\( Global X S&P 500 High Yield Low
Z U Volatility ETF Income - Dividend

PRODUCT OBJECTIVE

The Global X S&P 500 High Yield Low Volatility ETF (ZYUS) seeks to provide investment results that correspond general-
ly to the price and yield performance, before fees and expenses, of the S&P 500 Low Volatility High Dividend Index.
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S&P 500 LOW VOLATILITY HIGH DIVIDEND INDEX

SELECTION

To qualify for membership in the S&P Low Volatility High Dividend Indices, a stock must satisfy the following criteria:

Must be a member of S&P 500.

. Each stock must have been issued and trading on all trading days in the 12 months leading up to the rebalancing date.

SELECTION POOL

All stocks in the selection universe are ranked in descending order by their 12-month trailing dividend yield.

The top 75 stocks with the highest dividend yield are selected, with the number of stocks from each GICS sector capped at 10.

. If the number of stocks from a sector reaches 10, the remaining highest yielding stocks from other sectors are selected until
the number of selected stocks reaches 75.

Using available price return data for the trailing 252 trading days leading up to each index rebalancing reference date, the
realized volatilities of the 75 selected highest yielding stocks are calculated.

The 75 selected highest yielding stocks are, then, ranked in ascending order by realized volatility. The top 50 securities with the
lowest realised volatility form the index.

WEIGHTING SCHEME

The index constituents are weighted by trailing 12month dividend yield. At each rebalancing, modifications are made to stock
weights to ensure diversification across individual stocks and sectors.

Maximum weight is capped at 3%.
Minimum weight is capped at 0.05%.
GICS Sectors are capped at 25%.

The index uses an optimization procedure that selects final weights in such a way to minimise the sum of the squared difference
of capped weight and uncapped weight, divided by uncapped weight for each stock.

REBALANCE/REVIEWS

Rebalanced Semi-Annually and Reviewed at least annually.
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For more information on the Index, please visit S&P Global’s website here:
https://www.spglobal.com/spdji/en/methodology/article/sp-low-volatility-high-dividend-indices-methodology/

*For the complete and current index methodology please refer to the index provider’s website. This summary document is accurate as of the time of its publication and Global X does not
guarantee that it is current at any point thereafter.

The selection of the index constituents and their weighting is made by the index provider at its sole discretion.

Global X Management (AUS) Limited (“Global X”) (Australian Financial Services Licence Number 466778, ACN 150 433 828) is the product issuer. Offers of interests in any retail product will
only be made in, or accompanied by, a Product Disclosure Statement (PDS). In respect of each retail product, Global X has prepared a target market determination (TMD). Each PDS and
TMD is available at www.globalxetfs.com.au. The information on this website is general in nature only and does not take into account your personal objectives, financial situations or needs.
Before acting on any information, you should consider the appropriateness of the information having regard to your objectives, financial situation or needs and consider seeking indepen-
dent financial, legal, tax and other relevant advice having regard to your particular circumstances. Any investment decision should only be made after obtaining and considering the relevant
PDS and TMD. Investments in any product issued by Global X are subject to investment risk, including possible delays in repayment and loss of income and principal invested. The value or
return of an investment will fluctuate and an investor may lose some or all of their investment. Past performance is not a reliable indicator of future performance.

Diversification does not ensure a profit nor guarantee against a loss. Brokerage commissions will reduce returns. This material represents an assessment of the market environment at a
specific point in time and is not intended to be a forecast of future events, or a guarantee of future results.
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