This Notice of the Extraordinary General Meeting of SSGA SPDR ETFs Europe | PLC is sent to you as
a Shareholder in SPDR Bloomberg Barclays 0-5 Year U.S. High Yield Bond UCITS ETF, a sub-fund of
SSGA SPDR ETFs Europe | PLC. It is important and requires your immediate attention. If you are in
any doubt as to the action to be taken, you should immediately consult your stockbroker, solicitor or
attorney or other professional advisor. If you sold or otherwise transferred your holding in SSGA SPDR
ETFs Europe | PLC, please send this notice and the accompanying proxy card to the stockbroker or
other agent through whom the sale or transfer was effected for transmission to the purchaser or
transferee.

This circular has not been reviewed by the Central Bank of Ireland (the “Central Bank”) and it is
possible that changes hereto may be necessary to meet the requirements of the Central Bank.
The Directors are of the opinion that there is nothing contained in this circular nor in the
proposals detailed herein that conflicts with the guidance notes issued by and regulations of the
Central Bank.

SSGA SPDR ETFS EUROPE | PLC
(THE “COMPANY”)
NOTICE OF EXTRAORDINARY GENERAL MEETING OF THE COMPANY
(THE “EGM”)

Notice of the EGM to be held at 70 Sir John Rogerson’s Quay, Dublin 2, Ireland on 8 October 2021 at
the time set out in Appendix |. The accompanying Proxy Card for use by shareholders in the Company
at the relevant EGM should be completed and returned, in accordance with the instructions printed
thereon, so as to be received by the Secretary, Matsack Trust Limited, 70 Sir John Rogerson’s Quay,
Dublin 2, Ireland as soon as possible and, in any event, not later than 48 hours before the time of the
EGM.
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SSGA SPDR ETFS EUROPE | PLC
78 Sir John Rogerson’s Quay
Dublin 2
Ireland

15 September 2021

Dear Shareholder,

We are writing to you in connection with an extraordinary general meeting (the “EGM”) for SSGA SPDR
ETFs Europe | PLC (the “Company”) with respect to certain updates being proposed for SPDR
Bloomberg Barclays 0-5 Year U.S. High Yield Bond UCITS ETF (the “Fund”, ISIN: IEOOB99FL386), a
sub-fund of the Company, which is being convened. A notice of the EGM is enclosed herewith as
Appendix | (the “Notice”).

The EGM will be held at the offices of Matsack Trust Limited, 70 Sir John Rogerson’s Quay, Dublin 2,
Ireland on 8 October 2021 at 10.30 am (Irish time).

A proxy card is enclosed as Appendix Il to enable you to vote at the EGM should you not be attending
in person and you are urged to complete and return it as soon as possible and in any event by no later
than 10.30 am (Irish time) on 6 October 2021. We consider the health of attendees at the EGM and the
staff of the Company’s service providers a top priority. Attendees are strongly encouraged to appoint a
proxy to vote at the EGM on their behalf, as the preferred means of fully and safely exercising their
rights, as personal attendance at the EGM may present a risk to themselves and others. Please read
the notes printed on the proxy card which will assist you in completing and returning same. You may
attend and vote at the EGM even if you have appointed a proxy but in such circumstances the proxy is
not entitled to vote. The quorum for the EGM is two shareholders present in person or by proxy. If a
qguorum is not present within half an hour of the time appointed for the EGM, it will be necessary to
adjourn it. In that event, the EGM will stand adjourned to the same day in the next week, at the same
time and place or to such other day and at such other time and place as the Company’s directors (the
“Directors”) may determine.

Sincerely,

(Pet.t CM%

Patrick Riley
DIRECTOR
For and on behalf of SSGA SPDR ETFS EUROPE | PLC
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APPENDIX |

SSGA SPDR ETFS EUROPE | PLC
(THE “COMPANY")

REGISTERED OFFICE

78 Sir John Rogerson’s Quay.
Dublin 2,

Ireland

NOTICE IS HEREBY GIVEN that the extraordinary general meeting of the Company (the “EGM”) will
be held at 70 Sir John Rogerson’s Quay, Dublin 2, Ireland on 8 October 2021 at 10.30 am (lrish time)

for the transaction of the following business:

Special Business

The purpose of this Notice is to convene an EGM of the Shareholders in SPDR Bloomberg Barclays 0-
5 Year U.S. High Yield Bond UCITS ETF (the “Fund”, ISIN: IEOOB99FL386), a sub-fund of the Company,
in order to seek your approval, by way of an ordinary resolution, to amend the investment objective and
the index of the Fund (the “Index”). The name of the Fund and its share classes are also being updated
to reflect the change of the Index. An ordinary resolution is a resolution passed by a simple majority of
the votes cast by the Shareholders entitled to vote thereon in general meeting. The anticipated effective
date for the changes is 29 October 2021. Terms not defined in this Notice have the same meaning given

to them in the prospectus for the Company.

Current Investment Objective

New Investment Objective

The objective of the Fund is to track the
performance of the fixed-rate, short term, U.S.
Dollar-denominated high yield corporate bond
market.

The objective of the Fund is to track the
performance of the fixed-rate, U.S. Dollar-
denominated high yield corporate bond market.

Current Index

New Index

Bloomberg Barclays U.S. High Yield 0-5 Year (ex

Bloomberg SASB US High Yield Corporate ESG

144a) Bond Index [Ticker: BEJKTRUU] Ex-Controversies Select Index [Ticker:
136569US]
Current Currency Hedged Index New Currency Hedged Index
Share
Class EUR GBP CHF EUR GBP CHF
Currency
Bloomberg Bloomberg Bloomberg
Bloomberg | Bloomberg | Bloombe's | saspuUS | SASBUS | SASBUS
Y Y Y High Yield | High Yield | High Yield
U.S. High U.S. High U.S. High
Currency Yield 0-5 Yield 0-5 Yield 0-5 Corporate Corporate Corporate
Hedged ESG Ex- ESG Ex- ESG Ex-
Index Year (ex vear (ex vear (ex Controversi | Controversi | Controversi
144A) Bond | 144A) Bond | 144A) Bond
es Select es Select es Select
Index (EUR | Index (GBP | Index (CHF d d d
Hedged) Hedged) Hedged) Index (EUR | Index (GBP | Index (CHF
Hedged) Hedged) Hedged)
!I[]iglf()a(r H30240EU H30240GB | H30240CH | H36569EU H36569GB | H36569CH
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Current Fund Name

New Fund Name

Yield Bond UCITS ETF

SPDR Bloomberg Barclays 0-5 Year U.S. High

SPDR Bloomberg SASB U.S. High Yield
Corporate ESG UCITS ETF

Selected key risk/return characteristics index comparison:

Universe (Parent Index):

Bloomberg Barclays US High Yield Corporate Index

Bloomberg Barclays US Elleenz2) SAsis L
Hi X Bloomberg Barclays US High Yield Corporate
igh Yield 0-5 Year (Ex . : .
Index " High Yield Corporate ESG Ex-Controversies
144a) Index ("Current | " 1 -
" ndex ("Parent Index") Select Index ("New
Index") | -
ndex")
Index Ticker BEJKTRUU LF98TRUU 136569US
Duration Short Term (0-5yr) All Maturities
No. Constituents 699 2,223 896
Return % ( Annualised?) 5.35 6.61 6.72
Volatility % ( Annualised?) 6.50 7.63 7.57
TE % (Annualised?) vs .
Parent Index n/a — short duration n/a 0.88
R-Factor Score n/a 53.11 63.40
Yield to Worst 3.37 3.88 3.81
Option Adjusted Duration 1.80 3.86 3.90
Option Adjusted Spread 285.04 294.40 291.54
Coupon 6.25 5.82 5.77
Mty (Yrs) 3.50 6.61 6.60
Index Rtg BA3/B1 BA3/B1 BA3/B1
Bloomberg Liquidity
Assessment (“LOA”) 38.98 55.42 54.81

1 Since inception of index history on 1st January 2017
Source: Bloomberg as of 30t July 2021

The aim of the Index Switch is to provide Shareholders with an exposure to the New Index that provides
a broader exposure to the fixed rate, USD denominated high yield corporate bond market, including

144A Securities.

In addition, the New Index employs a “best in class” ESG methodology, under the Bloomberg SASB
index framework, whereby the index optimises it's ESG score and excludes issuers based on their ESG
characteristics considering both their ESG rating and their involvement in certain controversial business
activities, while controlling for active total risk. As a result of this change the Fund's classification
pursuant to Regulation (EU) 2019/2088 of the European Parliament and of the Council on sustainability-
related disclosures in the financial services sector will change from Article 6 to Article 8.
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A full description of the New Index and its construction methodology and information on the composition
and respective weights of the New Index components are available on the index provider's website
https://www.bloomberg.com/professional/product/indices/bloomberg-barclays-indices/#/ucits

The Fund will bear the costs associated with the index change. The attention of the Shareholders
is drawn to the fact that the costs linked to the index change could have a negative impact on
the net asset value of the Fund.

The Fund will retain all other characteristics, in particular the codes used in trading and the total expense
ratio.

Following the index change, the Relevant Supplement and Key Investor Information Document of the
Fund will be amended accordingly.

A changed pages only mark-up of the Relevant Supplement showing all of the amendments made has
been included at Appendix IV.

Recommendation

The Board believes that the resolutions to be proposed at the EGM are in the best interest of the Fund
and the Shareholders as a whole and accordingly, the directors recommend that you vote in favour of
the resolutions at the EGM.

Subject to the receipt of prior approval from the Central Bank, proposed updates to the Relevant
Supplement as detailed above are intended to take place on or around 29 October 2021.

We consider the health of attendees at the EGM and the staff of the Company’s service providers a top
priority. Attendees are strongly encouraged to appoint a proxy to vote at the EGM on their behalf, as
the preferred means of fully and safely exercising their rights, as personal attendance at the EGM may
present a risk to themselves and others. Insofar as practicable, the EGM will be held in accordance with
the guidance of the Health Service Executive (the Irish public health authority), meaning:

the EGM will be as brief as possible;

- personal attendance is not recommended and the Shareholder is encouraged to appoint proxies
to vote on its behalf;

- refreshments will not be provided; and

- in the event that a change of venue is necessitated, this will be communicated to the
Shareholder as far in advance of the EGM as practicable.

DATED 15 September 2021

BY ORDER OF THE BOARD

Lavin (pleman

For and on behalf of
Matsack Trust Limited
SECRETARY

REGISTERED IN DUBLIN, IRELAND - NUMBER 493329
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NOTES

. A member entitled to attend and vote at the EGM is entitled to appoint one or more proxies to
attend and vote instead of him or her.

. A proxy need not be a member of the Company.

. In the case of a body corporate, the proxy form must be either under seal of the body corporate
or under the hand of an officer or attorney duly authorised in writing.

. The proxy form together with the power of attorney or other authority, if any, under which it is
signed, or a notarially certified copy of that power or authority, must be deposited at 70 Sir John
Rogerson’s Quay, Dublin 2, Ireland no later than 48 hours before the time of the meeting /
before the time of the meeting. An emailed or faxed copy will be accepted and can be sent
for the attention of fscompliance@matheson.com or Catherina O’Brien on fax number (+) 353 1
232 3333.

o The accidental omission to give notice of the EGM to, or the non-receipt of notice of the EGM
by, any person entitled to receive notice shall not invalidate the proceedings at the EGM.

Entitlement to attend and vote

. Please note that you are only entitled to attend and vote at the meeting (or any adjournment
thereof) if you are a registered shareholder. As sub-funds in the Company use the International
Central Securities Depositary (“ICSD”) model of settlement and Citivic Nominees Limited is the
sole registered shareholder of shares in the sub-funds under the ICSD settlement model,
investors in the sub-funds should contact the relevant ICSD or the relevant participant in an
ICSD (such as a local central securities depositary, broker or nominee) if they have any queries
on the course of action they should take in relation to this document.

. The Company specifies that only those members registered in the Register of Members of the
Company at 10.30 am on 6 October 2021 or, if the EGM is adjourned, at 10.30 am on the day
that is two days prior to the adjourned meeting (the "record date"), shall be entitled to attend,
speak, ask questions and vote at the EGM, or if relevant, any adjournment thereof and may only
vote in respect of the number of shares registered in their name at that time. Changes to the
Register of Members after the record date shall be disregarded in determining the right of any
person to attend and/or vote at the EGM or any adjournment thereof.

Appointment of proxies

. A form of proxy is enclosed with this Notice of EGM for use by registered shareholders. As
mentioned above, investors in sub-funds in the Company who are not registered shareholders
should submit their voting instructions through the relevant ICSD or the relevant participant in
an ICSD (such as a local central securities depositary, broker or nominee), instead of using the
form of proxy. To be effective, the form of proxy duly completed and executed, together with a
copy of the power of attorney or other authority under which it is executed must be deposited
by registered shareholders at the offices of the office of the Company Secretary, via email to
fscompliance@matheson.com so as to be received no later than 48 hours before the time
appointed for the EGM or any adjournment thereof or (in the case of a poll taken otherwise than
at or on the same day as the EGM or adjourned EGM) at least 48 hours before the taking of the
poll at which it is to be used. Any alteration to the form of proxy must be initialled by the person
who signs it.

. In addition to note 4 above and subject to the Articles of Association of the Company and
provided it is received at least 48 hours before the time appointed for the holding of the EGM or
any adjournment thereof or (in the case of a poll taken otherwise than at or on the same day as
the EGM or adjourned EGM) at least 48 hours before the taking of the poll at which it is to be
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used, the appointment of a proxy may also be submitted electronically to
fscompliance@matheson.com.

. Registered shareholders have several ways of exercising their votes; (a) by attending the EGM
in person or (b) by appointing a proxy to vote on their behalf. In the case of joint holders, the
vote of the senior who tenders a vote, whether in person or by proxy, shall be accepted to the
exclusion of the votes of the other registered holders and for this purpose seniority shall be
determined by the order in which the names stand in the register of members in respect of the
joint holding.
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APPENDIX I
SSGA SPDR ETFS EUROPE | PLC
(the “Company”)

PROXY CARD

I/ We

Of

of

(the “Member™)
being a member of the Company hereby appoint the Chairperson (or failing him/her), Dualta Counihan

of 70 Sir John Rogerson’s Quay, Dublin 2, Ireland, or (failing him), Philip Lovegrove of 70 Sir John
Rogerson’s Quay, Dublin 2, Ireland or (failing him), James Crotty of 70 Sir John Rogerson’s Quay,
Dublin 2 or (failing him), Catherina O'Brien of 70 Sir John Rogerson’s Quay, Dublin 2 or (failing her),

as the proxy of the Member to attend, speak and vote for the Member on behalf of the Member at the
extraordinary general meeting of the Company to be held on 8 October 2021 at 10.30 am (Irish) time

and at any adjournment of the meeting.

The proxy is to vote as follows:

Voting instructions to Proxy
(choice to be marked with an “X”")

Name or description of resolution: In Favour Abstain

Against

To approve the change to the investment objective and
index of SPDR Bloomberg Barclays 0-5 Year U.S. High
Yield Bond UCITS ETF, as outlined in the Notice from
the Company.

Unless otherwise indicated the proxy shall vote as he or she thinks fit

Signature of Member
Dated :

NOTES:

€) In the case of a body corporate, the proxy form must be either under seal of the body corporate

or under the hand of an officer or attorney duly authorised in writing.

(b) The proxy form together with the power of attorney or other authority, if any, under which it is
signed, or a notarially certified copy of that power or authority, must be deposited at 70 Sir John
Rogerson’s Quay, Dublin 2, Ireland no later than 48 hours before the time of the meeting / before
the time of the meeting. An emailed or faxed copy will be accepted and can be sent for the
attention of fscompliance@matheson.com or Catherina O’Brien on fax number (+) 353 1 232

3333.
(c) Unless otherwise instructed the proxy will vote as he/she thinks fit.
(d) In the case of joint shareholders the signature of the first named shareholder will suffice.
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(e) If you wish to appoint a proxy of your choice delete the words “the Chairperson” and insert the
name of the proxy you wish to appoint (who need not be a member of the Company).

() The returning of a form of proxy duly completed will not prevent a member in the Company from
attending and voting in person.

(9) As sub-funds in the Company use the International Central Securities Depositary (“ICSD”)
model of settlement and Citivic Nominees Limited is the sole registered shareholder of shares
in the sub-funds under the ICSD settlement model, investors in the sub-funds should submit
their voting instructions through the relevant ICSD or the relevant participant in an ICSD (such
as a local central securities depositary, broker or nominee), instead of submitting this Form of
Proxy to the Company Secretary.
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APPENDIX I

LETTER OF REPRESENTATION

To: The Directors
SSGA SPDR ETFs Europe | PLC
78 Sir John Rogerson’s Quay.

Dublin 2,

Ireland
Dear Sirs
We, )
of

(the "Company") being a shareholder in SSGA SPDR ETFs Europe | PLC hereby notify you that
pursuant to a resolution of our board of directors, the chairperson of the shareholders' meeting to
consider the ordinary resolutions, or (failing him/her), Dualta Counihan of 70 Sir John Rogerson’s Quay,
Dublin 2, Ireland, or (failing him), Philip Lovegrove of 70 Sir John Rogerson’s Quay, Dublin 2, Ireland or
(failing him), James Crotty of 70 Sir John Rogerson’s Quay, Dublin 2 or (failing him), Catherina O'Brien
of 70 Sir John Rogerson’s Quay, Dublin 2 or (failing her),
of

has been appointed as the Company's
representative to attend and vote on the Company's behalf at the extraordinary general meeting of
SSGA SPDR ETFs Europe | PLC to be held at 70 Sir John Rogerson's Quay, Dublin 2, Ireland, on 8
October 2021, at the time set out in the notice dated 15 September 2021, or any adjournment thereof.

Such person so appointed shall be entitled to exercise the same powers at any such meeting in respect
of our shares in SSGA SPDR ETFs Europe | PLC as we could exercise if we were an individual
shareholder and is empowered to sign any necessary consents in connection with any such
extraordinary general meeting, with respect to any ordinary business on behalf of the Company.

Signed

Duly authorised officer
For and on behalf of

Date
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APPENDIX IV

SSGA SPDR ETFs Eurcpe | Plc
-fusgust]] 2021

SPDR Bloomberg Barclays 0—
5 YearSASB U.S. High Yield

BondCorporate ESG UCITS
ETF

Supplement No. 37

{A sub-fund of 55GA SPDR ETFs Europa | plc (the "Company”) an opan-ended investment
company constituted as an umbrella fund with segregated liability between sub-funds authorised
by the Ceniral Bank of Ireland pursuant to the UCITS Regulations).

This Supplement (the “Supplement”) forms part of the Prospectus dated 3-August]] 2021
as amended from time to time (the “Prospectus”) in relation to the Company. This
Supplement should be read together with the Prospectus and Key Investor Information
Document (“KID"). It contains information relating to the SPDR Bloomberg Barslays0—5
¥FearSASE .S, High Yield BerdCorporate ESG UCITS ETF (the “Fund”), which is represented
by the SPDR Bloomberg Barcstays0—8—¥earsASE ULS. High Yiald Berdlorporate ESG UCITS
ETF series of shares in the Company (the “Shares’).

All Shares in this Fund have been designated as ETF Shares. Unless otherwise defined herain
or unless the contaxt otherwise requires, all defined taerms usad in this Supplemant shall baar
tha same meaning as in the Prospacius.

Prospective invasiors should review the antire Supplemant, the Prospectus and KIID carafully. If
you hawe any guestions, you should consult your stockbroker or financial adviser. Potential
investors should consider the risk factors set out in the Prospectus and in this Supplement
before investing in this Fund. The Company and the Directors listed in the “Managament”
section of the Prospectus, accept responsibility for the information contained in this
Supplamant.

STATE STREET iwiisiv.
SPDR
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SPDR Bloomberg Bareteys-—5-Year§ASE U.5. High Yield SerdCorporate ESG UCITS ETF

Fund Characteristics
Base Currency uso
Investment Manager Siate Street Global Advisors Ewnope Limited.
Sub-Investment Manager|s) Siate Street Global Advisors Trust Comparny.
For distributing share classes, semb-annual distribution of income (in or around Janwary
and July). except whera the Management Company in it sole discretion, detarmines
Dividend Policy not to pay & dividend on any given distibution date. For accemulating share classes,
all income and gains will be accumulated in the Met Asset Value per Share.
Distributing ! sccumulating status indicated in Share clasa information overeaf
l-notralavantfor this
SFDR Fund Classification blot ralawant = the mtagratcn ofArticle & Fund, Sustainability Risk

Dealing Information

Ferdntegrated by the ndex

Dealing Deadline

Settlement Deadline

Dealing NAV

Minimumn Subscription amnd

For unhedged share classes cash subscriptions and redemptions: 3.00 p.m. (Irsh
tirne) on each Dealing Day.

For unhedged share classes In kind subscriptions and redemptions: 445 p.m. (Irsh
tima) on each Day.

For hedged share classas cash and in-kind subscriptions and redemnptions: 2.00p.m.
{Iri=h time} on each Dealing Day.

For all subscriptions and redermptions on the last Dealing Day prior to 25 Decemiber
and 1 January each year: 11.00 am (lnsh time). Earlier or later times may be
determined by the Management Company at its discretion with prior notice to the
Authorised Participants.

3.00 p.m. (Irish time)} on the second Business Day afier the Dealing Day, or such
earler or later dale as may be determined by or agresd with the Management
Company. The Mansgement Company/Company will notify Shareholders . (i) an
earlier Seternent Deadiine apples in respect of subscriptions, or (i) a kater Settemeant
Deadline apples In respect of redempbions. Setflement may be impacted by the
sattlernent schedule of the underying markets.

Thie Met Asset Value per Share calculated as at the Valuaton Point on the relevant
Dealing Dray.

Authorised Participants should refer to the Authorised Participant Operating Guidelines

Redemption Amount for detalls of the current minimem subscription and redemption amounts for the Fund.
Index Information

Bloomberg Barstays-HHE-GAGE LIS High Yield S8--Yearfetbi- BensCorporate ESG
fncex (Tickes) Ex-Contioversies Select jndex (BE-H-RUA HIBSEOUS)
Index Rebalance Frequency Monthly.

Additional Index Informnation

Valuation Information

Further detalls of the Index and Its performance can be found at:
hitpaiwasw bloombergindices comfiloombeng-barclays-indices!

Waluation

Waleation Pricing Used
Valustion Point
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The Net Asset Value per Share |s calculated in accordance with the “Determination of
Net Asset Valuwe" section of the Prospectus.

Closing bid prices.
10.15 p.m. {Irish time) on each Business Day.




SPDR Bloomberg Sarsteyst—&-YearSASE LS. High Yield BendCorporate E5G UCITS ETF

Share Classes

Share Class Type USD unhedged EUR hedged GBF hedged CHF hedged
SPDR Bloomberg SPDR Bloomberg SPDR Bloomberng SPDR Bloombeng
Barel 05 Basslays 05 Basslays 05 Barslays0—6
YearSASH US. YearSASHE ULS. YesrSASH ULS.
Name #ﬂ@%:'-s- High Yieid High ¥ieid High Tieid
an P BardCorporats BardCorporate BasdCorporate
mmuﬁ% ES ELF Hdg ES GBP Hag ES0: CHF Hag
— UCITS ETF UCITS ETF UCITS ETF
Dividend Palley* Dist [ Acc Dist [ Acc Dt | Acc Dist | Ace
Shara Cluss usD EUR Gep CHF
Currency
Bloombeng Bloomberg Bloomberg
Barclays Barslays Harclays
LS SASE US LS SASE US LS SASH US
High Yield 8-& High Yield 8-& High ¥ield 8-&
Currency Hedged nia gar b i) Yaar b 100 R e
Index BardCorporate BasdCorporate BasdComporate
Lonirpversias Lonirgeersias Lonirgversiag
Select Index (EUR | Select Index (GEP | Select Index (CHF
Hedged) Hedged) Hedged)
index Ticker EEJF"E?“L Hasassagsaaryu | Hassdsasspose | HacessggssocH
TER
{further information
Im this reapact is
set out in the
“Fees and Up to 0.30% Up to 0.35% Up to 0U35% Up to (.35%
Expenses”
section of the
Prospecius)

*Dividend Policy: ‘Dist’ = Distributing shares, ‘Acc’ = Accumulating shares

Investment Objective and Policy

Investment Objective: The objective of the Fund Is to
track the performance of the fised-rate, shod temn LS.
Dollar-denominated high yield corporate bond market.

Investment Palley: The investment policy of the Fund s 1o
track the performance of the Imdex (or any other index
determined by the Directors from time to me to reck
substanially the same market as the Index) as closely as
poasible, while sesking 1o minimise as far as possible the
tracking difference bebwesn the Fund's performance and
that of the Index.

The lndex reaiures the perdcemance of the shod-lars
LS delgsdanominated high wald cormarate bond marked.

Information Classification: General
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SPOR Bloombery Barelays-§—E-YearSASE U.S. High Yield BerdCorporate ESG UCITS ETF

The Index i3 & high wield foed-rate U5  dollar-
denominated benchmark thet optimizes is R-Factor™
So0ne, &N _environmental, socisl and emance (*

rating, provided by State Street Global Advisors®. Based
on the Bloomberg Barclays U.S. High Yield Corporate
Inde:x {the "5 HY Corporgte Index"). the Indes selects
securties eligible for the U.S. rete Index. then asims
Io  exclude cerain issuers based on  their ESG
charactenstics considerning both their ESG rating and their
Involvement in certsin controversial business activities as
outlined in the Index methodology. Then. the Index weights
securities using an optimisation process. in order 1o seek
to maximise the portfolic ESG rating, while controlling for
active total risk. The active total risk refers to the variation

betwaen the Index and the U.S. HY Corporate Indes.

Al lesst 90% of the Fund's assets are invested in securities
that are constituents of the Index. while the Index provider
applies ESG ratings on all of the Index constituents. It is
expected that the resulting portfolin ESG rating will be
higher than the portfolic ESG rating of the U.S. HY
Corporate Index after applying a filter eliminating at least
20% of the least well rated securties, by ESG rating, from
the U.S. HY Corporate Index

The adoption of these screems and best in class criteria
within the Index correspond to the environmental and
sociel fectors which the Fund promotes, as further
described in_the " and *

Clags Investing” subsectons of the "ESG Investing”
section of the Prospectus. Compenies deemed by the
Index provider to not violste United Mations Global
Compect principles  are  considered to  exhibit good
governance. The main methodolagical limits are described
in_the * " gubsecton of the “Investment

Risks” section of this Supplerment.

Hedged Share Classes are made gvailable to reduce the
Impact of exchange rate flucteations between the cumency
of the Class and the cwmrency in which the underying
assels are denominated. Investors should mote that the
hedged Share Classes (designated as such in this
Supplement) will be hedged back to the cumency of the
relevant Class. Conseguenty the hedged Share Classes
should more closely track the comesponding curmency
hedged versions of the Index (*Cumency Hedged Index”).

The Investment Manager and/or Sub-Investment Manager,
on behalf of the Fund, will invest using the stratified
sampling sirategy as further described in the “Investment
Objectives and Policles — Index Tracking Funds®
section of the Prospectus. primarily in the securites of the
Index, at all times In accordance with the Investment
Restrictions =et forth in the Prospectus. The Investment
Manager andlor Sub-lnvestrment Manager also may, in
exceptional circumstances, invest in securiies not
Included in the Index but that it believes closely reflect the
risk and distribution characterstics of securities of the
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Index. The bond securiies i which the Fund inveats wil
be primarily ksted or traded on Recognised Markets in
sccordance  with the limits set out in the UCITS
Regulations. Details of the Fund's portfolic and the
indicative net esset value per share for the Fund are
avallable on the Website daily.

Currency Hedging: The Fund will use financial dervative
instruments ("FDIs"), including forward foreign exchange
contracis, to hedge some or all of the forelgn exchange
rsk for hedged Share Classes. Cumency hedging
transactions in respect of a hedged Share Class will be
clearly sttributable to that Class and any costs shall be for
the account of that Class anly. All such costs and related
liabilities andfor benefits will be reflected in the net asset
value per Share of the Class. Over-hedged or under-
hedged positions may arise unintentionally due to factors
outside the control of the Investment Manager and/or Sub-
Inwestment Manager but will be monitored and adjusted on
& ragular basis.

Permitted Investments

Bonds: The secunties In which the Fund invests may
include govermment and gowernment-related  bonds,
corporate  bonds, esset-backed securites, morbgage-
becked  securites,  commerclal  morgage-backed
securites, covered bonds-aRd, collsteralised bonds- gng

3tee pnder &0 Exemplion oursuant i ]
the U5 Securities Act of 1933 ({448 Secyrities") but
San be goid in the United Siates 19 cerain ingtitionsl
Luvers, The 1444 Securities will be listed or raded on
Baecoonlsed Markals,

Other Funds | Liquid Assets: The Fund may invest up to
10% of its net assets in other reguiated open-ended funds
({including Money Market Funds) where the objectives of
such funds are consistent with the objective of the Fund
and where such funds are authorised In member states of
the EEA, United Kingdom, USA. Jersey, Guemsey or the
Isle of Man and where such funds comply in all material
reapects with the provisions of the UCITS Regulations. The
Fund may hold ancillary liquid assats such as deposis in
sccordance with the UCITS Regulations.

Derivatives: The Fund may use FDIs for curmency hedging
and efficlent partfolio management purposes. Any use of
FDls by the Fund shall be kmited to futures and foreward
forelgn exchange contracts (including non-deliverable
forwards). Efficlent portfolic  management  means
investrment decisions involving transactions that are
enterad into for one or more of the following specific aims:
the reduction of risk; the reduction of cost; the generation
of additional capital or income for the Fund with an
appropriate level of sk, taking inbo account the rsk profile
of the Fund; or the minimisation of tracking error, L.e. the
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thie currency in which the Fund's assets are denominated
appreciates.

Integrating Sustainabllity Risk: Sustzinability Risk has
not been integrated into the Fund's investment process.
Any detenioration In the financial profie of an underlying
Investment affected by & Sustsinabllity Risk may have a
comesponding negative impact on the Net Assat \alee
andior performance of the Investing Fund. Where &
Sustainabiity Risk ewvent cccurs. this Fund may be maore
Impacted them an eguivalent Fund that integrates
Sustainabiity Risk. Shareholders should refer fo the
“Index Strategles and Sustainability Integration” section
of the Prospectus for further information.

Investor Profile

The typlcal mwestors of the Fund are expected to be
Institutional, intermediary and retad investors who want to
take a short, medium or long term exposure io the
performance of the shor-dated, fieed-rate, U5 dollar
demominated high yield corporate bond market and are
prejpared to accept the rsks associated with an Imestment
of this type and the expected medium to high volatity of
the Fund.

Subscriptions, Redemptions &
Conversions

Investors may subscribe for or redeem Shares in the Fund
on each Desling Day at the Dealing MAV with an
appropriate provision for Duties and Charges and in
acocondance with the provisions in the “Purchase and Sale
Infermation” section of the Prospectus.

BLOOMBERGE i= a frademark and service mark of Bloombarg

Fimance L.P. BARCLAYSE is a trademark and service mark u-f
Barclays Bank Ple, used under kosnse. Bloomberg Finance LP
and its affilia including BI'_'o'rul.-'; ndex Services Limited
{"BIEL") (collectively, "Bloomberg®), or Bloomberg's licensors own

all proprietary rghts in the "Bloombeng Sershsys-H-E-5A5R LIS
BE—Yanr—e=—ta—HRandloponie £S5 L

High ‘Yield
Index

ank PLC, Barclays Capital Inc., nor any affiliate
{collectivaly I:Iun: ays") nor Bloomberg s the isswer or producer of
ZSPOR Bloomberg U.5. High Yield

UCITS ETF and neither Bloamberg nor
Barclays has any responsibililies, obligations or dulies 1o in s
in SPDR Bloombey U.S. High Yield

Bﬂﬂh"ﬂ—G—s—'ﬁ!ﬂfw
I.ll.-IT ETF. The Blombery Bereleys

Ex- I_"‘.mln:uﬂu S-uled Index is licarmead far uss by Stalm Sinesd
as the [ssusr of SP0OR Bloomberng Barckye 00— S VamrSASH L2
High Yield BarelCgrporaie ESG LICITS ETF. The only rulu:un:-'uu
of Bloomberg and Barclays with the lssuer in respec of
Bloomberg Barclave LS SASE US Hgh Yield d-E- e faxti40
Imdﬂ_nremln ESG Ex-Controversies Select Index is the
licensing of the Bloombery Bersleys-H-E-RASE US High Yield 8-5
Nase {aw 1400 SordCorpocie ESG ExConyowroes Seiect

ndeax, which is defermined, composed and calculated by BISL, ar
any successor thersio, withou! regard fo the |sswer ar the SPDR
Bloombearg LS. High Yield

UCITE ETF or the awners af the SPOR

53784108.1

For subscriptions, consideration, In the form of cash or
cleared in lind secunties, must be recelved by the
Settlement Desadline. For redemptons, a writlen
redemption request signed by the Sharehclder Is reguired
to be recerved by the Administrator by the Dealing
Deadline on the relevant Dealing Day.

Shareholders should refer to the terms of the “Purchase

and Sale Information” section of the Prospectus for
inforrmation on Share conversions.

Initial Offer Period

Shares in the following Share Classes of the Fund will be
msued at the Dealing MAV:

SPDR Bloomberg Berclaye 0 — 5 ¥earSASE LLS. High
Yield BerdLorporgte ESG UCITS ETF (Dist)

Snares of the Fund which are not launched as at the date
of this Supplement will available from 9.00 a.m. (Iish time)
on 4-Augusdfs] 2021 1o 3.00 p.m. (ish tme) on 3 Fabuary
20gzle] 2021 or such earlier or later date as the Directors
may determine and notify 1o the Central Bank (the “Initial
Offer Period”). The initisl offer price will be approxdmateby
30 in the currency of the respective share class, plus an
appropriate provision for Duties and Charges, or such
ather amount as determined by the Investment Manager
andior Sub-investrment Manager and communicated 1o
investors prior 1o Investment. Following the closing date of
the Inital Offer Period, the Shares will be mswed at the
Dealing MAV.

Bloomberg Baecl i S Y¥aaSAER UE Hgh Yied
EMWJLFITSETI'

Mdditiorally, Stale Street as lssuer of B
LS. High "ie LII_,ITSETI'

mary far ilsslf execute transaction|s) with Barclys in or relaling ta

the Bloamberg W
High 'r||.|l.1 D--'S—‘ﬁl:r—o-lx—l-d-dﬁ.l—ﬂaud—ludlx—m
wih SRS QI — e

SPOR Bioomberg

I3

LII_,ITE ETF. Imvestars acquire SPOR
u High “Wisld
UCITS ETF from Skale Street and invesiors
nether acquire any interest in Bloomberg Sarctae UL S.SASH US
High Yield S-5—Yemr—tew—tbbii—SendDopopte ESG Ex-
Conbrovargies Select index nor enler inlo any retatonshin of any
kind whatsoewver with Bloombery or Bardays upon making an
rvestment in SPOR Bloombeng S EHE us
High Yield SesdCorporate ESG UCITE ETF TI-\} SPDR
Bloombeng us
spansaned, end
Meither Bloo
Barclays makes any represenlalion or wartanty, axpress o
mpled, regarding the advisability of investing in the SPDR
Bloombery Baeclae 0 — S YaarSARR S Hgh Yied
rate ESG LCITS I:T' or The advsability of imvesting in
securites generally or the abiity uf the Bloombery Barclag

Bloomberg

UCITS ETF is not

markat performance. Nether Bloomberg arclays has passed
an the legality or suitability of the SPOR. I:H.l ombery Bl 0 =2
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FeeeZASH I 5. Mgh Yield BesdCorporgie ESG UCITS ETF wilh
respect o any persen or entity. Neither Bloombeang nar Bardays is
responsiole for or has paricipaled in the delerminalion of the
timirg of, prices &, or guantities af the SPOR Bloombery Basclas
S—E-YemsBASE 1.3, High Yiekd UCITS ETF
ta be issued. Meither Bloomberg nor Barclays has any abligation
o take e needs of the lssuer or the owners of the 3PDR
Bloombeary Basdaye O — S VaseSASE LS High  Yield
BereCorporgle ESG UCITS ETF or any clher third party into

cansideration in  delermining, composing or caloulabing  the

Selact Index. Hesther
Bloomberg rmor Baclays has any obigaton or liabiity in
cannection with administralion, marketing or trading of the SPOR
Bloombarg Basdaye 0 - S YaarBASHE LS. High Yield
BeedCorporale ESGE LICITS ETF.

The licensing agreement between Bloomberg and Bardays is
salely for the benefil of Bloomberg and Barciays and nat for the
benafit af the caners of e SPOR Bloombery Barclaye 0 -5
NaaeSASH U5 Hgh Yield HM UCITS ETF,

imeestors or other third parties. In addition, the licensing
agreemant between Stale Streel and Bloomberg is sokely for the
berefit of Siate Sireed and Bloomberg and not for the benedit of
the owners of the SPOR Bloomben) Skt —YearSASH
U.5. High Yield BersiCorporate ESG UCITS ETF, invesiors or
pthear third parties.

MEITHER BLOOMBERG NOR BARCLAYS SHALL HANE ANY
LIABILITY TO THE ISSUER, INVESTORS OR OTHER THIRD
PARTIES FOR THE OQUALITY, ACCURACY AMDIOR
COMPLETEMESS OF THE BLODMBERG BARGLAVE-LLE-CATH
LS HIGH YIELD

EX-CONTROVERSIES SELECT IMDEX OR ANY DATA
INCLUDED THEREIN OR FORINTERRUPTIONS IM THE
DELIVERY OF THE BLOOMBERG BARE!:H‘E—H-\W
HEGH YIELD

COMTROVERSIES SELECT INDEX. MEITHER EL&DHBERG
NOR BARCLAYS MAKES ANY WARRANTY, EXPREZE OR
IMPLIED, AS TORESULTS TO BE OBTAINED BY THE ISSUER,
THE INVESTORS OR ANY OTHER PERSOMN OR ENTITY FROM
THE USE OF THE BLOOMBERG BARCLAYS S SASH LS
HIGH YIELD S-S-ual e 1L SOMBCORPORATE ESG EX-
CONTROVERZIES SELECT INDEX OR ANY DATA INCLUDED
THEREIN. MEITHER BLOCMBERG MOR BARCLAYS MAKES
ANY EXPREZSZ OR IMPLIED WARRANTIES, AND EACH
HEREEBY EXPRESZLY DISCLAIMS ALL WARRANTIEZ OF
MERCHANTABILITY OR FITNESE FOR A PARTICULAR
PURPOSE OR USE WITH RESPECT TO THE BLODMBERG
BapCiays LIS SRERE LS HIGH YIELD S-S yEaE (R 1440
BORDCORPORATE ESG EN-COMTROVERSIES SELECT
INDEX OR AMY DATA INCLUDED THEREIM. BLOOMBERG
RESERVES THE RIGHT TO CHANGE THE METHODS OF
CALCULATION OR PUBLICATION, OR TO CEASE THE
CALCULATION OR PUBLICATION OF THE BLOCMBERG
MS-LLS.BASE 1] I1|GH YIELD MM-M

I‘JDEI AND NEITHER BL EIE-HEERG MOR E.ﬁR.CL.-’.'-‘S SIML
BE LIABLE FOR ANY MISCALCULATION OF OR ANY
INCORRECT, DELAYED OR INTERRUPTED PUBLICATION
WITH REZSPECT TO AMY OF THE BLOOMBERG BARGLANE

HIGH  YIELD Ss—el i i
BORDCORPORATE ESG EN-CONTROVERSIES SELECT
INDEX. MEITHER BLOOMBERG MOR BARCLAYS SHALL BE

LIABLE FOR ANY DAMAGES, INCLUDING, WITHOUT
LIMITATION, ANY SPECIAL, INDIRECT OR COMSEQUENTIAL
DAMAGES, OR ANY LOST PROFITS, EVEM IF ADMISED OF
THE POESIEILITY OF SUCH, REZULTING FROM THE USE OF

THE BLOOMBERG BARGLAYE-L-E-SASHE US HIGH YIELD &5

CONTROVERSIES SE|ECT INDEX OR ANY DATA INCLUDED
THEREIN OR WITH RESPECT TO THE SPOR BLOOMBERS

53784108.1

Us. HIGH YIELD

EARCHAE—O—E—YEARSARE
SCRDEORPORATE ESC LICITS ETF.
Maone of the information suppled by Bloomberg or Bardays and
used in this publication may be reproduced in any manner withoul
the priar written permission of both Bloomberg and Barclays
Capital, the investimenl banking division of Barclays Bank PLC.
Barclays Bank PLC iz regislered in England Ma. 1038167,
registered affice 1 Churchill Place Londan E14 SHP.

As of the dale of the Supplement, the Fund uses [wilhin the
meaning of the Benchmark Regulation) the following BISL
benchmark:

Bloomibery Basclae LS SASE LIS High wmln::.-_q.«m
SeesLopaats E20 EeConlpersns Salech

As af the dste of the Supplement, BISL, a UkK-based
admirestralor, is no longer listed an the ESMA Register referred (o
in Article 36 of the Benchmark Reguiation. The transition period
for third couniry benchmarks under the Banchmark Regulation,
howewer, runs unlil 31 December 2023, ELU supervsed entities
may confinue bo use third couniry benchmarks ke Bloomberg
Bersleya—U-2-SAER LIS High Yield

E Index during that

crate ES
"SPDRE" i a regs!en:d Ira.derna'k af Standard & Poor's
Financial Servicas LLC ("S5&P%) and has been koensed for use by
Stale Sireed Corporation. Mo financial product offered by Siate
Streal Corporation or its affiliates is sponsored, endorsed, sold or
promoted by S&P or its affifates, and S&P and #s affilabes maie
no represemtation, wartanty or condition regarding the advisabslity
af buying, selling or hoding wnikt/shares in such products.
Standard & Poor's®, S8PE, SPDRE, 58P 5008 are regisberad
trademarks of Standard & Poor's Financal Services LLC and
hawve been licensed for use by Stale Stresl Corporation

© 2020 Siate Strest Corporation. All Rights Reserved.
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