomberg  SASB U.S. High Yield Corporate ESG EUR Hdg 

UCITS ETF (Acc)

0.35% 40.5 92 51.3 - 93 - - - - - 0

SJHY LN State Street SPDR Bloomberg SASB U.S. High Yield Corporate ESG UCITS ETF 

(Acc)

0.30% 11.7 88 62.8 - 653 - - - - - 0

SJNK IM State Street SPDR Bloomberg SASB US High Yield Corporate ESG Bond UCITS 

ETF (Dist)

0.30% 40.5 181 31.0 - 1,076 - - - - - -3
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Source: Bloomberg, Virtu as of 30/04/2026. The performance data quoted represents past performance. Past performance does not guarantee future results. 1 The gross expense ratio is the fund’s total annual operating expenses ratio. It is 

gross of any fee waivers or expense reimbursements. It can be found in the fund’s most recent prospectus. 2 Analysis of data derived from Virtu Intraday ETF and eNAV (estimated basket calculation). 3 Fixed Income products interact different with 

the underlying constituents when observing basket liquidity. 4 FI ETFs benefit from a smaller subset of the underlying basket for creation/redemption, not a direct correlation to basket impact cost.

ETF Data

State Street IM Capital Markets Group 
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Fund Characteristics Liquidity & Trading Flow

Fund Fund Name Gross 

Expense 

Ratio1

(%)

NAV 

($)

AUM (M)

($)

Bid/Ask Spread2 ADV ($) $5M Impact $25M Impact Fund 

Flow ($)
ETF 

(%)

Basket 

(Wgt) (%)

ETF 

($)

Basket3

(Wgt) 

($)

Impact ETF

(%)

Impact 

Basket4

(%)

Impact 

ETF

(%)

Impact 

Basket4

(%)

Fixed Income — High Yield

JNKE IM State Street SPDR Bloomberg  Euro High Yield Bond UCITS ETF (Dist) 0.40% 59.7 601 13.5 - 3,770 - - - - - 57

JNKA FP State Street SPDR Bloomberg Euro High Yield Bond UCITS ETF (Acc) 0.40% 12.3 64 47.6 - 98 - - - - - 0

Fixed Income — Convertible/Hybrid

GCVC SE State Street SPDR FTSE Global Convertible Bond CHF Hdg UCITS ETF (Acc) 0.55% 61.2 409 54.9 - 700 - - - - - 0

SPF1 GY State Street SPDR FTSE Global Convertible Bond EUR Hdg UCITS ETF (Acc) 0.55% 61.3 1365 32.4 - 13,039 - - - - - 39

GCVGx I2 State Street SPDR FTSE Global Convertible Bond GBP Hdg UCITS ETF (Dist) 0.55% 58.4 36 53.7 - 198 - - - - - 0

GCVB LN State Street SPDR FTSE Global Convertible Bond UCITS ETF (Dist) 0.50% 67.5 999 32.9 - 5,877 - - - - - 36

SPF2 GY State Street SPDR FTSE Global Convertible Bond USD Hdg UCITS ETF (Dist) 0.55% 44.6 63 56.6 - 40 - - - - - 0

ZPRI GY State Street SPDR Morningstar Multi-Asset Global Infrastructure UCITS ETF (Dist) 0.40% 38.7 1491 43.8 - 6,830 33,697 - - - - -105
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Important Disclosures

ssga.com

Information Classification: Limited Access 

Marketing Communication

United Kingdom: In the UK, this document has been issued by State 

Street Global Advisors Limited (“SSGAL”). Authorized and regulated 

by the Financial Conduct Authority, Registered   No.2509928. VAT 

No. 5776591 81. Registered office: 20 Churchill Place, Canary Wharf, 

London, E14 5HJ. Telephone: 020 3395 6000. Facsimile: 020 3395 

6350 Web: www.ssga.com.

For institutional / professional investors use only.

State Street Global Advisors (SSGA) is now State Street Investment 

Management. Please click here for more information. 

Important Risk Information 

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 Investment Management’s express written consent. 

ETFs trade like stocks, are subject to investment risk, fluctuate in 

market value and may trade at prices above or below the ETFs’ net 

asset value. Brokerage commissions and ETF expenses will 

reduce returns. 

Commodities and commodity-index linked securities may be affected 

by changes in overall market movements, changes in interest rates, 

and other factors such as weather, disease, embargoes, or political 

and regulatory developments, as well as trading activity of 

speculators and arbitrageurs in the underlying commodities. 

Frequent trading of ETFs could significantly increase commissions 

and other costs such that they may offset any savings from low fees 

or costs. 

Diversification does not ensure a profit or guarantee against loss. 

SPDR ETFs is the exchange traded funds ("ETF") platform of State 

Street Global Advisors and is comprised of funds that have been 

authorised by Central Bank of Ireland as open-ended UCITS 

investment companies.

SSGA SPDR ETFs Europe I & SPDR ETFs Europe II plc issue SPDR 

ETFs, and is an open-ended investment company with variable 

capital having segregated liability between its sub-funds. The 

Company is organized 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. 

Morningstar® Global Multi-Asset Infrastructure Index are 

trademarks or service marks of Morningstar UK Limited or one of its 

affiliates, (hereafter “Morningstar”) and have been licensed for use for 

certain purposes by State Street Global Advisors. SPDR Morningstar 

Multi-Asset Global Infrastructure UCITS ETF is not sponsored, 

endorsed, sold or promoted by Morningstar. Morningstar make no 

representation or warranty, express or implied, to the owners of the 

SPDR Morningstar Multi-Asset Global Infrastructure UCITS ETF or 

any member of the public regarding the advisability of investing in 

securities generally or in the SPDR Morningstar Multi-Asset Global 

Infrastructure UCITS ETF in particular or the ability of the 

Morningstar® Global Multi-Asset Infrastructure Index to track 

general global infrastructure market performance. 

MORNINGSTAR EXPRESSLY DISCLAIM ANY WARRANTY 

AROUND THE ACCURACY, COMPLETENESS AND/OR 

TIMELINESS OF THE MORNINGSTAR® GLOBAL MULTI-ASSET 

INFRASTRUCTURE INDEX OR ANY DATA INCLUDED THEREIN 

AND MORNINGSTAR SHALL HAVE NO LIABILITY FOR ANY 

ERRORS, OMISSIONS, OR INTERRUPTIONS THEREIN.

Please refer to the Fund’s latest Key Information Document 

(KID)/Key Investor Information Document (KIID) and Prospectus 

before making any final investment decision. The latest English 

version of the prospectus and the KID/KIID can be found at 

HYPERLINK 

"file:///C:/Users/e677807/Downloads/www.ssga.com"www.ssga.c

om. A summary of investor rights can be found here: 

https://www.ssga.com/library-content/products/fund-

docs/summary-of-investor-rights/ssga-spdr-investors-rights-

summary.pdf

Note that the Management Company may decide to terminate the 

arrangements made for marketing and proceed with de-

notification in compliance with Article 93a of Directive 

2009/65/EC

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 applicable regional 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.

This communication is directed at professional clients (this includes 

eligible counterparties as defined by the appropriate EU 

regulator)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 (including retail clients) should not 

rely on this communication.

8891800.1.2.EMEA.INST

https://www.ssga.com/us/en/about-us/what-we-do
https://www.ssga.com/us/en/about-us/what-we-do
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Important Disclosures
Select Sector SPDR Funds bear a higher level of risk than more 

broadly diversified funds.

The S&P 500® Index is a product of S&P Dow Jones Indices LLC or 

its affiliates (“S&P DJI”) and have been licensed for use by State 

Street Global Advisors. S&P®, SPDR®, S&P 500®, US 500 and the 

500 are 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 has been licensed for 

use by S&P Dow Jones Indices; and these trademarks have been 

licensed for use by S&P DJI and sublicensed for certain purposes by 

State Street Investment Management. The fund is not sponsored, 

endorsed, sold or promoted by S&P DJI, Dow Jones, S&P, their 

respective affiliates, and none of such parties make any 

representation regarding the advisability of investing in such 

product(s) nor do they have any liability for any errors, omissions, or 

interruptions of these indices. 

Investing involves risk including the risk of loss of principal. 

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.

All information is from State Street Global Advisors 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. 

Equity securities may fluctuate in value and can decline significantly 

in response to the activities of individual companies and general 

market and economic conditions. 

Bonds generally present less short-term risk and volatility than stocks, 

but contain interest rate risk (as interest rates raise, 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. 

© 2026 State Street Corporation. All Rights Reserved.

8891800.1.2.EMEA.INST

Exp. Date: 30 April 2028
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