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ETF Da ta May 2020 Trading Report Capital Ma rkets Group Ticker ETF N ame Sprea d Spread Spread ($)  Consolidate d Consolidated Consolidated Avg. Avg. Quote  A vg. Quote Avg. Q uote Avg. D aily Short ($) (%) 3 Month Avg. D aily Avera ge  A vg. Dai ly Quote Size  S ize ($)  S ize ($)  Tra de  V ola tility Intere st a s of A vg. Volume D aily Volume ($)  Volume Siz e (Shares) 3 Month A vg. Size (%) 05/15/2020 (Shares) (Sha res)  (Shares) 3 Month 3 Month Avg. Avg. US Core  S PY SPDR® S&P 500® ETF Trust 0.01 0.00 0.01 95,589,220 27,845,125,086 169,186,763 1,873 1,208 545,836 341,496 187 1.68 204,822,476 MD Y SPDR S&P MIDCAP 400® ETF Trust 0.09 0.03 0.21 1,527,801 461,468,751 2,002,288 502 709 151,940 199,109 91 2.41 3,125,246 SLY  SPDR S&P® 600 Small Cap ETF 0.10 0.19 0.17 141,853 7,515,442 226,878 1,385 1,041 73,954 53,888 242 2.86 14,830 DIA SPD R D ow  Jones® Industria l A vera ge  0.03 0.01 0.04 4,485,785 1,089,131,855 7,671,382 844 569 205,273 134,292 137 1.64 9,642,762 ETF Trust SPTM SPDR Portfolio S&P 1500 Composite Stock 0.01 0.03 0.03 643,981 22,880,717 1,115,277 4,694 3,659 167,454 125,720 285 1.63 227,242 Marke t ETF SPSM SPD R S &P 600 Small Cap ETF 0.03 0.13 0.05 708,068 17,313,167 1,209,485 3,783 3,369 91,813 80,205 339 2.98 61,018 SP LG SPD R P ortfolio S&P 500 ETF 0.01 0.03 0.01 3,129,864 107,295,025 5,634,570 52,748 42,525 1,808,297 1,409,249 618 1.58 157,168 SPMD  SPDR S&P 400 Mid Cap ETF 0.01 0.04 0.03 1,077,606 31,586,520 1,735,528 12,193 9,099 358,573 255,788 318 2.38 126,027 SPY X SPDR S&P 500 Fossil Fuel Rese rves Fre e ETF 0.04 0.06 0.09 33,480 2,391,008 59,205 507 528 36,512 36,180 121 1.50 30,436 SH E SPD R SS GA Ge nder Diversity Index ETF 0.05 0.07 0.12 14,832 1,008,933 16,243 470 763 31,815 47,385 139 1.39 2,902 US Style SPYG  SPDR Portfolio S&P 500 Growt h ETF 0.01 0.02 0.02 2,688,789 111,705,233 4,028,036 14,567 7,692 607,753 311,618 302 1.68 633,029 SPYV  SP DR Portfolio S&P 500 V alue ETF 0.01 0.04 0.02 2,618,586 73,690,002 3,463,720 21,138 12,306 596,473 344,809 602 1.69 547,466 MDY G SPDR S&P 400 Mid Cap Growth ETF 0.07 0.14 0.13 680,184 34,716,860 444,127 1,544 1,408 77,542 67,063 427 2.01 20,294 MD YV SP DR S&P  400 Mid Ca p Va lue  ETF 0.04 0.10 0.08 138,703 5,589,655 343,931 1,085 860 43,294 33,729 247 2.73 48,409 SLYG SPD R S&P 600 Small Cap Grow th ETF 0.09 0.18 0.14 186,896 9,731,067 306,743 1,914 1,570 97,489 77,310 187 2.70 16,678 SLY V SPDR S&P 600 Small Cap V alue ETF 0.07 0.15 0.11 331,669 14,906,464 616,255 1,813 1,537 80,802 68,167 199 3.30 65,417 US Sec tor  XLC The  Communica tion Servic es Selec t 0.01 0.02 0.01 4,363,505 227,572,956 5,369,509 6,165 3,848 321,999 190,600 224 1.92 2,441,459 Sector  S PDR Fund XLY The Consumer D iscre tionary Se lect 0.01 0.01 0.02 5,019,588 590,417,261 6,334,140 1,771 1,058 207,867 118,592 104 1.91 5,128,390 S ector SPD R F und Source: NY SE, Nasdaq 

and BA TS as of 05/31/2020. Past pe rforma nc e is not a gua rantee  of  future re sults. 



Ti cke r ETF Na me  S pread Sprea d Spre ad ($) Consolidated Consolida ted Consolidate d A vg. Avg. Quote Avg. Q uote A vg. Quote  Avg. Da ily Short ($)  (%) 3 Month A vg. Da ily Average Avg. D aily Quote  S ize Size  ($) Size  ($) Trade Volatility Interest as of  Avg. V olume Daily Volume ($) Volume Size (Sha res)  3 Month Avg. Siz e (%) 05/15/2020 (Sha res)  (Shares) (Sha res)  3 Month 3 Month Avg. Avg. U S Sector  (cont’d) XLP The Consumer Sta ple s S elect Se ctor 0.01 0.02 0.01 12,412,655 717,101,988 17,760,191 20,159 10,326 1,165,733 598,727 236 1.42 12,165,941 S PDR Fund XLE The Ene rgy S elect Se ctor SPDR Fund 0.01 0.03 0.01 29,049,636 1,101,000,925 39,577,392 21,987 13,814 839,279 492,895 249 3.55 34,380,974 XLF The Financial Sele ct Sector  S PDR Fund 0.01 0.05 0.01 69,542,290 1,543,317,660 94,832,537 364,489 236,874 8,051,285 5,265,521 708 2.42 144,273,909 XLV  The He alth Care Sele ct Sector  0.01 0.01 0.01 12,208,801 1,221,291,314 16,021,030 3,736 2,151 373,718 209,779 137 1.71 17,644,942 SPDR Fund XLI The  Industria l Select Se ctor SPDR Fund 0.01 0.02 0.01 12,455,519 790,384,717 18,004,189 6,783 3,934 429,518 247,749 160 2.15 22,845,127 XLB The Mat eria ls Se lect Sec tor  SPDR Fund 0.01 0.02 0.01 4,829,183 253,156,867 9,537,124 7,973 4,457 417,540 226,910 148 1.96 9,940,309 X LK  The Te chnology Sele ct Sector  0.01 0.01 0.01 11,882,704 1,121,169,462 21,132,970 3,997 2,679 377,560 239,619 143 2.00 7,281,865 SPDR Fund XLU The  U tilities Selec t Sector SPD R Fund 0.01 0.02 0.01 18,048,836 1,013,640,218 24,004,745 8,361 4,966 470,650 284,897 193 2.10 36,635,373 XLRE The Real  Estate Sele ct Sector  SPDR Fund 0.01 0.03 0.01 6,135,758 199,494,744 10,791,190 28,938 15,849 945,317 527,092 331 2.17 1,326,133 U S Industry K BE SPDR S&P Bank ETF 0.01 0.04 0.01 3,643,201 106,621,557 3,511,502 6,773 3,927 196,761 115,151 165 4.27 4,126,263 KCE SPD R S &P Capital Market s ETF 0.11 0.22 0.18 2,840 148,718 7,101 231 252 12,106 12,473 109 1.30 28,782 KIE SPD R S&P Insura nc e ETF 0.01 0.06 0.03 479,279 12,290,174 469,405 1,913 2,095 49,386 53,281 168 2.81 277,308 K RE SPDR S&P Regional Banking ETF 0.01 0.03 0.01 11,658,797 414,533,643 11,354,395 5,881 4,105 209,510 145,759 178 4.59 29,465,821 XBI SPD R S &P Biotech ETF 0.02 0.02 0.03 7,240,811 733,049,481 8,482,861 611 679 61,831 59,198 129 3.50 59,276,461 XNTK SPDR NY SE Technology ETF  0.05 0.05 0.08 25,139 2,206,274 32,208 680 571 59,648 46,192 94 2.05 12,321 X HB SPDR S&P Homebuilders ETF  0.01 0.03 0.01 2,480,015 95,231,033 2,943,530 3,659 2,660 139,137 93,346 146 3.15 5,075,509 X ME SPDR S&P Meta ls & Mining ETF 0.01 0.05 0.01 2,857,481 56,556,471 2,782,942 14,590 9,488 289,426 179,874 210 3.57 2,199,555 XES SPDR S&P Oil & G as Equipment & 0.03 0.12 0.04 260,625 7,612,375 850,474 595 24,015 17,543 90,176 109 5.91 191,541 Servic es ETF  X ITK SPDR Fa ctSet Innova tive  Tec hnology ETF 0.13 0.11 0.20 25,391 

3,156,116 15,568 243 201 29,936 22,330 81 2.37 7,116 XOP SP DR S&P  O il & Ga s Exploration & 0.01 0.02 0.01 8,929,800 460,803,128 30,772,984 1,155 17,606 59,796 211,534 118 5.06 10,658,912 Produc tion ETF XPH  SP DR S&P  P ha rmace utic als ETF  0.05 0.11 0.07 110,687 4,729,394 142,394 2,168 2,979 92,459 113,620 146 2.22 988,679 XRT SPDR S&P Retail ETF 0.01 0.03 0.01 5,438,881 206,772,545 6,913,299 6,054 5,620 229,707 196,602 164 2.89 21,742,869 XS D SPDR S&P Semiconductor ETF 0.07 0.07 0.11 93,486 9,463,897 109,787 254 268 25,761 24,462 89 2.88 309,816 Source: NY SE, Na sdaq and BA TS as of 05/31/2020. Past pe rforma nc e is not a gua rantee  of  future re sults. 



Ti cke r ETF Na me  S pread Sprea d Spre ad ($) Consolidated Consolida ted Consolidate d A vg. Avg. Quote Avg. Q uote A vg. Quote  Avg. Da ily Short ($)  (%) 3 Month A vg. Da ily Average Avg. D aily Quote  S ize Size  ($) Size  ($) Trade Volatility Interest as of  Avg. V olume Daily Volume ($) Volume Size (Sha res)  3 Month Avg. Siz e (%) 05/15/2020 (Sha res)  (Shares) (Sha res)  3 Month 3 Month Avg. Avg. U S Industry (cont’d) XH E SPD R S&P He alth Ca re Equipment ETF 0.16 0.18 0.26 45,644 3,893,815 54,550 630 778 53,845 58,561 103 2.22 715,324 XTL SPDR S&P Te lecom ETF 0.21 0.32 0.26 8,760 580,322 10,848 2,430 2,186 162,309 138,432 107 2.08 9,646 XAR SPD R S &P A erospace & Defense ETF 0.09 0.11 0.14 199,619 15,934,546 271,144 767 843 60,240 65,474 101 2.68 74,497 XHS SPD R S &P H ealth Care  Se rvices ETF 0.16 0.24 0.23 9,010 576,697 11,648 240 185 15,622 11,392 109 2.17 7,967 XSW SPD R S&P Softw are & Se rvices ETF 0.16 0.16 0.25 31,195 3,085,100 40,483 309 342 30,686 30,242 82 2.37 9,277 X TH SPD R S&P Technology H ardw are  ETF  0.24 0.36 0.30 1,637 109,094 1,951 740 998 49,999 61,772 79 1.42 1,146 XTN  SPDR S&P Transporta tion ETF 0.07 0.14 0.11 34,963 1,700,490 53,973 664 516 31,846 23,955 112 2.60 41,136 XWEB SPD R S &P Inte rnet ETF 0.13 0.15 0.19 10,550 946,137 6,142 319 523 28,276 36,586 77 1.97 1,574 KO MP SPD R S &P K ensho New  Economies 0.07 0.22 0.11 145,206 4,789,168 163,997 2,054 1,499 68,326 46,621 656 1.89 133,367 Composite ETF ROKT SPDR S&P Kensho Final Frontiers ETF  0.07 0.24 0.11 2,657 75,776 4,558 1,266 564 35,899 15,955 66 1.73 364 CNRG  SP DR S&P  K ensho Clean Power ETF 0.11 0.26 0.15 7,109 305,989 11,785 306 290 13,247 11,933 72 2.57 4,320 S IMS SPDR S&P Kensho Intel lige nt 0.07 0.28 0.11 3,650 99,444 4,617 1,760 1,119 46,932 28,745 124 1.82 105 Struc tures ETF HAIL SPD R S &P K ensho Sma rt Mobility ETF 0.07 0.29 0.09 3,484 88,168 4,246 1,735 1,365 44,037 32,866 73 1.52 602 FITE SPD R S&P Ke nsho Future Security ETF 0.08 0.22 0.12 4,659 160,438 6,077 3,174 1,623 109,230 54,231 114 1.36 358 Rea l Estate  Equitie s RWR SPDR Dow  Jones REIT ETF 0.05 0.07 0.10 263,229 19,212,991 242,748 2,121 1,305 156,422 97,863 171 2.57 30,130 RWO  S PDR Dow Jone s G lobal Rea l Estate ETF 0.05 0.12 0.10 314,821 11,659,516 477,740 789 740 29,137 28,350 173 1.89 342,666 RWX  SPDR Dow Jone s International Real 0.02 0.07 0.04 651,689 18,040,564 831,559 1,755 1,584 48,608 45,792 263 1.20 685,471 Estat e ETF Globa l Equitie s D GT SP DR Globa l Dow ETF 0.13 0.18 0.17 3,604 261,893 6,880 322 314 23,534 22,343 98 1.14 691 GII  SPDR S&P Globa l Infrastructure ETF 0.07 0.16 0.10 29,848 1,257,706 49,001 1,002 931 41,753 38,669 186 1.43 3,537 GN R SPDR S&P Globa l N atura l Re sourc es ETF 0.05 0.13 0.11 266,719 9,429,582 430,411 672 907 23,717 29,749 270 1.72 100,658 CWI S PDR MSCI ACWI ex-US ETF 0.03 0.16 0.05 411,069 8,659,416 808,065 2,565 3,231 

54,110 67,602 509 1.32 43,637 S PGM SP DR Portfolio MSCI Globa l S toc k 0.13 0.35 0.16 116,358 4,419,841 74,243 436 495 16,169 17,433 469 1.35 3,077 Ma rket ETFSource  : N YSE, Na sda q and BATS a s of 05/31/2020. Past pe rformance is not a gua rantee  of  future results. 



Ti cke r ETF Na me  S pread Sprea d Spre ad ($) Consolidated Consolida ted Consolidate d A vg. Avg. Quote Avg. Q uote A vg. Quote  Avg. Da ily Short ($)  (%) 3 Month A vg. Da ily Average Avg. D aily Quote  S ize Size  ($) Size  ($) Trade Volatility Interest as of  Avg. V olume Daily Volume ($) Volume Size (Sha res)  3 Month Avg. Siz e (%) 05/15/2020 (Sha res)  (Shares) (Sha res)  3 Month 3 Month Avg. Avg. G loba l Equitie s (cont’d) EF AX SPD R MSCI EAFE F ossil Fuel Reserve s 0.24 0.39 0.32 10,982 653,278 9,903 234 290 14,071 16,918 819 0.62 23,182 Fre e ETF SPDW SPDR Port folio D evelope d World 0.01 0.04 0.02 3,454,126 88,859,189 5,248,520 33,535 18,904 863,240 481,380 562 1.21 1,431,949 ex-U S ETF GWX SPD R S &P Inte rnational Small Cap ETF 0.07 0.27 0.11 139,697 3,576,845 309,323 976 1,326 25,045 31,732 308 1.23 35,805 LO WC SPDR MSCI ACWI Low  Ca rbon Target ETF 0.13 0.15 0.15 6,187 525,559 11,198 440 404 38,138 33,628 88 0.85 209 Interna tional De ve loped Equities — Region/Country F EZ S PDR EU RO  STO XX 50® ETF 0.01 0.03 0.01 3,877,283 121,169,321 3,738,993 37,385 21,922 1,160,193 672,789 326 1.58 5,450,065 SPEU SPD R P ortfolio Europe ETF 0.10 0.34 0.14 103,321 2,935,069 93,004 889 939 25,677 26,297 516 1.21 2,048 SMEZ SPDR EURO STOXX ® Small Cap ETF 0.06 0.13 0.11 1,330 68,577 2,121 244 280 12,644 13,793 106 0.66 1,002 Emerging Ma rket Equities SPEM SPD R Portfolio Emerging Marke ts ETF 0.01 0.03 0.01 1,740,700 53,606,711 2,839,216 9,753 5,241 300,039 160,035 339 1.31 303,032 G MF SPD R S &P Eme rging A sia  Pacif ic ETF 0.20 0.22 0.32 42,354 3,865,725 43,827 956 752 87,389 66,970 175 1.09 81,994 EEMX SPD R MSCI Eme rging Markets Fossil Fue l 0.10 0.18 0.13 2,698 146,086 5,515 235 266 12,792 14,196 108 0.92 3,450 Re se rves Fre e ETF EWX  S PDR S&P Emerging Marke ts Small 0.06 0.16 0.09 104,769 3,846,211 255,131 647 684 23,903 24,332 191 1.11 24,379 Ca p ETF GX C SPDR S&P China ETF 0.19 0.20 0.26 94,192 8,928,288 102,997 301 327 29,066 30,881 149 1.39 11,849 A dvance d Beta  —  Income EDIV SPD R S&P Eme rging Markets 0.06 0.24 0.09 58,849 1,411,895 116,075 1,004 1,450 24,036 33,517 216 1.38 12,285 Divide nd ETF DWX SP DR S&P  International Dividend ETF 0.06 0.19 0.08 88,155 2,784,143 158,432 1,860 1,374 58,749 43,352 225 1.17 5,376 SDY  SPDR S&P Divide nd ETF 0.03 0.03 0.06 814,983 70,309,205 1,195,666 2,166 1,702 185,642 143,776 152 2.20 29,952 WDIV SPDR S&P Global Dividend ETF 0.09 0.19 0.12 35,213 1,771,318 48,570 696 690 35,074 35,005 236 1.32 1,023 SPY D SPDR Portfolio S&P 500 High 0.01 0.04 0.01 1,678,578 45,077,808 2,072,352 14,129 6,936 380,219 188,010 175 2.45 375,441 D ividend ETF Adva nc ed Be ta — Multi Fac tor  ZCAN  SPDR Solactive Canada ETF 0.07 0.14 0.08 3,692 186,524 3,112 599 594 30,576 28,969 113 0.78 626 ZDEU SPDR Solac tive  G ermany ETF 0.06 0.11 0.08 1,987 95,898 1,517 1,000 988 48,390 45,840 105 0.68 

5,234 ZHO K SPDR Solact ive  H ong Kong ETF 0.28 0.50 0.30 2,623 143,123 3,743 308 423 16,973 23,075 99 0.73 23,247 Source: N YSE, N asda q a nd BATS a s of  05/31/2020. Past performance is not a guara nte e of  future resul ts. 



Ti cke r ETF Na me  S pread Sprea d Spre ad ($) Consolidated Consolida ted Consolidate d A vg. Avg. Quote Avg. Q uote A vg. Quote  Avg. Da ily Short ($)  (%) 3 Month A vg. Da ily Average Avg. D aily Quote  S ize Size  ($) Size  ($) Trade Volatility Interest as of  Avg. V olume Daily Volume ($) Volume Size (Sha res)  3 Month Avg. Siz e (%) 05/15/2020 (Sha res)  (Shares) (Sha res)  3 Month 3 Month Avg. Avg. A dvance d Beta  — Multi Factor  (cont’d) ZJPN SPDR Solactive Japan ETF 0.08 0.11 0.11 77 5,243 1,117 604 576 41,840 38,136 10 0.21 80 ZGBR SPDR Solactive U nite d Kingdom ETF 0.08 0.20 0.11 2,178 83,728 4,580 598 597 23,063 22,526 135 0.43 4,459 QEFA SPD R MSCI EAFE Strate gic FactorsS M ETF 0.34 0.61 0.39 42,977 2,411,731 77,941 1,468 1,382 82,838 75,856 208 1.22 26,906 QWLD  SPDR MS CI World S trate gic FactorsSM ETF 0.17 0.23 0.24 1,105 84,768 2,500 1,011 977 76,571 71,358 95 0.37 2 QEMM SPDR MSCI Emerging Markets 0.27 0.54 0.35 7,157 354,911 24,669 751 827 37,225 40,220 127 1.23 2,022 StrategicF actorsSM ETF QUS SPD R MSCI U SA Stra tegicFac torsSM ETF 0.05 0.06 0.09 47,316 4,025,073 141,288 778 549 66,141 45,434 203 1.30 10,366 Adva nc ed Bet a — Single  F actor SPY B SP DR S&P 500 Buyba ck ETF  0.14 0.26 0.23 19,456 1,125,694 14,677 1,067 2,034 59,522 109,161 116 2.18 26,561 VLU SPD R S&P 1500 Value Tilt ETF 0.43 0.47 0.49 2,606 243,480 3,994 929 1,468 85,854 129,802 136 1.20 4,802 MMTM SPDR S&P 1500 Mome ntum Tilt ETF 0.40 0.32 0.49 7,952 1,011,648 8,505 1,767 1,396 222,306 170,227 206 1.10 17,778 LG LV SPD R SSGA U S Large  Ca p Low  Volatility 0.07 0.07 0.15 82,661 8,091,392 163,503 838 669 82,136 64,827 152 1.50 12,699 Index ETF SMLV SPD R SSG A US Small Cap Low V ola tility 0.25 0.36 0.39 25,181 1,775,221 48,612 278 310 19,478 22,557 173 2.91 22,364 Index ETF ONEY SPD R Russell 1000 Y ield Foc us ETF 0.17 0.30 0.27 2,840 153,505 7,504 328 337 17,794 18,119 100 2.11 12,612 ONEO SPD R Russell 1000 Momentum 0.11 0.18 0.17 2,191 138,666 4,007 630 342 39,965 21,097 96 1.07 39,679 Focus ETF O NEV  SPDR Russe ll 1000 Low  V olatility 0.08 0.12 0.14 8,999 622,579 17,921 354 292 24,546 19,630 101 1.43 408 Foc us ETF Advanced Beta —  Fixed Income DWFI SPDR Dorse y Wright® Fixe d Inc ome 0.03 0.12 0.05 65,401 796,036 104,434 7 6 14,771 13,181 471 1.18 259 Alloca tion ETF SPBO SPD R Portfolio Corpora te Bond ETF 0.04 0.11 0.05 92,314 3,129,194 92,300 923 685 31,447 22,970 612 0.54 57,060 Fixed Income — US  G overnme nt BIL SPDR Bloomberg Barclays 1–3 Month 0.01 0.01 0.01 3,443,442 315,198,867 5,859,288 1,872,206 1,157,323 171,374,011 105,951,674 879 0.01 458,698 T-Bill ETF SPTI SPDR Portfolio Inte rmediate Term 0.01 0.03 0.02 969,582 32,103,825 2,277,673 106,454 54,512 3,526,332 1,801,693 1,110 0.21 249,064 Tre asury ETF  S ourc e: NYS E, Nasdaq and BATS as of 05/31/2020. Pa st performance  is not a guarantee of future results. 



Ti cke r ETF Na me  S pread Sprea d Spre ad ($) Consolidated Consolida ted Consolidate d A vg. Avg. Quote Avg. Q uote A vg. Quote  Avg. Da ily Short ($)  (%) 3 Month A vg. Da ily Average Avg. D aily Quote  S ize Size  ($) Size  ($) Trade Volatility Interest as of  Avg. V olume Daily Volume ($) Volume Size (Sha res)  3 Month Avg. Siz e (%) 05/15/2020 (Sha res)  (Shares) (Sha res)  3 Month 3 Month Avg. Avg. F ixe d Inc ome — U S Gove rnment  (cont’d) SPTL SPD R Portfolio Long Te rm Treasury ETF 0.03 0.06 0.06 460,530 21,689,190 1,217,555 17,941 11,989 845,377 567,991 340 0.89 300,346 SPIP  S PDR Portfolio TIPS ETF 0.01 0.05 0.04 419,924 12,475,074 778,732 11,019 7,239 327,413 214,751 461 0.37 79,909 SPTS S PDR Portfolio Short Term Tre asury ETF 0.01 0.03 0.01 1,986,930 61,010,461 5,716,992 548,977 315,821 16,858,451 9,687,186 1,229 0.06 402,328 TIPX SPD R Bloomberg Ba rcla ys 1–10 Yea r 0.02 0.12 0.05 36,391 729,016 133,513 27,656 14,446 554,554 289,749 423 0.22 53,918 TIPS ETF Fixed Income  —  US Investment G ra de Corpora tesSPSB SPDR Portfolio Short Te rm Corporate 0.01 0.03 0.01 1,714,835 53,188,652 2,881,137 13,038 11,209 404,462 346,074 424 0.18 612,980 Bond ETF SPIB SPDR Port folio Int ermediate  Term 0.01 0.04 0.03 2,439,216 86,586,463 2,531,107 7,551 4,841 268,147 171,301 503 0.30 1,008,385 Corporate Bond ETF SPLB S PDR Portfolio Long Term Corporate  0.03 0.09 0.04 711,169 21,203,520 940,149 1,552 1,277 46,516 38,145 349 0.83 62,721 Bond ETF FLRN SPDR Bloomberg Barclays Investment 0.01 0.05 0.02 511,033 15,449,186 1,508,159 2,390 5,357 72,236 161,554 449 0.17 365,782 G rade Floating Ra te ETF Fixed Income  —  High Y ield JN K SPDR Bloomberg Barclays High Y ield 0.01 0.01 0.02 8,004,229 792,294,746 9,671,292 9,583 5,443 950,078 539,499 225 0.75 6,561,023 Bond ETF SJNK SPD R Bloombe rg Ba rcla ys Short Te rm 0.01 0.04 0.01 4,353,364 106,372,444 5,604,704 93,633 53,022 2,287,301 1,305,236 519 0.69 3,511,377 High Y ield Bond ETF  SP HY SPD R Portfolio H igh Yie ld Bond ETF 0.07 0.28 0.10 41,415 982,072 87,585 2,650 1,584 63,119 37,519 222 0.72 9,180 Fixe d Inc ome —  U S Mortgage SPMB SPDR Portfolio Mortga ge  Ba cked 0.02 0.06 0.02 314,085 8,427,052 682,976 1,616 1,404 43,353 37,368 445 0.35 152,066 Bond ETF Fixed Income — US A ggregate SPAB SPD R P ortfolio Aggregate Bond ETF 0.01 0.03 0.03 1,346,666 41,086,092 2,610,921 16,083 11,234 490,821 342,169 449 0.32 321,418 Fixe d Inc ome —  H ybrids CWB SPDR Bloomberg Barclays Convertible 0.05 0.08 0.05 1,136,782 62,092,425 1,699,335 1,371 1,440 75,020 74,470 216 1.70 498,708 Sec urities ETF PSK SPD R We lls Fa rgo® Prefe rred Stock ETF 0.05 0.11 0.09 213,222 8,860,023 377,969 1,223 993 50,955 40,555 230 0.82 289,368 Sourc e: NYSE, Nasdaq and BATS as of  05/31/2020. Pa st performance  is not a  guarantee of future  results. 



Ti cke r ETF Na me  S pread Sprea d Spre ad ($) Consolidated Consolida ted Consolidate d A vg. Avg. Quote Avg. Q uote A vg. Quote  Avg. Da ily Short ($)  (%) 3 Month A vg. Da ily Average Avg. D aily Quote  S ize Size  ($) Size  ($) Trade Volatility Interest as of  Avg. V olume Daily Volume ($) Volume Size (Sha res)  3 Month Avg. Siz e (%) 05/15/2020 (Sha res)  (Shares) (Sha res)  3 Month 3 Month Avg. Avg. F ixe d Inc ome — Munic ipa l SH M SPD R N uvee n Bloomberg Barclays Short 0.02 0.04 0.04 465,993 23,033,792 805,013 1,971 2,031 97,526 99,543 382 0.21 333,535 Term Municipal Bond ETF TFI SPD R N uvee n Bloomberg Barclays 0.03 0.07 0.08 699,770 35,422,903 1,380,494 1,535 1,175 78,359 59,183 148 0.47 559,140 Municipal Bond ETF HY MB SPDR Nuveen S&P High Y ield Munic ipa l 0.08 0.15 0.15 503,724 26,742,851 587,337 613 1,084 32,669 61,043 236 0.87 1,538,314 Bond ETF Fixed Income — Interna tional WIP SPDR FTSE Internationa l G ove rnme nt 0.08 0.16 0.17 28,512 1,434,618 51,515 367 369 18,363 18,336 166 0.64 13,076 Inflation-Protec ted Bond ETF  BWZ SPDR Bloomberg Barclays S hort Term 0.14 0.46 0.19 28,184 840,234 85,636 2,528 7,582 75,349 233,620 286 0.66 3,312 International Treasury Bond ETF BWX SPDR Bloomberg Barclays Interna tional 0.03 0.11 0.04 271,021 7,617,072 502,140 894 1,186 25,062 33,422 231 0.61 21,159 Treasury Bond ETF IBN D SPDR Bloomberg Barclays Interna tional 0.19 0.58 0.21 22,006 707,530 45,982 1,088 946 35,007 30,228 121 0.89 84,578 Corporate Bond ETF EBN D SPDR Bloomberg Barclays Emerging 0.03 0.12 0.07 224,473 5,712,984 476,629 1,799 1,488 46,274 37,896 270 0.67 442,237 Markets Local Bond ETF Commodity GLD® SPDR Gold Sha res 0.01 0.01 0.02 11,768,734 1,901,948,597 15,132,725 1,480 1,451 239,315 227,343 145 1.04 11,867,587 G LDM SPDR Gold MiniSharesSM Trust 0.01 0.06 0.01 3,209,119 54,886,671 3,264,806 110,373 143,414 1,891,726 2,354,352 996 1.02 1,960,871 N ANR SPDR S&P North American Na tural 0.10 0.34 0.12 42,452 1,210,220 116,355 1,944 1,201 55,397 31,866 676 1.53 729 Resource s ETF A ctive — Asset Alloca tion XLSR SPDR SSGA  US Sec tor  Rotati on ETF 0.07 0.21 0.08 15,125 471,853 17,125 11,107 9,716 344,593 290,413 203 1.33 11,686 FISR SPDR SSGA  Fixe d Inc ome Se ctor 0.05 0.17 0.08 9,879 312,542 11,617 5,422 3,770 171,682 117,993 238 0.63 17,867 Rota tion ETF RLY  S PDR SSGA  Multi-A sse t Re al Return ETF 0.07 0.34 0.11 25,879 528,134 46,464 5,225 4,911 105,895 98,075 236 1.33 5,471 IN KM SP DR SSGA Inc ome A lloc ation ETF 0.04 0.14 0.06 66,070 1,920,352 58,236 1,647 1,416 48,171 41,239 870 0.72 5,318 G AL SPD R SSGA G lobal Al loc ation ETF 0.10 0.29 0.17 10,738 377,468 38,562 9,302 7,533 326,667 258,107 249 0.77 568 S ourc e: NY SE, Nasdaq and BA TS as of 05/31/2020. Pa st performa nce  is not a guarantee of future results. 



Ti cke r ETF Na me  S pread Sprea d Spre ad ($) Consolidated Consolida ted Consolidate d A vg. Avg. Quote Avg. Q uote A vg. Quote  Avg. Da ily Short ($)  (%) 3 Month A vg. Da ily Average Avg. D aily Quote  S ize Size  ($) Size  ($) Trade Volatility Interest as of  Avg. V olume Daily Volume ($) Volume Size (Sha res)  3 Month Avg. Siz e (%) 05/15/2020 (Sha res)  (Shares) (Sha res)  3 Month 3 Month Avg. Avg. A ctive — Equity SYE SP DR MFS Systematic Core  Equity ETF 0.09 0.11 0.12 2,099 166,196 4,928 648 337 50,941 25,853 92 1.29 5 SY G SPDR MFS Syste ma tic Grow th Equity ETF 0.10 0.11 0.13 1,208 109,317 4,270 420 235 38,022 20,307 68 0.97 4,118 SYV  SPDR MF S S ystematic  Value Equity ETF  0.23 0.40 0.24 1,475 84,179 5,641 443 441 25,616 24,310 84 1.13 83 Active —  F ixe d Inc ome TOTL SPDR Double Line® Total Return 0.03 0.06 0.06 426,692 20,891,768 676,753 1,480 1,072 72,548 52,414 319 0.39 333,498 Tac tical ETF EMTL SPDR DoubleLine Eme rging Markets 0.20 0.43 0.27 18,700 875,182 25,704 1,326 1,501 62,417 70,563 187 0.21 169 Fixed Income ETF STO T SPDR D oubleLine Short Duration Tota l 0.14 0.29 0.23 28,644 1,405,927 33,130 1,041 1,473 51,166 72,100 293 0.17 465 Return Tactica l ETF  SRLN SPD R Blac kstone / GSO Se nior  Loan ETF  0.04 0.08 0.05 661,006 27,563,001 1,039,921 1,079 1,029 45,397 43,058 306 0.65 2,327,243 ULST S PDR SSGA  U ltra  Short Term Bond ETF 0.04 0.10 0.06 57,625 2,294,983 101,221 2,963 12,998 117,913 522,025 485 0.16 2,626 Source: NY SE, Na sda q and BA TS a s of 05/31/2020. Past pe rformance is not a gua rantee  of  future re sults. Prior  t o 10/ 16/2017, the SPD R Portfolio Total Stock Market ETF (SPTM) was known as the SPDR Russe ll 3000® ETF (THRK), the SPD R P ortfolio Large Cap ETF (SPLG ) wa s known a s the SPD R Russell 1000® ETF (ONEK), the SPD R Portfolio Mid Ca p ETF (SPMD ) wa s know n a s the SPD R S&P 1000® ETF  (SMD ), the SPDR Portfolio Small Cap ETF (SPS M) w as known as the  S PDR Russell 2000® ETF  (TWO K), the SPD R Portfolio S&P 500 Growth ETF (SPY G) w as known as the SPD R S&P  500 G rowth ETF (SPY G), the SPD R Portfolio S&P 500 Va lue  ETF (SPY V) wa s known a s the SPD R S&P 500 V alue ETF (SPY V), the SPD R Portfolio S&P 500 High Dividend ETF (S PYD) was known as the SPDR S&P 500 High D ividend ETF (SPY D), the SPD R Portfolio D evelope d World ex-U S ETF (SPD W) was know n as the SPD R S&P World ex-U S ETF  (GWL), the SPDR Portfolio Eme rging Ma rkets ETF (SP EM) was know n as the SPD R S&P Eme rging Ma rkets ETF (G MM), the SPDR Portfolio Aggre ga te Bond ETF  (SPAB) was known as the SPDR Bloomberg Barclays Aggregate Bond ETF (BN DS), the SPD R P ortfolio Short Term Corporate  Bond ETF (SPSB) w as known as the  S PDR Bloombe rg Barc lays Short Term Corporate  Bond ETF (SCPB), the  SPDR Portfolio Intermediate Te rm Corporate Bond ETF (SP IB) w as known as the  SP DR Bloombe rg Barc lays Inte rmediate Term Corporate  Bond 

ETF (ITR), the SPD R P ortfolio Long Term Corporate Bond ETF (S PLB) w as known as the  S PDR Bloomberg Barc lays Long Te rm Corporate Bond ETF (LWC), the  SPDR Portfolio Short Te rm Treasury ETF (SPTS) w as known as the SP DR Bl oombe rg Barc lays Short Term Treasury ETF (S ST), and the  SPDR Portfolio Long Term Trea sury ETF (SPTL) w as known as t he SP DR Bl oombe rg Barc lays Long Term Tre asury ETF (TLO). P rior to 09/23/2019, the SPDR Portfolio MSCI Global Stock Market ETF (SPG M) w as known as the  SPDR MSCI ACWI IMI ETF  (ACIM), the SPD R Portfolio Europe ETF (SPEU) w as known as the  SPDR STO XX® Europe 50 ETF (FEU ), the SPDR Portfolio Corporate  Bond ETF (SPBO) w as known at the SPDR Bloomberg Barclays Corporate Bond ETF (CBND ), the  SPDR Portfolio High Yield Bond ETF (SPH Y) w as known as t he SP DR ICE BofA ML Broad H igh Yie ld Bond ETF (CJN K), the SPDR Portfolio Inte rmediate Term Trea sury ETF (SPTI) wa s known a s the SPD R Bloombe rg Ba rcla ys Inte rmediate Term Treasury ETF (ITE), the SPDR Portfolio TIPS ETF (SPIP) was know n as the SPDR Bloomberg Barclays TIPS ETF (IPE), a nd the SPDR Portfolio Mortgage Backed Bond ETF  (SPMB) was know n as the SPDR Bloomberg Barclays Mortgage Bac ke d Bond ETF (MBG). 



ssga .com/e tfs Investment professional use only State  S tree t G lobal A dvisors One Iron Street, Boston MA  02210 T: +1 866 787 2257 Important Risk Informa tion Investing involves r isk, and you c ould lose mone y on an investment i n ea ch of  SP DR® G old Share s Trust (“ GLD ®” ) and S PDR® G old MiniSharesSM Trust (“G LD MSM”), a series of the World G old Trust ( toge the r, the  “Funds”). ETFs trade like  stocks, are  subject to investment risk, fluctuate in ma rket value and may tra de  a t prices above  or  below  the ETFs’ net a sse t value. Brokerage  commissions and ETF  e xpenses will reduc e returns. Commoditie s a nd commodity-inde x linked se curities may be  a ffected by changes in overall ma rket movements, change s in intere st rates, and other  factors such as weather , disea se, e mbargoe s, or political and regulatory de ve lopments, a s w ell as tra ding activity of  speculat ors a nd arbitrageurs in the  underlying c ommodities. Freque nt trading of ETFs could signif icantly inc rea se  commissions and other  c osts such that they ma y offset any sa vings from low  fee s or costs. Diversif ication does not e nsure  a  profit or  guarantee a ga inst loss. Investing in commodities entails signif icant risk and is not appropria te for all investors. Important Information Relating to SPD R® Gold Trust (“GLD ®” ) and SPDR Gold MiniShare sSM Trust (“GLDMSM” ): The SPD R G old Trust (“G LD” ) and the World Gold Trust have eac h f iled a  registra tion statement (including a prospectus) wit h the Sec urities and Exc ha nge Commission (“SEC”) for  GLD  and GLDM, respectively. Before you invest, you should read the prospec tus in the  registra tion statement and other  documents e ach Fund ha s f iled with the  S EC for more c omplete informat ion about ea ch Fund a nd these offerings. Ple ase see ea ch F und’s prospe ctus for  a detailed discussion of  the  r isks of investing in each Fund’s shares. The GLD prospe ctus is available by clicking here, a nd the GLDM prospectus is a va ilable by clic king he re. You ma y get these doc uments for free  by vi siting ED GAR on the SEC w ebsite at sec.gov or by visiting spdrgoldshare s.c om. Alternatively, the Funds or any aut horiz ed participant will arra nge to se nd you the prospe ctus if  you request it by calling 866.320.4053. None of the Funds is a n investment c ompany registere d unde r the Investment Compa ny Ac t of 1940 ( the  “ 1940 A ct”) . A s a  result, sharehol ders of  each Fund do not ha ve  the protec tions associated with ownership of  shares in a n investme nt c ompany registere d unde r the 1940 A ct. GLD  and GLDM are  not subjec t to re gulati on under the Commodity Exchange  A ct of 1936 (the “CEA ”). A s a result, shareholders of  each of GLD and G LD M do not have the protect ions afforded by the CEA. Shares of  each Fund tra de  like  stocks, a re subject to investment risk and will  f luctuate in market va lue . The va lue s of  G LD  shares and G LDM sha res re late dire ctly to the value  of  the  gold held by ea ch Fund (less its expe nses) , respectively. Fluctuations in the  price of gold could materially and a dversely a ffect an investment in t he shares. The 

price  rec eived upon the sale of the shares, which tra de  a t ma rket price , may be  more or  less than the value of  the  gold repre sente d by the m. None of  the Funds ge ne rate  a ny income , and as each Fund regula rly se lls gold to pay for its ongoing expense s, the amount of gold re presented by ea ch F und share will decline over time to tha t e xte nt. The  World G old Council name and logo a re a regist ere d trademark and used with the  permission of  the  World G old Council pursuant  to a lice nse agreement. The World Gold Counc il is not responsible for the content of , and is not liable for  the  use of or reliance on, this material. World G old Council is an aï¬ƒliate of the Sponsor of ea ch of  G LD  a nd GLDM. G LD® is a registered trademark of  World Gold Trust Se rvices, LLC used with the pe rmission of World Gold Trust Service s, LLC. MiniSharesSM and GLDMSM are service  marks of WG C U SA Asset Management Compa ny, LLC used with the pe rmission of WGC USA  Asset Management Company, LLC. Standard & Poor’s®, S&P and S PDR are  registered trademarks of Standard & Poor’s Financial Se rvices LLC, a  division of S&P Global (S&P); Dow Jones is a re giste red tra de ma rk of  Dow Jones Trademark H oldings LLC (D ow  Jones); a nd these tra de ma rks have been lice nsed for  use by S&P Dow  Jones Indices LLC (SPD JI) and sublice nsed for  c erta in purpose s by State Street Corporation. S tate Street Corporation’s financia l products are  not sponsored, endorse d, sol d or promote d by SPDJI, Dow Jones, S&P, their respective affilia tes a nd third pa rty licensors and none  of  such partie s makes any representation regarding the advisability of  investing in suc h product(s)  nor do they have any lia bility in rela tion there to. For more informati on, ple ase cont act the Marketing A ge nt for  GLD  and GLDM: State Street Gl obal Advisors Funds Distributors, LLC, One Iron Street, Boston, MA , 02210; T: +1 866 320 4053 spdrgoldshares.com. Investing involves r isk including the  risk of  l oss of principal. The information provided doe s not c onstitute inve stme nt advice and it should not be relied on as such. I t should not  be conside red a solicitation to buy or an offer to sell a security. It does not take into ac count any investor’s particular  investment objec tive s, stra tegies, t ax status or inve st me nt horizon. Y ou should consult your tax and f inancial advisor . A ll information is from SS GA unle ss otherw ise note d and ha s been obta ine d from sourc es belie ve d to be relia ble , but its a ccura cy is not guarant eed. There  is no repre se nta tion or wa rranty as to the  c urre nt ac curac y, reliability or  c ompleteness of, nor liability for , dec isions based on suc h informati on and it should not be re lied on as such. The whole or any part of this w ork may not be re produce d, copied or  transmitted or  a ny of its conte nts disclosed to third pa rties wi thout SSGA’s express writte n c onsent. Equity securities ma y f luc tua te in value in response to the activities of individual companies and ge ne ral marke t a nd economic  c onditions. Real Estate Investment Trusts (REITS) inve sting may be subject to r isks 

including, but not limited to, declines in the  value of real estat e, r isks related to ge ne ral ec onomic conditions, changes in the value of the underlying property ow ne d by the trust and de faults by borrowe rs. Bonds generally present less short- term risk and volatili ty than stocks, but contain inte rest ra te risk (as interest rate s raise, bond prices usua lly fall); issuer default risk; issuer  cre dit r isk; liqui dity risk; and infla tion r isk. These effe cts are  usually pronounc ed for longer-te rm se curitie s. Any fixed inc ome sec urity sold or  redeemed prior to maturity ma y be subje ct to a substa ntia l ga in or loss. Se lect Sec tor  SPDR Funds bear  a  higher le ve l of  r isk than more broadly diversif ied funds. The trademarks and service marks re ferenced he rein are the prope rty of  the ir re spe ctive ow ne rs. Third party data provide rs make  no warra ntie s or  repre se nta tions of any kind relating to the ac curac y, comple teness or  ti me line ss of the data and ha ve no liability for  da ma ge s of  a ny kind re lating to the  use of such da ta. State Street Global Advisors a nd SSG A are  registered trademarks of State  Stree t Corpora tion. 



Investments in small-siz ed a nd mid-sized companies may involve greate r risks tha n in those of la rger, better  known companies but mid-size d c ompanies ma y be less vola tile tha n investments in sma ller c ompanies. Companies w ith la rge market c apitalizations go in a nd out of favor ba se d on ma rket and e conomic conditions. Larger companies tend to be less vola tile tha n c ompanies with smalle r market  c apitalizations. In e xc ha nge for  this potentially low er r isk, the va lue  of  the sec urity may not r ise as much as compa nie s w ith smaller  ma rket capitaliz ations. Conc entrate d investme nts in a partic ula r sector te nd to be more volatile than the  overall ma rket and i ncrease s r isk that events ne ga tive ly a ffe cting such sectors or industr ies c ould reduce returns, potentially causing the value of  the  Fund’s share s to decrease. Investing in fore ign domicile d sec urities may involve  r isk of c apital loss from unfavora ble  f luctuation in currency values, withholding ta xe s, from differences in ge ne rally acc epted a ccounting principles or  from economic or political instability in othe r nations. Investments in emerging or  de ve loping markets ma y be more vola tile and le ss liquid than investing in developed markets and may involve  exposure to economic struc tures tha t are  generally less diverse and mature  a nd to politica l systems which have less stability tha n those  of  more  developed countr ies. There  is no relationship betwe en D orsey Wright & Associate s, LLC (c olle ctively w ith its parent c ompanies and affilia tes, “Dorsey Wright”)  a nd State  Stree t G loba l A dvisors (“ SSGA ”) other than a license by D orsey Wright to SSGA  of certain D orsey Wright trademarks and trade names, a nd the Dorsey Wright Fixed Income  Rotation Inde x (“Index”), for  use  by SSGA . BLOOMBERG®, a tra de ma rk and servic e mark of Bloomberg Finance L.P. and its a ï¬ƒliates, and BARCLAYS®, a tra de ma rk and servic e ma rk of  Barc lays Bank Plc, have  each been licenzed for  use in connec tion with the listing and trading of the SPD R Bloomberg Barcla ys ETFs. DoubleLine® is a regi ste red tra de ma rk of  DoubleLine Capital LP. Distr ibutor: Sta te Stre et Global Advisors Funds D istr ibutors, LLC, me mber FIN RA , S IPC, an indire ct wholly owned subsidiary of State  S tree t Corpora tion. Refe rence s to State  Street  may include  S tate Stre et Corporation a nd its aï¬ƒliates. Certain St ate Stre et aï¬ƒliate s provide service s a nd re ceive fe es from the SPDR ETFs. ALPS  D istributors, Inc., member FINRA, is di str ibutor  for SPDR S&P 500, SPDR S&P MidCap 400 and SPD R D ow Jones Industr ial Average, all unit investment  trusts. ALPS Portfolio Solut ions Distributor, Inc., me mber FIN RA , is distributor  for Se lect Sec tor  SPDRs. ALP S Distributors, Inc. and ALPS Portfolio Solutions Distributor, Inc. are not aï¬ƒliate d w ith Sta te State Street G lobal Advisors Funds Distributors, LLC. State  Stree t G loba l A dvisors Funds Distr ibutors, LLC i s the distributor  for ce rtain re giste red products on behalf  of  the  advisor. SSG A Funds Management has reta ine d GS O Capital Partne rs, Nuve en A sset Management, MFS, 

and DoubleLine Ca pit al LP as the sub-advisor. GSO  Capi tal Part ners, N uve en A sse t Management, MFS, and DoubleLine Ca pit al LP are not aï¬ ƒlia ted w ith Sta te Stre et Global Advi sors Funds D istr ibutors, LLC. Before  investing, c onsider the funds’  investment obje ctives, r isks, charge s a nd expense s. To obtain a prospec tus or summary prospectus which conta ins this and other informat ion, call 866.787.2257 or  visit spdrs.com. Read it carefully. © 2020 State Street Corporation. All Rights Reserve d. ID 223863-2081238.31.1.A M.IN ST 0620 Exp. D ate: 06/30/2021 SPD002240 N ot FD IC Insured No Bank G ua rantee  May Lose Val ue 



SPDR® GOLD TRUST has filed a registration statement (including a prospectus) with the SEC for the offering to which this communication relates. 

Before you invest, you should read the prospectus in that registration statement and other documents the issuer has filed with the SEC for more complete 

information about the Trust and this offering. You may get these documents for free by visiting EDGAR on the SEC Web site at www.sec.gov. 

Alternatively, the Trust or any Authorized Participant will arrange to send you the prospectus if you request it by calling toll free at 1-866-320-4053 or 

contacting State Street Global Advisors Funds Distributors, LLC, One Lincoln Street, Attn: SPDR® Gold Shares, 30th Floor, Boston, MA 02111. 
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