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Solactive National Defense Merged Series 7 ER Index

DESCRIPTION

The Solactive National Defense Merged Series 7 ER Index (the “Index”):

• Provides exposure to stocksof certain companies concentrated in theaerospace&defense, construction&engineering, constructionmachinery&heavy trucks, IT consulting

& other services, electronic equipment & instruments and communications equipment sub-industries that may benefit from increased defense-related spending by the

United States and foreign governments

• Is calculated on an excess return basis bymeasuring the extent towhich (a) the stocks and anymoneymarket position outperform (b) SOFR + 0.26161% and 0.75% per annum

(accruing daily).*

– The money market position reflects the returns accruing on a hypothetical cash investment in a notional money market account denominated in U.S. dollars that

accrues interest at the notional interest rate, which is equal to SOFR + 0.26161%.*

• Applies a daily volatility control:

– Volatility cap: 7%. It ismeasured on a daily basis by calculating the realized volatility of the stocks for a 20 index business day look back period. The Index is rebalanced

by ratably reallocating all or a portion of the exposure to the stocks in the Index to themoneymarket position sufficient to reduce the realized volatility for suchperiod

to the volatility cap.

Note Regarding the June 2020 Transition

• The Index will track the Motif Capital National Defense 7 ER Index (the ”Terminating Index”) through June 23, 2020. The Terminating Index will cease to be published after

June 23, 2020.

• From June 24, 2020, the Index will be calculated, administered and published using a methodology that is substantively the same as the Solactive National Defense 7 ER

Index, except that the closing level of the Index on June 23, 2020 will have been set to equal the closing level of the Terminating Index on June 23, 2020.

• Differences in methodology between the Terminating Index and the Index will cause the composition of the Index on and after June 24, 2020 to differ from the composition

of the Terminating Index had the latter index not been discontinued. Although the theme and main characteristics of the Index and the Terminating Index have similarities,

they are not identical. The Index is a different index than the Terminating Index. For example, the Index uses algorithms and methods developed by Solactive to select and

weigh component stocks and not the ones developed by the sponsor of the Terminating Index.While some stockswill be common to both indices, some stockswill not be the

same.

• Past performance of the Terminating Index is not necessarily indicative of the future performance of the Index.

* Prior to January 01, 2022, the 3M USD Libor rate had been used.
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** Levels to the left of the vertical red line are closing levels of the Terminating Index. Levels on and to the right of the vertical red line are closing levels of the Index using its own methodology. The Index is a different index

than the Terminating Index and past performance of the Terminating Index is not indicative of the future performance of the Index. Past performance is no guarantee of future results and may be lower or higher than current

performance.

https://solactive.com
https://linkedin.com/company/solactive
https://twitter.com/solactive
https://www.facebook.com/SolactiveAG/
https://www.xing.com/companies/solactiveag
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CHARACTERISTICS

ISIN / WKN DE000SL0A329 / SL0A32 Base Value / Base Date 100 Points / June 01, 2016

Ticker / RIC SOLNATMS Index / .SOLNATMS Last Price 148.13

Index Sponsor Solactive AG 52WHigh 151.06

Index Type Excess Return 52W Low 132.09

Index Currency USD Calculation 03:30pm to 10:50pm (CET), every 15 seconds

Index Members 48

COMPOSITION OF STOCKS BY INDUSTRY GROUPAS OF JUNE 18, 2024*

Industrial Manufacturing 65.7%

Software and Consulting 21.5%

Electronic Components and Manufacturing 5.1%

No data 2.6%

Business Services 2.5%

Hardware 1.7%

Mining and Mineral Products 0.5%

Telecommunications 0.3%

* Sub-industry percentages relate only to the stocks that comprise the Index. The percentages above sum to 100% regardless of whether a portion of the Index has been allocated to themoneymarket position. Historically, a very

significant portion of the Index consistently has been allocated to themoneymarket position.

TOP COMPONENTS AS OF JUNE 18, 2024**

Ticker Currency Country Company
Index

Weight (%)

Money Market Position 30.23%

MSFT USD US MICROSOFT CORP 7.98%

GD USD US GENERAL DYNAMICS 7.35%

RTX USD US RTX CORPORATION 6.68%

LMT USD US LOCKHEEDMARTIN CORP 6.26%

NOC USD US NORTHROP GRUMMAN CORP 5.83%

BA USD US BOEING CO/THE 4.95%

LHX USD US L3HARRIS TECHNOLOGIES INC 4.16%

ACN USD IE ACCENTURE PLC-CL A 3.94%

APH USD US AMPHENOL CORP NEWCL A 3.59%

PH USD US PARKER HANNIFIN CORP 1.90%

** Fromand including June 24, 2020, the Indexwill be rebalanced over a five-day rebalancing period based on new target weights selected in accordancewith the Index. Differences inmethodology between the Terminating Index

and the Index will cause the composition of the Index on and after June 24, 2020 to differ from the composition of the Terminating Index had the latter index not been discontinued.

https://solactive.com
https://linkedin.com/company/solactive
https://twitter.com/solactive
https://www.facebook.com/SolactiveAG/
https://www.xing.com/companies/solactiveag
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PERFORMANCE1,5

AS OF JUNE 18, 2024 Index

Effective Performance (1M) -1.46%

Effective Performance (6M)1 2.06%

Effective Performance (1Y)1 4.22%

Effective Performance (3Y)1 7.06%

Effective Performance (4Y)1 11.48%

Annualized Performance (since June 2016)2 5.00%

Annualized Volatility (since June 2016)2 7.98%

Return over risk (since June 2016)3 0.63

MaximumDrawdown (since June 2016)4 13.04%

DETAILED HISTORICALMONTHLY PERFORMANCE5

YEAR JAN FEB MAR APR MAY JUN JUL AUG SEP OCT NOV DEC ANNUAL

2024 -1.42% 2.53% 1.83% -3.17% 1.72% -0.38% 0.98%

2023 0.39% -0.68% 0.39% -0.91% -0.55% 2.53% 0.37% -1.67% -4.23% 2.40% 3.74% 3.11% 4.73%

2022 -3.01% 1.23% 0.71% -3.38% -1.00% -1.00% 1.92% -1.46% -3.28% 3.62% 1.08% -0.88% -5.57%

2021 -1.14% 0.98% 1.66% 1.33% -0.36% 0.43% 2.01% 4.06% -3.30% 2.63% -1.93% 1.90% 8.33%

2020 3.10% -6.13% -3.70% 0.65% 1.31% -0.32% 1.01% 1.89% -4.04% -1.95% 4.53% 2.36% -1.85%

2019 2.71% 2.56% -1.88% 2.29% -0.91% 2.70% 1.21% 0.94% 0.07% -0.88% 1.67% -1.15% 9.58%

2018 6.77% -0.69% -0.68% -1.35% 0.45% -2.27% 3.51% 0.29% 2.57% -6.26% 0.09% -3.48% -1.65%

2017 0.72% 5.20% -1.46% 1.84% 1.98% -0.60% 3.46% 2.96% 2.68% 0.94% 2.18% 0.26% 21.91%

2016 0.34% 1.30% -0.34% -0.72% 0.86% 5.92% -1.15% 6.18%

1 Past performance is no guarantee of future results andmay be lower or higher than current performance.

2 Calculated on an annualized basis since June 1, 2016.

3 Calculated by dividing the annualized performance by the annualized volatility since June 1, 2016.

4 The largest percentage decline in the Index level from any previously occurring level since June 1, 2016.

5 Dataprior toJune24, 2020 reflects closing levels of theTerminating Index. Data fromand includingJune24, 2020 reflects closing levels of the Indexusing its ownmethodology. The Index is a different index than theTerminating

Index and past performance of the Terminating Index is not indicative of the future performance of the Index. Past performance is no guarantee of future results and may be lower or higher, perhaps materially, than current

performance.

https://solactive.com
https://linkedin.com/company/solactive
https://twitter.com/solactive
https://www.facebook.com/SolactiveAG/
https://www.xing.com/companies/solactiveag
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MONEYMARKETPOSITIONANDTOP10STOCKSFOREACHMONTHASOFTHELASTINDEXPUBLICATIONDAYOFEACHMONTH*

• Stocks and target weights are rebalanced once a year.

• Volatility control is applied daily, whichmay result in a rebalancing into themoneymarket position.

• The average weight of themoneymarket position is shown for eachmonth.

• The top constituent stocks for eachmonth are identified based on their actual weight in the Index as of the last Index publication date for suchmonth. Each weight below is
the average weight of such top constituent stock for suchmonth.
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Mar-
2024 22.2% 10.8% 9.9% 9.2% 8.6% 8.6% 7.8% 7.3% 5.7% 4.2% 2.9% - - - - - - - - - -

Dec-
2023 30.6% 10.2% 9.5% 9.8% 9.2% 8.0% 10.9% 7.2% 5.8% 3.8% 2.6% - - - - - - - - - -

Sep-
2023 38.1% 10.0% 9.3% 10.1% 9.8% 8.3% 10.1% 7.5% 5.5% 3.8% 2.6% - - - - - - - - - -

Aug-
2023 37.3% 9.6% 9.1% 9.8% 9.9% 8.9% 10.9% 7.2% 5.6% 3.7% 2.5% - - - - - - - - - -

Jul-
2023 39.1% 9.9% 8.6% 10.0% 9.9% 9.6% 10.1% 7.0% 5.9% 3.6% 2.4% - - - - - - - - - -

Jun-
2023 52.0% 11.0% 7.5% 8.9% 9.8% 9.4% 12.7% 7.3% 4.4% 3.7% 3.0% - - - - - - - - - -

Apr-
2023 54.5% 9.9% 7.9% 9.1% 10.5% 9.8% 13.4% 6.9% 4.4% 3.8% 2.8% - - - - - - - - - -

Jan-
2023 58.5% 8.4% 8.5% 9.5% 10.1% 9.8% 13.8% 6.9% 4.5% 3.9% 2.8% - - - - - - - - - -

Dec-
2022 64.5% 8.6% 8.8% 10.6% 10.7% 9.8% 12.2% 6.9% 4.8% 3.9% 2.6% - - - - - - - - - -

Nov-
2022 73.2% 8.4% 9.0% 10.5% 10.7% 9.6% 11.3% 7.2% 5.2% 3.9% 2.7% - - - - - - - - - -

Oct-
2022 75.2% 9.1% 9.1% 11.0% 10.3% 9.3% 9.8% 7.3% 5.7% 3.8% 2.6% - - - - - - - - - -

Sep-
2022 68.2% 9.5% 8.7% 10.5% 9.9% 9.2% 10.4% 7.5% 5.5% 3.9% 2.6% - - - - - - - - - -

Jul-
2022 72.5% 9.9% 8.3% 9.9% 9.6% 9.8% 10.6% 7.6% 5.5% 3.6% 2.5% - - - - - - - - - -

*Data prior to June 24, 2020 reflects closing levels of the Terminating Index. Data from and including June 24, 2020 reflects closing levels of the Index using its own methodology. The Index is a different index than the

Terminating Index and past performance of the Terminating Index is not indicative of the future performance of the Index. Past performance is no guarantee of future results andmay be lower or higher, perhapsmaterially, than

current performance.

https://solactive.com
https://linkedin.com/company/solactive
https://twitter.com/solactive
https://www.facebook.com/SolactiveAG/
https://www.xing.com/companies/solactiveag
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Jun-
2022 76.5% 10.0% - 11.2% 11.9% - - 9.9% - 4.5% - - - 2.2% - - - - 3.6% - -

Apr-
2022 59.2% 9.9% - 9.9% 11.5% - - 10.2% - 4.4% - - - 2.5% - - - - 4.3% - -

Mar-
2022 74.1% 10.2% - 9.8% 11.4% - - 10.1% - 4.7% - - - - - - - - 4.2% - -

Oct-
2021 54.3% 10.5% - 8.4% 9.0% - - 10.8% - 4.8% - - 2.9% - - - - - 4.2% - -

Sep-
2021 37.1% 10.5% - 7.9% 8.9% - - 10.9% - 4.8% - - 3.2% - - - - - 4.1% - -

Aug-
2021 31.5% 10.5% - 8.1% 9.3% - - 10.6% - 4.7% - - 3.2% - - - - - 4.2% - -

Jul-
2021 35.5% 10.2% - 8.3% 9.9% - - 10.4% - 4.5% - - 2.9% - - - - - 3.6% - -

Jun-
2021 38.9% 9.7% - - 8.4% - - 10.2% - 6.7% 5.4% - 4.4% 3.4% - 2.6% 3.6% - - - -

May-
2021 46.0% 9.4% - - 8.3% - - 10.4% - 6.9% 6.2% - 4.5% 3.2% - 2.8% 4.0% - - - -

Apr-
2021 52.1% 9.5% - - 8.1% - - 10.2% - 6.9% 6.2% - 4.3% 2.9% - 2.8% 4.4% - - - -

Mar-
2021 65.8% 9.3% - - 7.9% - - 10.0% - 6.9% 6.4% - 4.2% 2.8% - 2.8% 4.1% - - - -

Feb-
2021 55.9% 9.5% - - 7.5% - - 9.6% - 7.0% 5.8% - 4.1% 2.8% - 3.0% 4.8% - - - -

Jan-
2021 45.1% 8.9% - - 7.7% - - 9.8% - 7.2% 5.8% - 4.0% - - 3.0% 4.7% - - 2.8% -

Dec-
2020 56.1% 9.0% - - 8.3% - - 10.0% - 7.4% 5.9% - 4.1% 2.9% - - 4.6% - - 2.9% -

Nov-
2020 70.0% 9.5% - - 9.2% - - 10.1% - 7.5% 6.0% - 4.2% 3.0% - - 4.6% - - 3.1% -

Oct-
2020 63.6% 10.0% - - 9.9% - - 10.1% - 7.3% 5.3% - 3.9% - - - 5.0% - - 3.2% -

Sep-
2020 55.4% 9.9% - - 10.3% - - 10.5% - 6.9% 5.1% - 3.9% - - - 4.8% - - 3.6% -

Aug-
2020 43.7% 9.9% - - 10.0% - - 10.3% - 6.8% 4.9% - 4.0% - - - 4.7% - - 3.3% -

Jul-
2020 72.2% 10.0% - - 9.9% - - 10.1% - 6.6% 4.6% - 4.0% - - - 4.7% - - 3.4% -

Jun-
2020 81.6% 14.8% 4.6% 5.6% 11.0% 6.3% 4.4% 11.2% - 4.1% 3.1% - - - - - - - - - -

https://solactive.com
https://linkedin.com/company/solactive
https://twitter.com/solactive
https://www.facebook.com/SolactiveAG/
https://www.xing.com/companies/solactiveag
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May-
2020 80.5% - 8.6% 12.0% 12.2% 12.8% 4.5% - 14.3% - - 3.1% - - 3.1% - - 2.2% - - -

Apr-
2020 91.0% - 8.6% 12.4% 12.2% 11.7% 4.7% - 14.9% - - 3.0% - - 3.3% - - 2.2% - - -

Mar-
2020 85.6% - 8.8% 11.6% 11.2% - 5.9% - 14.2% - - 2.8% - - 3.2% - - - - - 10.5%

Feb-
2020 45.7% - 8.7% 9.9% 10.4% - 8.3% - 13.0% - - 2.6% - - 3.2% - - - - - 11.4%

Jan-
2020 41.4% - 8.6% 10.3% 10.2% - 8.2% - 12.6% - - 2.3% - - 3.5% - - - - - 11.8%

Dec-
2019 31.9% - 8.9% 10.0% 9.9% - 9.0% - 12.1% - - 2.3% - - 3.4% - - - - - 11.8%

Nov-
2019 39.9% - 9.1% 10.0% 9.8% - 9.6% - 12.1% - - 2.1% - - 3.4% - - - - - 11.7%

Oct-
2019 50.4% - 9.0% 10.6% 9.9% - 9.7% - 12.8% - - 2.0% - - 3.0% - - - - - 11.2%

Sep-
2019 58.3% - 9.4% 10.7% 9.9% - 9.9% - 13.0% - - 2.1% - - 2.9% - - - - - 10.6%

Aug-
2019 54.2% - 9.5% 10.9% 9.9% - 9.4% - 13.4% - - 2.1% - - 2.9% - - - - - 10.3%

Jul-
2019 46.3% - 9.9% 10.3% 10.0% - 10.1% - 10.7% - - 2.1% - - 3.4% - - - - - 10.4%

Jun-
2019 58.2% - 8.3% 9.2% 10.7% - 9.8% - - - - - - - 4.0% - - - - - 8.4%

May-
2019 55.4% - 8.3% 9.0% 10.5% - 10.0% - - - - - - - 4.0% - - - - - 8.6%

Apr-
2019 53.4% - 8.8% 8.5% 10.0% - 10.9% - - - - - - - 4.3% - - - - - 8.9%

Mar-
2019 42.6% - 8.7% 8.6% 9.8% - 11.5% - - - - - - - 4.1% - - - - - 9.1%

Feb-
2019 61.8% - 8.8% 8.8% 9.7% - 12.0% - - - - - - - 4.2% - - - - - 9.0%

Jan-
2019 75.9% - 9.4% 9.1% 10.0% - 11.4% - - - - - - - 4.4% - - - - - 9.0%

Dec-
2018 71.2% - 9.5% 8.9% 10.2% - 10.7% - - - - - - - 4.4% - - - - - 9.2%

Nov-
2018 76.0% - 9.7% 8.8% 10.2% - 10.5% - - - - - - - 4.5% - - - - - 9.3%

Oct-
2018 54.1% - 9.6% 9.2% 10.4% - 10.5% - - - - - - - 4.7% - - - - - 9.4%

https://solactive.com
https://linkedin.com/company/solactive
https://twitter.com/solactive
https://www.facebook.com/SolactiveAG/
https://www.xing.com/companies/solactiveag
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Sep-
2018 32.5% - 9.7% 9.1% 10.2% - 9.9% - - - - - - - 4.8% - - - - - 9.5%

Aug-
2018 48.4% - 9.7% 9.0% 10.0% - 9.8% - - - - - - - 4.7% - - - - - 9.6%

Jul-
2018 44.1% - 10.0% 9.7% 10.1% - 10.2% - - - - - - - 4.5% - - - - - 9.8%

Jun-
2018 51.6% - 8.5% 10.2% 9.3% - 13.5% - - - - - - - 4.2% - - - - - 10.2%

May-
2018 61.9% - 8.2% 10.2% 9.3% - 14.1% - - - - - - - 4.1% - - - - - 10.5%

Apr-
2018 65.2% - 8.5% 10.5% 9.6% - 13.1% - - - - - - - 4.6% - - - - - 10.6%

Mar-
2018 62.9% - 8.7% 10.4% 9.4% - 13.1% - - - - - - - 4.6% - - - - - 10.2%

Feb-
2018 68.0% - 8.5% 10.4% 9.8% - 13.6% - - - - - - - 4.4% - - - - - 10.2%

Jan-
2018 27.0% - 8.5% 9.9% 9.6% - 13.2% - - - - - - - 4.4% - - - - - 9.8%

Dec-
2017 39.0% - 8.5% 10.0% 9.6% - 12.3% - - - - - - - 4.6% - - - - - 9.8%

Nov-
2017 17.9% - 8.7% 10.1% 9.7% - 11.5% - - - - - - - 4.7% - - - - - 9.9%

Oct-
2017 16.8% - 9.1% 9.9% 9.8% - 11.2% - - - - - - - 4.6% - - - - - 10.0%

Sep-
2017 31.2% - 9.2% 9.7% 9.9% - 11.3% - - - - - - - 4.5% - - - - - 10.3%

Aug-
2017 15.0% - 9.3% 9.8% 10.1% - 11.1% - - - - - - - 4.5% - - - - - 10.3%

Jul-
2017 31.8% - 9.7% 9.9% 10.0% - 10.3% - - - - - - - 4.4% - - - - - 10.1%

Jun-
2017 31.7% - 11.3% 9.4% 9.3% - 11.7% - - - - - - - 4.3% - - - - - 9.6%

May-
2017 26.6% - 11.6% 9.1% 9.0% - 11.9% - - - - - - - 4.5% - - - - - 9.5%

Apr-
2017 32.8% - 11.4% 9.0% 9.1% - 11.8% - - - - - - - 4.7% - - - - - 9.3%

Mar-
2017 30.9% - 11.4% 8.9% 9.0% - 11.7% - - - - - - - 4.9% - - - - - 9.3%

Feb-
2017 19.8% - 11.4% 9.0% 8.9% - 11.3% - - - - - - - 4.9% - - - - - 9.3%

https://solactive.com
https://linkedin.com/company/solactive
https://twitter.com/solactive
https://www.facebook.com/SolactiveAG/
https://www.xing.com/companies/solactiveag
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Jan-
2017 18.2% - 11.2% 9.0% 9.0% - 11.0% - - - - - - - 4.7% - - - - - 9.3%

Dec-
2016 44.0% - 11.0% 9.2% 9.0% - 10.6% - - - - - - - 4.5% - - - - - 9.2%

Nov-
2016 57.1% - 10.7% 9.8% 9.3% - 10.4% - - - - - - - 4.3% - - - - - 9.5%

Oct-
2016 41.2% - 10.7% 9.5% 9.3% - 10.4% - - - - - - - 4.3% - - - - - 9.8%

Sep-
2016 32.1% - 10.8% 9.3% 9.5% - 9.9% - - - - - - - 4.3% - - - - - 9.8%

Aug-
2016 11.4% - 10.5% 9.3% 9.8% - 10.0% - - - - - - - 4.5% - - - - - 9.9%

Jul-
2016 56.8% - 10.1% 9.6% 10.0% - 10.1% - - - - - - - 4.7% - - - - - 9.8%

Jun-
2016 34.2% - 9.1% 11.9% 11.5% - 8.9% - - - - - - - 4.5% - - - - - 12.3%
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COMPONENTS AS OF JUNE 18, 2024

Ticker Currency Country Company

Money Market Position

MSFT UW Equity USD US MICROSOFT CORP

GD UN Equity USD US GENERAL DYNAMICS

RTX UN Equity USD US RTX CORPORATION

LMT UN Equity USD US LOCKHEEDMARTIN CORP

NOC UN Equity USD US NORTHROP GRUMMAN CORP

BA UN Equity USD US BOEING CO/THE

LHX UN Equity USD US L3HARRIS TECHNOLOGIES INC

ACN UN Equity USD IE ACCENTURE PLC-CL A

APH UN Equity USD US AMPHENOL CORP NEWCL A

PH UN Equity USD US PARKER HANNIFIN CORP

LDOS UN Equity USD US LEIDOS HOLDINGS INC

GRMN UN Equity USD CH GARMIN LTD

TDY UN Equity USD US TELEDYNE TECHNOLOGIES INC

KEYS UN Equity USD US KEYSIGHT TECHNOLOGIES INC

ZS UW Equity USD US ZSCALER INC

HII UN Equity USD US HUNTINGTON INGALLS INDUSTRIES

PLTR UN Equity USD US PALANTIR TECHNOLOGIES INC

TXT UN Equity USD US TEXTRON INC

MSTR UW Equity USD US MICROSTRATEGY INC-CL A

HEI UN Equity USD US HEICO CORP

ANSS UW Equity USD US ANSYS INC

CWUN Equity USD US CURTISS-WRIGHT CORP

KBR UN Equity USD US KBR INC

WWDUW Equity USD US WOODWARD INC

PSN UN Equity USD US PARSONS CORP

BAH UN Equity USD US BOOZ ALLEN HAMILTON HOLDING CORP

COHR UN Equity USD US COHERENT CORP

OSK UN Equity USD US OSHKOSH CORP

BWXT UN Equity USD US BWX TECHNOLOGIES INC

CACI UN Equity USD US CACI INTERNATIONAL INC -CL A

RBC UN Equity USD US RBC BEARINGS INC

ERJ UN Equity USD BR EMBRAER SA-ADR

CR UN Equity USD US CRANE COMPANY CO

VRNS UW Equity USD US VARONIS SYSTEMS INC

DRS UW Equity USD US LEONARDO DRS INC

MRCY UW Equity USD US MERCURY SYSTEMS INC

TLS UQ Equity USD US TELOS CORPORATION
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Ticker Currency Country Company

KTOS UW Equity USD US KRATOS DEFENSE & SECURITY SOLUTIONS INC

SPR UN Equity USD US SPIRIT AEROSYSTEMS HOLDINGS INC

DCO UN Equity USD US DUCOMMUN INC

ESE UN Equity USD US ESCO TECHNOLOGIES INC

ENS UN Equity USD US ENERSYS

SATS UW Equity USD US ECHOSTAR CORP

HXL UN Equity USD US HEXCEL

AIN UN Equity USD US ALBANY INTERNATIONAL CORP

AI UN Equity USD US C3AI INC

PL UN Equity USD US PLANET LABS PBC

VSAT UW Equity USD US VIASAT INC
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DISCLAIMER

©Solactive AG, 2024. All rights reserved.

The information contained in this factsheet is impersonal, not tailored to the needs of any person, entity or group of persons and for informational purposes only. The

information contained herein has been obtained from public sources believed to be reliable, but no representation or warranty, express or implied, is made that such

information is accurate or complete and it should not be relied upon as such. The content is provided on an ”as is” basis. Solactive AG accepts no responsibility or liability for

any errors or for any loss from use of this factsheet or any of the information or data contained herein. In no event shall Solactive AG 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 factsheets and its content even if advised of the possibility of such damages.

It is not possible to invest directly in an index. Exposure to assets represented by an index is available through investable financial instruments that seek to provide an

investment return based on the performance of an index. A decision to invest in any such financial instrument should not bemade in reliance on any of the statements set

forth in this document. Prospective investors are advised to make an investment in any such financial instrument only after carefully considering the risks associated with

investing in such financial instruments, as detailed in an offeringmemorandum or similar document that is prepared by or on behalf of the issuer of the financial instrument

or vehicle.

The financial instruments are not sponsored, promoted, sold or supported in any other manner by Solactive AG nor does Solactive AG offer any express or implicit guarantee

or assurance either with regard to the results of using the Index and/or Index trade mark or the Index level at any time or in any other respect. Solactive AG makes no

assurance that financial instruments based on the index will accurately track index performance or provide positive investment returns. Solactive AG is not an investment

adviser and nothing in this factsheet constitutes a recommendation by Solactive AG to invest capital in financial instruments nor does it in any way represent an assurance

or opinion of Solactive AG with regard to any investment in a financial instrument. Inclusion of a security within an index is not a recommendation by Solactive AG to buy,

sell, or hold such security, nor is it considered to be investment advice.

Past performance should not be considered as indication or guarantee of any future results. Charts and graphs are provided for illustrative purposes.

This info service is offered exclusively by Solactive AG, Platz der Einheit 1, D-60327 Frankfurt amMain|E-Mail: indexing@solactive.com

”Solactive”, ”Solactive GBS”, ”German Index Engineering” and the logo are registered trademarks of Solactive AG.

The information in this document does not constitute tax, legal or investment advice. The factsheet is proprietary to Solactive AG. Its content may not be modified,

reproduced, redistributed or stored in a retrieval system in whole or in part without the prior written consent of Solactive AG.
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