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by Mirae Asset

Since 2008, our mission has remained unchanged: in AUM across
more than 300

ETF strategies'

9 :% Local European leadership backed by

a global footprint spanning the United
States, Canada, Asia, and Latin America.

MIRAE ASSET

Building on principles

Global X ETFs is a fully-owned subsidiary of Mirae Asset
Financial Group, a global industry leader with 58 offices and
over 12,000 employees worldwide. Founded in 1997 as one of
Asia’s pioneering fund management companies, the Group
now oversees $606bn in client assets across a portfolio that
includes real estate, insurance, private equity, and venture

capital.?
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Risks Of Investing In Covered Call Strategies

Investors in QYLD LN and XYLU LN should be willing to accept a high degree of volatility in the price of the fund’s
shares and the possibility of significant losses. Please refer to the investment policy contained within the ETF’s
Supplement Prospectus. The risks of investing in this ETF are Currency Risk, Derivatives Risk, Equities Risk, Swaps
Counterparty Risk, Covered Call Option Writing Risk, Market Risk, Operational Risk (including safekeeping of
assets), Risks associated with the ability to track an index, Liquidity Risk and Fund Counterparties. More details
regarding the risks of investing and in this ETF specifically is available in the ‘Risk Factors’ section of the
Prospectus.
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Covered Call Strategy Summary

A covered call is an option strategy in which an investor writes (sells) a call option on an asset they already own.

Covered Call Strategy Payoff

A

Profit (+)

Ve

v

a4

Loss(-)

Reference Asset

Asset Price

v

— "At-the-Money" Option Written = "Qut-of-the-Money" Option Written
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Covered Call Features

» Seeks to generates higher income versus the underlying
security itself due to the premiums received from selling
call options.

» Upside potential is capped in the event that the stock
appreciates beyond the strike price.

« Option premiums tend to increase during volatile markets,
offering a potential risk management component.

* No additional downside protection beyond the premiums
received.
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How This Works: Covered Call Strategy In Practice (QYLD LN)

QYLD LN is an ETF that tracks an index implementing a covered call strategy on the Nasdaq 100

Owns the NASDAQ-100 Components: As per Nasdaqg 100 Index

Index Components Weighting: As per Nasdaq 100 Index
Style: European

}Nntes monthly Call Strike Price (SP): Closest listed SP above last value

Options on the Nasdaq 100 : :
Options Strategy: Written monthly
Ticker: QYLD LN
s Inception Date: 22/11/22
Additional Info P

Expense Ratio: 0.45%
Swap Fee: 0.00%
Distributions: Paid Monthly

QYLD LN seeks to provide investment results that correspond generally to the price and yield performance, before fees and expenses, of the CBOE
Nasdaq-100 BuyWrite V2 UCITS Index.
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Covered Call Performance Scenarios
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Covered call would be expected to underperform since
its potential gain will be limited to the premiums received.

Covered call would be expected to outperform if the
reference index price at contract initiation ends at the
same price upon contract expiration since its
performance will be supported by the premium income

collected from selling monthly index calls.

Covered call would be expected to outperform if the
reference index falls throughout the life of the options
contract due to the covered calls potentially offsetting
some losses.

For illustrative purposes only. Flat/Choppy market assumes no fluctuations below the strike price
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Monthly Distribution Calculation — Covered Calls

The monthly distribution of Global X’s covered call strategies is made as a function of an accumulating share class,
which is calculated as the lower of: a) half the premiums received and b) 1% of the net asset value (NAV). The excess
of options premiums received, if applicable, is reinvested into the fund.

Hypothetical Example # 1 Hypothetical Example # 2

3,50% 1,60% 1,50%
3,009
3,00% 007 1,40%
0,

2,50% 1.20%
2,00% 100%

s (0]

0,80% 0,75%
1,50%
1,00% 0,60%
1,00% 0.40%
0,50% 0,20%
0,00% 0,00%
Hypothetical Premium % Received Hypothetical Distribution % Hypothetical Premium % Received Hypothetical Distribution %

Even though half of the premiums received in the above example is equal to 1.50%, the Since half of the premiums received in the above example equals 75bps, which is less
distribution would be capped at 1%. The excess 2% in premium would be reinvested into than 1%, the covered call ETF would distribute only 75bps. The excess 75bps of premium
the Net Asset Value of the covered call ETF. would be reinvested into the Net Asset Value of the ETF.
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Investor Challenges — Using Derivative Based Solutions For Income Investors

What can an income-oriented investor do to potentially

increase their portfolio’s yield? Asset Class vs. Global X Covered Call ETF Yields'

Past Performance Does Not Predict Future Returns

° Take more duration or credit risk in the bond markets, such as 120, 11,2%
high yield debt and Emerging Market bonds

0% 8,4%
8% 7,0% 6,9% 6.5% 6.3%
e Look for alternative sources of income, such as high dividend 6% 450

stocks, Real Estate Investment Trusts (REITS) or High Yield 5% 39%  36%
4% 3,0%

Bonds
29, I I 1,3%
0%

G Consider an options-based, income-generating strategy, such

12 month Trailing Yield

. . K2 )
4 S <\ & & (\ & Ra > L
as a Covered Call ETF \\\9 4\9 6@0 <<,°°\ & \Q;O o8 & & \VC’ <</°0\
< + ) > Y & <@ & O .
5 & @ w@ & 5 <& NS NE
\é\ & b‘? 3 o& S >
%Tz\ fS‘Q AN & 0)0 e O\éo
. q q q s ()
Global X’s Covered Call suite of ETFs generally track an index that invests in o ,Z;\\OQ 50(\@ & N N
the underlying securities of an equity index and sell call options on that same (.\@}(\ S
N

index, an ETF tracking the underlying equity index, or a different equity index.

Source: ' Global X ETFs & Bloomberg L.P. as of 30/09/2024. Asset class representations are as follows: Global High Yield, Bloomberg Global High Yield Index; International Dividend Equities, Dow Jones EPAC Select Dividend
TR Index; Emerging Market Bonds, Bloomberg EM USD Aggregate TR Index; Fixed Rate Preferreds, ICE BofA Fixed Rate Preferred Securities Index; Global Corporate Bonds, Bloomberg Global Aggregate Corporate Index;
10-Year U.S. Treasuries, US Treasury T-Bill Constant Maturity Rate 10 Year; U.S. Dividend Equities, DJ U.S. Select Dividend TR Index; Global Bond Market, Bloomberg Global Aggregate Bond Index; Developed Market
Equities, MSCI EAFE Gross TR Index; Global REITs, FTSE EPRA Nareit Global REITs TR Index; Global Equities, MSCI ACWI Gross TR Index; U.S. Equities, S&P 500 TR Index. QYLD LN, High Dividend and Equity yields are
indicated by their 12-month yields. XYLU yield is indicated by its indicated yield. Fixed Income yields are indicated by yield-to-worst. The Funds typically earn income dividends from stocks and options premiums. These
amounts, net of expenses, are typically passed along to shareholders as dividends from net investment income. The Funds realize capital gains from writing options and capital gains or losses whenever it sells securities. Any
net realized long-term capital gains are distributed to shareholders as “capital gain distributions.” The Funds collect dividends from their equity companies and monthly options premium from selling monthly call options in which
portions have been passed to shareholders as monthly distributions. A portion of the distribution may include a return of capital. These do not imply rates for any future distributions.
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Global X Covered Call UCITS ETFs Overview

QYLD LN XYLU LN

Nasdaq 100 Covered Call UCITS ETF S&P 500 Covered Call UCITS ETF

Primary Goals Current Income Current Income
Expense Ratio 0.45% 0.45%
Swap Fee 0.00% -0.07%
Underlying Index' Cboe Nasdaqg-100 BuyWrite v2 UCITS Index Cboe S&P 500 BuyWrite 15% WHT Index
Equity Index? Nasdag 100 S&P 500

Option Moneyness At-the-money At-the-money

Percentage of Portfolio Covered 100% 100%

Distribution Frequency Monthly Monthly

Tracks an index that buys the stocks in the S&P 500 and

Tracks an index that buys the stocks in the Nasdaqg 100 and
writes corresponding call options on 100% of the portfolio.

ERUCUSS LY writes corresponding call options on 100% of the portfolio.

'Underlying Index: An Index tracked by the fund.
2Equity Index: An Index used to measure the market value of a certain group of shares or stocks.
FOR INSTITUTIONAL USE ONLY — NOT FOR PUBLIC/RETAIL DISTRIBUTION
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Historical Premiums Received And Distributions Paid (QYLD LN & XYLU LN)

The monthly distribution of each fund is made as a function of an accumulating share class and is capped at the lower
of: a) half of premiums received, and b) 1% of net asset value (NAV). The excess amount of option premiums received,
if applicable, is reinvested into the fund. Year-end distributions can exceed the general guideline due to capital gains
that are paid out at the end of the year. Distributions are subject to change and are not guaranteed.

QYLD LN

Monthly distribution
cap: 1%

XYLU LN

Monthly distribution
cap: 1%
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Past Performance Does Not Predict Future Returns
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Past Performance Does Not Predict Future Returns
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2-Year Premium
Summary

Average 2.40%
} Median 2.21%
Max 4.37%

Min 1.77%

2-Year Premium

Summary

Average 1.75%

} Median 1.51%
Max 3.65%

Min 1.23%
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Potentially Achieve Sector Diversification Within An Income Portfolio

Those exposed to High Dividend strategies tend to be underweight growth-style sectors such as Information
Technology, Communication Services, and Consumer Discretionary. A covered call strategy such as QYLD LN or XYLU
LN aims to help monetise the volatility of these growth-style sectors while potentially increasing equity portfolio
diversification.

Sector Breakdowns — Nasdaq 100 & S&P 500 vs. S&P 500 High Dividend

60%
50%
40%

30%

- ‘I I I I I

Information Communication Consumer Consumer Staples Health Care Industrials Materials Utilities Financials Energy Real Estate
Technology Services Discretionary

20%

®m Nasdaq 100 Weight m S&P 500 Weight S&P 500 High Dividend Weight

Source: S&P Global and Morningstar Direct. As of 07/10/2024. Diversification does not ensure a profit or guarantee against a loss.
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Risk-Reward Comparison Across Asset Classes

Equity-based covered call strategies may offer the potential to lower downside risk within the equity sleeve of a broader
60/40 portfolio while generating income from non-traditional sources whereas fixed income security income is mainly
determined by the level of interest rates and dividend equity income is dependent on the health of a company’s
financials.

RISK-REWARD Source: Morningstar Direct, measured from 22/06/2015 (BXNT Inception) to 30/09/2024

Past Performance Does Not Predict Future Returns
20% Nasd.aq 100

18%

16%
140 S&P 500
0 °

12% Global High Yield
Developed Markets High Yield

| U.S. Dividend Equities
10% 1

[ N N
8% | S&P 500 Covered Calls |
| 1 International Dividend Equities Global REITs
| I [

Annualized Return

6% Global Corporate Bonds Fixed-Rate Preferreds
00 [}
4% Global Bond Market e
20, 9 EM Bonds
() [}
0%

0% 59 10-Year U.S. Treasuries 10% 15% 20% 259%

Downside Volatility
Source: Global X ETFs utilising data from Morningstar Direct measured from 22/06/2015 to 30/09/2024. Asset Class representation are as follows: US Dividend Equities, Dow Jones US Select Dividend Total Return Index; Global Bond
Market, Bloomberg Global Aggregate Total Return Index; Nasdaq 100 Covered Calls, Cboe Nasdaq 100 BuyWrite v2 UCITS Index; S&P 500 Covered Calls, Cboe S&P 500 BuyWrite 15% WHT Index; Nasdaq 100, Nasdaq 100 Total
Return Index; S&P 500, S&P 500 Total Return Index; Developed Markets High Yield, ICE BofA Developed Markets High Yield Total Return Index; Global Corporate Bonds, Bloomberg Global Aggregate Corporate Total Return Index; Global
High Yield, Bloomberg Global High Yield total Return Index; 10-Year U.S. Treasuries, USTREAS T-Bill Constant Maturity Rate 10-Year; International Dividend Equities, Dow Jones EPAC Select Dividend Total Return Index; Fixed-Rate
Preferreds, Ice BofA Fixed Rate Preferred Total Return Index; EM Bonds, Bloomberg EM USD Aggregate Total return Index; Global REITs, FTSE EPRA Nareit Global REITs Total Return Index; Global Equities, MSCI ACWI Index. Index
returns are for illustrative purposes only and do not reflect actual fund performance. Past performance does not guarantee future results.
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GLOBAL X COVERED CALL REPORT

Option Terminology

Term Description Term Description

: An option that gives the holder the right to buy an underlying asset from A measure of intrinsic value of an option, that is, it will tell the option
Call Option another party at a fixed price over a specific period of time. Moneyness holder whether exercising the option will be profitable.

: An option that gives the holder the right to sell an underlying asset to
Put Option another party at a fixed price over a specific period of time. At-the-Money An option in which the underlying’s price equals the strike price.

A position in a call option contract in which one has the exercisable Options that, if exercised, would result in the value received being

A position in a call option contract one has in which the right under the Options that, if exercised, would require the payment of more money

Short Call contract can be exercised against oneself. This reflects bearish attitude. Out-of-the-Money than the value received and therefore would not be currently exercised.
A position in a put option contract in which one has the exercisable right Cboe Index Option Measures the ratio between the volume of all index put options and all
Long Put under the contract. This reflects bearish attitude. index call options being traded on a daily basis.

The amount of money a buyer pays and seller receives to engage in an
option transaction.

A position in a put option contract one has in which the right under the
Short Put contract can be exercised against oneself. This reflects bullish attitude.

Premium

An option strategy involving the holding of an asset and sale of a call

The current price of the underlying asset of the option contract, such as A
option on the same asset.

a stock.

Market Price Covered Call

The fixed price at which an option holder can buy or sell the underlying
asset. Also called ‘exercise price’.

Expiration Date This is the day an options contract ceases to exist.

Strike Price

FOR INTERNAL USE ONLY — NOT FOR PUBLIC/RETAIL DISTRIBUTION
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Option Terminology (continued)

Term Description Term Description

Commonly referred to as VIX, reflects a market estimate of future

volatility of the U.S. stock market, based on the weighted average of the Measures the market's expectation of 30-day volatility implicit in the
implied volatilities of the S&P 500. prices of near-term Nasdag-100 Options.

FOR INSTITUTIONAL USE ONLY — NOT FOR PUBLIC/RETAIL DISTRIBUTION
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Disclosures

This is a marketing communication.

Capital at risk: The value of an investment in ETFs and their income paid from it may go down as well as up and past performance is not a reliable indicator of future performance.

Global X does not offer investment advice based upon your individual circumstances. Please ensure that you speak with a professional and independent financial adviser if you are not sure whether any of
the information provided or made available by Global X is relevant or suitable to you.

Investing in certain financial instruments or products may not be suitable for all types of investors as they carry a high degree of risk and potential for financial loss. Investment may be subject to sudden
and large falls in value, and, if it is the case, you could lose all of your initial investment and may not get back the full amount invested. Only speculate with money you can afford to lose.

Changes in exchange rates may also cause your investment to go up or down in value.

Tax treatment depends on the individual circumstances of each investor and may be subject to change in the future. Please ensure that you fully understand the risks involved. If in any doubt, please seek
independent financial advice.

Investors and prospective investors should refer to the section entitled “Risk Factors” in the relevant prospectus for further details of these and other risks associated with an investment in the securities
offered by the issuer in advance of any investment decision. Please refer to the relevant prospectus, articles of association / instrument of incorporation, annual and semi-annual reports, redemption prices,
supplement, and the Key Information Document (“KID”) of the relevant UCITS ETFs before making any final investment decisions. These documents are all available in English at free of charge. They may
also be obtained free of charge from the local representative(s).

While attention has been paid to the contents of this communication, no guarantee, warranty or representation, express or implied, is given to the accuracy, correctness or completeness thereof. Any
information given in this communication may be subject to change or update without notice. Use of the information contained in this communication is at your own risk.

Communications issued in the European Union relating to Global X UCITS ETFs are issued by Global X Management Company (Europe) Limited (“GXM Europe”) acting in its capacity as management
company of Global X ETFs ICAV and Global X ETFs Il ICAV. GXM Europe is authorised and regulated by the Central Bank of Ireland. GXM Europe is incorporated in Ireland as a limited liability company
with registration number 711633 and has its registered office at Ten Earlsfort Terrace, Dublin 2, D02 T380. Information about GXM Europe can also be found on the Central Bank of Ireland’s website.

FOR INSTITUTIONAL USE ONLY — NOT FOR PUBLIC/RETAIL DISTRIBUTION
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Disclosures

Communications issued in the United Kingdom and Switzerland relating to Global X UCITS ETFs are issued by Global X Management Company (UK) Limited (“GXM UK”) acting in its capacity as
distributor of Global X ETFs ICAV and Global X ETFs Il ICAV. GXM UK is authorised and regulated by the Financial Conduct Authority. GXM UK is incorporated in the United Kingdom as a limited liability
company and has its registered office at 77 Coleman Street, London, EC2R 5BJ, UK. Information about GXM UK can be found on the Financial Services Register (register number 965081).

Global X ETFs ICAV is an open-ended Irish collective asset management vehicle issuing under the terms of its prospectus and relevant supplements as approved by the Central Bank of Ireland and is the
issuer of certain of the ETFs where stated.

Global X ETFs ICAV Il is an open-ended Irish collective asset management vehicle issuing under the terms of its prospectus and relevant supplements as approved by the Central Bank of Ireland and is the
issuer of certain of the ETFs where stated.

This information is not intended to be, or does not constitute, investment research.

This information does not constitute tax advice and investors are advised to consult their professional advisors concerning possible taxation or other consequences of purchasing, holding, selling,
converting or otherwise disposing of any investments under the laws of the relevant region and/or their country of incorporation, establishment, citizenship, residence or domicile, or other liability to tax and
in light of their particular circumstances.

The performance data does not take account of the commissions and costs incurred on the issue and redemption of units.

Views and opinions are based on current market conditions and are subject to change.

This is a marketing communication and not financial advice.

The data shown is not in real-time. It may be delayed due to mandatory requirements of the relevant data provider. Therefore, the price or cost of the product linked to a specific underlying you are quoted
by your broker or intermediary may substantially differ from the price of the product that you would expect on the basis of the data displayed by Global X. We accept no responsibility for loss, however

caused, resulting from errors in this data.

GXM Europe may terminate marketing arrangements.

FOR INSTITUTIONAL USE ONLY — NOT FOR PUBLIC/RETAIL DISTRIBUTION
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Disclosures

A UCITS ETF’s shares purchased on the secondary market cannot usually be sold directly back to a UCITS ETF. Investors must buy and sell shares on a secondary market with the assistance of an
intermediary (e.g. a stockbroker) and may incur fees for doing so. In addition, investors may pay more than the current net asset value when buying shares and may receive less than the current net asset
value when selling them.

Investment in the UCITS ETFs concerns the purchase of shares in the UCITS ETFs and not in a given underlying asset such as a building or shares of a company, as these are only the underlying assets
that may be owned by the UCITS ETFs.

This communication and information contained herein must not be copied, reproduced, distributed or passed to any person other than the recipient without GXM Europe’s prior written consent.

An investment in the UCITS ETFs may not be suitable for all investors. In preparing the information herein, we have not taken account of an investor's particular investment objectives, financial situation or
investment needs.

The information is provided solely on the basis that an investor will make his or her own investment decision.

Future performance is subject to taxation which depends on the personal situation of each investor, and which may change in the future. Neither past experience nor the current situation are necessarily
accurate guides to the future growth in value or rate of return of a UCITS ETF.

Income may fluctuate in accordance with market conditions and taxation arrangements. The difference at any one time between the sale and repurchase price of a share in the UCITS ETF means that the
investment should be viewed as medium term to long term.

The distribution of this material and the offering of UCITS ETFs is not for use within certain countries or with respect of any person(s) where such use would be restricted or a prohibited by local laws.

Global X insights are strictly for general information purposes provided at the date of publication and may change without notice and are not a recommendation, solicitation or offer to buy or sell any
financial products or to adopt any approach to investment. There is no guarantee that any matter discussed will be successful. Reliance on any part of this information is at your own discretion.

Global X insights may provide estimates and future forecasts and are not a representation of any future performance. This information is not complete, or exhaustive and Global X makes no representations
or warranties, express or implied, concerning the accuracy or comprehensiveness of these insights.

FOR INSTITUTIONAL USE ONLY — NOT FOR PUBLIC/RETAIL DISTRIBUTION
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Disclosures

Global X insights do not take into account a person’s own financial position or circumstances of any person or entity in any region or jurisdiction. This information should not be relied upon as a primary
basis for any investment decision. Its applicability will depend on the particular circumstances of each investor.

Additional Information for Investors in Switzerland

This is an advertising document. The state of the origin of the fund is Ireland. In Switzerland, the representative is 1741 Fund Solutions AG, Burggraben 16, CH-9000 St.Gallen. The paying agent is Tellco
Bank AG, Bahnhofstrasse 4, 6430 Schwyz.

Additional Information for Investors in Austria

The KID is available in German and other local languages at https://globalxetfs.eu/explore/.

Additional Information for Investors in Spain

Global X ETFs ICAV is a collective investment scheme duly registered with the Spanish Securities Market Commission (CNMV) under number 1965.
Global X ETFs Il ICAV is a collective investment scheme duly registered with the CNMV under number 2095.

The updated list of the authorised distributors of the ETFs in Spain (the Spanish distributors) is available at (www.cnmv.es).

All mandatory official documentation is available through the Spanish distributors, in hard copy or by electronic means, and also available upon request by dialling +44 (0)20 4529 2551, writing to
europe@globalxetfs.com or consulting https://globalxetfs.eu/, where investors may also obtain updated information on the net asset value of the relevant units available in Spain.

This information is addressed and intended exclusively to professional investors in accordance with MiFID (Markets in Financial Instruments Directive) rules.

The information hereby contained is of adverting nature referred to Global X UCITS ETFs: (i) Global X ETF ICAV, a collective investment scheme duly registered with the Spanish Securities Market
Commission (CNMV) under number 1965 and (ii) Global X ETFs Il ICAV, a collective investment scheme duly registered with the CNMV under number 2095 (www.cnmv.es) (the UCITS ETFs), where it
may be consulted the updated list of the authorised distributors of the ETFS in Spain (the Spanish Distributors).

FOR INSTITUTIONAL USE ONLY — NOT FOR PUBLIC/RETAIL DISTRIBUTION

GI.OBAIL X

by Mirae Asset


https://globalxetfs.eu/explore/
http://www.cnmv.es/
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Disclosures

The Spanish Distributors must provide to each investor, prior to subscribing the shares of the ETFs, a copy translated into Spanish of the KIID and the latest published economic report. In addition, a copy
of the report on the planned types of marketing in Spain must be provided using the form published on the CNMV website. All mandatory official documentation shall be available through the Spanish
Distributors, in hard copy or by electronic means, and also available upon request by dialling +44 (0)20 4529 2551, writing to europe@globalxetfs.com or consulting https://globalxetfs.eu/, where you may
also obtain updated information on the net asset value of the relevant units available in Spain.

Additional Information for Investors in Italy
The UCITS is registered with the Commissione Nazionale per le Societa e la Borsa (CONSOB) and is available to Professional Investors only.
This material is intended for Professional Investors only, as defined in Directive 2004/39/EC of 21 April 2004 (MiFID) and is not suitable for retail Investors.

Information for Investors in the Netherlands

Global X Management Company (Europe) Limited offers the interests in the funds in the Netherlands pursuant to the European passport regime. The interests in the Fund can solely be acquired by
professional investors in the Netherlands.

A potential investor shall familiarise, understand and base its decision to invest in the Fund solely on the contents of the prospectus, the key information document (essentiéle informatiedocument) and the
other legal fund documents.

Risk indicators: The Global X website is prepared for information purposes only. It does neither constitute an advertisement, recommendation nor an offer or solicitation to purchase or sell investment
products or instruments. It is your responsibility to be aware of and to abide by all applicable laws and regulations in the relevant jurisdictions.

Information for Investors in the United Kingdom
Please refer to the relevant prospectus, supplement, and the Key Investor Information Document (“KIID”) of the relevant UCITS ETFs before making any final investment decisions. These are available in
English at www.globalxetfs.eu.

The Financial Ombudsman Service is unlikely to consider complaints relating to the ETF and any claims for losses relating to the manager and the Depositary of the ETF are unlikely to be covered under
the Financial Services Compensation Scheme.

All rights reserved. ©2024 Global X ETFs.
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