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Fund Overview

Ticker Symbol
The WisdomTree Yield Enhanced Canada Short-Term Aggregate Bond Index ETF seeks to
track the price and yield performance, before fees and expenses, of the Bloomberg Barclays
Canadian Short Aggregate Enhanced Yield Index, a rules-based index designed to provide
exposure to short-term Canadian investment grade bonds while enhancing yield. The Index
re-weights subgroups of the Bloomberg Barclays Canadian Aggregate Index with effective
maturities less than 5 years with the aim of earning a higher yield while maintaining a similar
risk profile.

CAGS

Inception Date

06/22/2017

Management Fee

0.18%

Management Expense Ratio

0.20%

Risk Rating

Low

Number of Holdings

Index Description

356

CUSIP

The Bloomberg Barclays Canadian Short Aggregate Enhanced Yield Index uses a rulesbased approach to include subgroups of the Bloomberg Barclays Canadian Aggregate
Index with effective maturities between one and five years ("CAD ST Agg Universe") and to
re-weight such subgroups. To be eligible for the CAD ST Agg Universe and for inclusion in
the Index, debt securities must be rated investment grade, have a fixed rate coupon, have
at least $300 million in par amount outstanding, be denominated in Canadian dollars and
have at least one year to final maturity. The Index employs a proprietary weighting
methodology that seeks to enhance yield by allocating more weight to subgroups with
higher yields within the CAD ST Agg Universe while maintaining defined risk constraints
designed to mitigate risk relative to this portion of the eligible Canadian investment grade
fixed income universe. The Index also employs constraints relative to the CAD ST Agg
Universe that include caps on tracking error volatility, duration, sector and subgroup
weights, and turnover. The Index is rebalanced on a monthly basis. The duration of the
Index is generally expected not to exceed the duration of the CAD ST Agg Universe by
more than 0.5 years.

97720A102

Stock Exchange

Toronto Stock Exchange

Bloomberg Index Symbol

BDGSTRDU

Base Currency

CAD

Net Assets ($mm)

$96.90

Eligible For Registered Plans

Yes

Program Eligibility

DRIP

Distribution Frequency

Monthly

Distribution Yield

4.33%

12 Month Trailing Yield

2.72%

Effective Duration

3.05

Yield To Maturity

2.86%

Embedded Income Yield

2.86%

Performance
Total Returns as of 12/31/2018
Name

1-Mth

3-Mth

YTD

1-Year

3-Year

5-Year

10-Year

Since Fund
Inception

WisdomTree Yield Enhanced Canada
Short-Term Aggregate Bond Index ETF

0.86%

1.09%

1.45%

1.45%

N/A

N/A

N/A

0.58%

Bloomberg Barclays Canadian Short
Aggregate Enhanced Yield Index

0.90%

1.16%

1.70%

1.70%

1.48%

2.29%

3.25%

0.83%

Commissions, management fees and expenses all may be associated with investing in WisdomTree ETFs. Please read the relevant prospectus before investing, which is
available at WisdomTree.com. WisdomTree ETFs are not guaranteed, their values change frequently and past performance may not be repeated. The indicated rates of
return are the historical annual compounded total returns including changes in unit value and reinvestment of all distributions and do not take into account sales,
redemption, distribution or operational charges or income taxes payable by any unitholder that would have reduced returns. Performance of less than one year is
cumulative total return.
Please note that Canadian law does not allow the display of performance data for ETFs in operation less than one year.

Fund Maturity Structure

Weight

Fund Credit Profile

Weight

0-2 Years

15.72%

AAA

23.04%

2-3 Years

16.73%

AA

26.49%

3-5 Years

60.65%

A

11.45%

5-10 Years

6.52%

BBB

33.14%

10 Years +

0.38%

NR

5.89%

Based on the highest of each portfolio constituent as currently
rated by Standard and Poor's, Moody's, or Fitch.
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Top Fund Holdings

Asset Group Weights

Canada Housing Trust 2.4% 12/15/2022

2.95%

Government

Ontario (Province Of) 3.15% 6/2/2022

2.21%

Financials

Ontario (Province Of) 2.85% 6/2/2023

2.14%

Communications

Canada Housing Trust 2.35% 6/15/2023

2.05%

Consumer Discretionary
Energy

Canada Housing Trust 1.75% 6/15/2022

Top Fund Country Breakdown

1.87%

40.03%
31.53%
7.72%

Canada
United States

90.71%
6.99%

Germany

1.54%

6.42%

United Kingdom

0.44%

5.42%

Luxembourg

0.30%

Province of Quebec 4.25% 12/1/2021

1.35%

Utilities

3.35%

Supranational

0.29%

Province of Quebec 3% 9/1/2023

1.34%

Consumer Staples

2.66%

Australia

0.22%

Canada Housing Trust 2.65% 3/15/2022

1.32%

Industrials

1.35%

Australia

0.20%

Province of Quebec 3.5% 12/1/2022

1.24%

0.72%

Supranational

0.17%

Canada Housing Trust 1.15% 12/15/2021

1.23%

0.42%

Belgium

0.14%

Holdings are subject to change without notice.

Technology
Materials

Sectors may include many industries and weights are subject
to change without notice.
*GICS Sector Classification.

Country breakdown is calculated based on country of
domicile.
Percentages for some of the charts on this page may not
total 100 due to rounding.

Disclosures
The Bloomberg Barclays Canadian Short Aggregate Enhanced Yield Index was launched after the close on April 30, 2017. Performance of the Index prior to the launch date
represents hypothetical back-tested data. This hypothetical back-tested data has been calculated by an independent calculation agent and has been included for illustrative
purposes only. Index performance does not represent actual fund performance. Index returns assume reinvestment of distributions received but do not reflect fees,
transaction costs or expenses. You cannot invest directly in an index. Past performance does not guarantee future results. BLOOMBERG® is a trademark and service mark
of Bloomberg Finance L.P. and its affiliates (collectively "Bloomberg"). BARCLAYS® is a trademark and service mark of Barclays Bank Plc (collectively with its affiliates,
"Barclays"), used under license. Bloomberg or Bloomberg’s licensors, including Barclays, own all proprietary rights in the Bloomberg Barclays Indices. Neither Bloomberg
nor Barclays is affiliated with WisdomTree, and neither approves, endorses, reviews or recommends the WisdomTree Yield Enhanced Canada Short-Term Aggregate Bond
Index ETF (CAGS). Neither Bloomberg nor Barclays guarantees the timeliness, accurateness or completeness of any data or information relating to the Bloomberg Barclays
Canadian Short Aggregate Enhanced Yield Index, and neither shall be liable in any way to WisdomTree, investors in CAGS or other third parties in respect of the use or
accuracy of the Bloomberg Barclays Canadian Short Aggregate Enhanced Yield Index or any data included therein.
Distribution Yield: The yield is calculated by annualizing the most recent cash distribution and dividing by the Fund NAV from the as-of date. This figure is net of
management fees and other fund expenses.
12-month Trailing Yield: The trailing yield is calculated by totaling cash distributions over the past 12 months and dividing by the Fund NAV from the as-of date. This figure
is net of management fees and other fund expenses.
Management Expense Ratio (MER): As reported on the Fund’s most recent Management Report of Fund Performance. MER is the total of the Fund’s management fee and
operating expenses, including all waivers and absorptions, and is expressed as an annualized percentage of the average daily net asset value.
Total Return (TR): Total return includes changes in the index value and reinvestment of all distributions before deduction of withholding taxes.
Net Total Return (NTR): Net total return includes changes in the index value and reinvestment of all net distributions after deduction of withholding taxes.
Effective Duration: A measure of the sensitivity of the Fund's price to changes in interest rate changes and is calculated as the weighted average of the individual bond
durations. For each bond, it also addresses that interest rate changes can alter expected bond future cash flows through embedded options. The calculation is also
expanded to incorporate the contribution of derivatives to the overall interest rate risk sensitivity to the portfolio.
Yield to Maturity: Represents the weighted average yield to maturity of a Fund's investments in money market securities and short-term fixed income securities as of a
specified date. Yield to maturity is the rate of return generated on a fixed income instrument assuming interest payments and capital gains or losses as if the instrument is
held to maturity. The weighted average yield is calculated based on the market value of each fixed-income investment. The calculation does not incorporate yield from any
currency forward contracts that might be part of the Fund's ivestments and does not reflect Fund Expenses.
Credit ratings apply to the underlying holdings of the Fund and not to the Fund itself. S&P and Moody's study the financial condition of an entity to ascertain its
creditworthiness. The credit rating reflects the rating agency's opinion of the holdings' financial condition and history. The ratings shown are all considered investment
grade and are listed by highest to lowest in percentage of what the Fund holds.
Embedded Income Yield: The annualized rate of return generated by a Fund’s investment in both fixed income securities and derivatives exclusive of interest rate changes
and movement in foreign exchange spot rates. The calculation is intended to capture the Fund’s potential to earn income return over the following year, given current
holdings and market conditions. The embedded income yield will differ from the portfolio’s yield to maturity due to the incorporation of derivatives in the embedded
income yield.
The Global Industry Classification Standard (“GICS”) was developed by and is the exclusive property and a service mark of MSCI Inc. (“MSCI”) and Standard & Poor’s
(“S&P”), a division of The McGraw-Hill Companies, Inc. and is licensed for use by WisdomTree Investments, Inc. Neither MSCI, S&P nor any other party involved in making
or compiling the GICS or any GICS classifications makes any express or implied warranties or representations with respect to such standard or classification (or the results to
be obtained by the use thereof), and all such parties hereby expressly disclaim all warranties of originality, accuracy, completeness, merchantability and fitness for a
particular purpose with respect to any such standard or classification. Without limiting any of the foregoing, in no event shall MSCI, S&P, any of their affiliates or any third
party involved in making or compiling the GICS or any GICS classifications have any liability for any direct, indirect, special, punitive, consequential or any other damages
(including lost profits) even if notified of the possibility of such damages.
The WisdomTree ETFs listed on the Toronto Stock Exchange are managed by WisdomTree Asset Management Canada, Inc., a wholly-owned subsidiary of WisdomTree
Investments, Inc.
©2019 WisdomTree Asset Management Canada, Inc.
Data Source: WisdomTree, Zephyr StyleADVISOR, S&P, Bloomberg.
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