NYSG-I

AN ICe eXCHANGe

NYSE® GEARS Index

Ticker: NYGEARS

The NYSE® GEARS Index is a growth-oriented index designed to identify the current global equity
market environment and reallocate to capture equity performance through changing market
conditions while using a proprietary risk management process to reduce volatility.

Index features

Global equity diversification

To help provide broad equity diversification
and the opportunity for greater growth
through changing markets, the index
leverages a combination of long only
smart beta and long/short defensive
global equity strategies.

Objective

Designed to capture equity performance
through changing global markets while
targeting an 8% volatility control level.
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Dynamic market indicator

The index utilizes a proprietary dynamic
market indicator developed by Deutsche
Bank to help forecast the global market
outlook and guide the dynamic
reallocation process.

Approach

Utilizes a daily dynamic market indicator
to evaluate the current global equity
market environment and adjust
allocations to global long only smart
beta and long/short defensive global
equity strategies accordingly.

Return optimization

The index uses the dynamic market
indicator and proactively rebalances
among the long only smart beta and
long/short defensive global equity
strategies with the aim to optimize returns
through changing global markets.

Holdings

Provides exposure to large and mid-cap
companies across 23 Developed
Markets.
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Index methodology

The Index is constructed using two strategies to provide broad global equity exposure: Global Smart Beta and Global Equity

Diversifier/Defensive. The allocations are dynamically adjusted to help the Index navigate changes in market conditions with
the aim to provide greater growth potential.

The Global Smart Beta Strategy

The DB Global Equity Smart Beta Index
leverages liquid large and mid-cap
companies across 23 Developed Markets
and strategically weights based on four
well-known factors: value, quality, low
beta and momentum.

The Global Equity Diversifier/
Defensive Strategy

The DB Equity Alpha Basket Index
combines two long-short equity tactics to
help achieve diversified exposure:

B The Global Equity Diversifier Strategy
each month applies a predictive
machine learning algorithm to,
on average, over 100 different
fundamental stock metrics. Weights
are then allocated to, on average, 35
of those metrics that are predicted to
perform well over the next month.

B The reversion model seeks to identify
equities that are not aligned with
the expected valuation and that are
expected to revert to the expected
price over short periods of time.

The Global Equity
Defensive Strategy

Provides equal weight exposure to fast
acting momentum strategies on the S&P
500® Index and NASDAQ Composite
Index that can take long or short positions
intraday. This is a reactive model. When
the market is trending down intraday, it
will “short” the indices via index futures,
and when it is trending up intraday it will
allocate more to the indices, again via
index futures.

The DB Global Equity Smart Beta Index
and the DB Equity Alpha Basket Index are
administered by Deutsche Bank AG.

The Global Equity Smart Beta component comprises exposure to the Global Smart Beta Strategy and the Equity Alpha
component comprises exposure to the Global Equity Diversifier Strategy and the Equity Defensive Strategy. Deutsche Bank AG

is a pioneer in the Equity Risk Premia space, having been active in equity research since the early 2000s. Investable systemic

derivatives and long/short factor indices date back to the early 2000s.

Hypothetical historical performance
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Hypothetical historical asset allocation

The term “hypothetical historical asset allocation” refers to simulated Index asset allocations provided as an illustration of the
Index's asset allocations during the relevant period had the Index sponsor been calculating the Index using the current Index
methodology. Simulated Index data has inherent limitations, as the simulated data is produced by the retroactive application of a
backtested methodology. This data does not reflect the Index’s actual asset allocations over the relevant period. No future asset
allocations of the Index can be predicted based on the simulated asset allocations described herein.

Key statistics

NYGEARS Index The key statistics of the Index are derived from simulated performance data provided as an
11.22% illustration of how the Index would have performed during the relevant period had the Index
. sponsor been calculating the Index using the current Index methodology.

Annualized return

Annualized volatility 8.03% ) ) N ) )
Such simulated performance data has inherent limitations, as the simulated data is produced by
Return to risk 1.397 the retroactive application of backtested methodology. Simulated performance data is based on
1year return (ann.) 2.31% criteria applied retroactively with the benefit of hindsight and knowledge of factors that may have
positively affected its performance, and may reflect a bias toward strategies that have performed
3year return (ann.) 6.01% well in the past. This data does not reflect actual performance, nor was a contemporaneous

5 year return (ann.) 8.82% investment model run of the Index. No future performance of the Index can be predicted based
on the simulated performance described herein. All data presented for the NYSE Global Equity

0,
10 year return (ann.) 8.92% Adaptive Rotator Index (Excess Return Risk Control) prior to its live date of July 29, 2025 is based
Since inception return (ann.) 1.220% on hypothetical historical performance.
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This document and the content contained herein (the “Content”) is for informational purposes only and is not to be published, stored, reproduced, copied, altered, reverse engineered, disclosed or used
without the express written consent of Intercontinental Exchange, Inc. (“ICE"). The Content is subject to change without notice and does not constitute any form of warranty, representation, or undertaking.
Nothing herein should in any way be deemed to alter the legal rights and obligations contained in agreements between ICE, ICE Data Indices, LLC (“IDI") and/or any of their affiliates and their respective
clients relating to any of the products or services described herein. ICE, IDI and their affiliates and their third-party data providers and licensors (collectively “ICE Indices Parties”) do not guarantee that the
Content is accurate, complete, timely or error free and it should not be relied upon as such. In no event shall the ICE Indices Parties have any liability (whether in negligence or otherwise) to any person in
connection with such person’s unauthorized use of any Index or Content.

THE CONTENT IS PROVIDED ON AN “AS IS” BASIS. ICE INDICES PARTIES DISCLAIM ANY AND ALL EXPRESS OR IMPLIED WARRANTIES AND CONDITIONS, INCLUDING, BUT NOT LIMITED TO, ANY
WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE OR ANY OTHER MATTER. In no event shall the ICE Indices Parties 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 Content even if advised of the possibility of such damages.

Trademarks of ICE and/or its affiliates include Intercontinental Exchange, ICE, ICE block design, NYSE, ICE Data Services and New York Stock Exchange. Information regarding additional trademarks and
intellectual property rights of Intercontinental Exchange, Inc. and/or its affiliates is located at ice.com/terms-of-use. Other products, services, or company names mentioned herein are the property of, and
may be the service mark or trademark of, their respective owners. Each index provides a general investment strategy, does not take into account any of the specific needs or financial circumstances of any
person, entity or group of persons and should not be considered investment advice, nor a recommendation to buy or sell securities.

Please see ICE Disclaimer for additional disclaimers and limitations. For additional information regarding the indices, including the methodologies, please see indices.ice.com.
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https://www.ice.com/privacy-security-center/terms-of-use
https://indices.ice.com/termsAndDisclaimers
https://indices.ice.com/

