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PROSHARES LARGE CAP CORE PLUS

Fund/index objectives

ProShares Large Cap Core Plus seeks

investment results, before fees and expenses,

that track the performance of the Credit
Suisse 130/30 Large Cap Index ™.

Fund details

Inception Date 7/13/09
Trading Symbol CSM
Intraday Symbol CSM.IV
Bloomberg Index Symbol CS13030
Bloomberg Long Portfolio Symbol CS130L
Bloomberg Short Portfolio Symbol CS130S
CUSIP 74347R248
Exchange Cboe BZX
Net Assets $521.76 million
Expense Ratio 0.45%

Overview

ProShares Large Cap Core Plus (CSM) is a multi-factor ETF. CSM's index has outperformed the S&P

500 since the index's inception more than 10 years ago, and has done so on a consistent basis.

« Outperformance is rare in large cap®4% percent of large-cap mutual funds failed to beat the S&P 500
over time, and most passive strategies are designed only to match market returns. But CSM index has
beaten the S&P 500 on a trailing basis since the fund's inception in 4/23/08

» Consistent outperformance is even rarer and its record of besting the S&P 500 on a month-over-month
basis surpasses 93% of all large-cap blend mutual funds and ETFs.

+ CSM is built on a disciplined, multi-factor approach.fne of the longest-running smart beta funds,
CSM's strategy combines multiple well-established factors to achieve performance. The portfolio’s
design seeks to turn incremental returns over time info consistent outperformance.

Fund performance and index history*

Year to Fund

102022  Date 1-Year 5-Year 10-Year Inception
ProShares Large Cap Core Plus 313% -313% 1884% 1448% 1445%  1552%
NAV Total Return o7 o7 R 0% Der
ProShareslarge CapCore Plus .0 o Anoy aEior AdAeer  aesor
Market Price Total Return 310% -310% 1897% 1451% 14.48% 15.54%
Credit Suisse130/30  soco,  oaror AQRAY. AE 910, AEA00  ARany
Large Cap Index -296% -296% 1963% 1521% 1519%  16.38%
S&P 500° -460% -460% 1565% 1598% 14.63% 15.82%
Morningstar Large Blend ® 947% 2607% 26.07% 1657% 1496%  14.32%

Periods greater than one year are annualized.
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The performance quoted represents past performance and does not guarantee future results. Investment return and principal value of an investment will fluctuate so
that an investor's shares, when sold or redeemed, may be worth more or less than the original cost. Current performance may be lower or higher than the (ferformance

quoted. Performance data current to the most recent month-end may be obtained by calling 866.776.5125 or visiting ProShares.com. Index performance

oes not

reflect any management fees, transaction costs or expenses. Indexes are unmanaged and one cannot invest directly in any index.
Carefully consider the investment objectives, risks, charges and expenses of ProShares before investing. This and other information can be found in their
y before investing. Obtain them from your financial professional or visit ProShares.com. ProShares are

summary and full prospectuses. Read them carefull
not suitable for all investors.

'Returns are based on the composite closing price and do not remesent the returns you would receive if you traded shares at other times. The first trading date is typically several days after the fund inception

date. Therefore, NAV is used to.calcylate market returns prior to
large blend mutual fund portfolios. for
sources: Mornlng[;star Bloomberg, ProShares. The ma%orl
Scorecard, 12/3 /2021%. For the number of months a Tund out
record out of 34 smart

performed

d

e first trade date. The S&P 50r9 is a widely used measure of large U.S. stock market performance. Morningstar Large Blend is a composite of
NAV total returns for the fund are used to calculate Yearly performance.

of active equity lf)lép‘lt(j:?‘l matrtkegsg?%—c?p category underperformed the S&P 500 over trajling 3-year, 5-year, 10-year and 20
eta, multi-factor U.S. funds in Morningstar's Large Value, Large Growt% and Large Blend categories.©2022

) —e{ear periods (SPIVA U.S.
M ranked 61 in the Large Blend categzor 59 funds) as of 3/31/2022. CSM has the 4th longest track

ven period, CS
SA'FS-2020-23



Index description Top 10 index companies(long)’ CS130/30 Large Cap Weights ~ S&P 500 Weights

Apple Inc. 6.61% 7.07%
Microsoft Corp. 5.50% 6.04%
Credit Suisse 130/30 Large Cap Index | - - - - oo
Amazon.com Inc. 3.37% 3.73%
* Follows a four-step, rules-based, | oo e
) Tesla Inc. 1.80% 2.36%
mulfi-factor approach to select and | 7T T T
weight stocks Alphabet Inc.-Class A 1.74% 2.18%
+ Uses both long and short positions to Alphabe‘l' Inc.-ClassC 150% 203%
contribute to returns | oo T LT T s o T e
* This advanced methodology was created ,E,x?“?r,‘ ,M,o,b,ll,qqrpﬁ ,,,,,,,,,,,,,,,,,,,,,,,,,, 128 /° . 091/° ,,,,,
in 2007 by recognized experts in Berkshire Hathaway Inc.-Class B 1.28% 1.69%
quantitative finance—MIT professor NVIDIA Corp. 125% 178%
Andrew W. Lo, PhD, and Panke) N. Pafel, | 1o pitorms ine Class A e san

CFA, of Credit Suisse | T T
* Inception: 4/21/08 . . 5
Top 10 index companies(short) CS130/30 Large Cap Weights  S&P 500 Weights

Index methodology STERIS plc 0.34% 0.06%
+ Starts with the stocks of 500 leading Dexcom Inc. 0.34% 0.13%
large-cap U.S. companies Wabtec Corp. 0.34% 0.05%
* Scores the expected outlook for each | - - o oo s o o
stock using 10 equal-weighted factors Regency Cemers Corp ,,,,,,,,,,,,,,,,,,,,,,, O 356 ,,,,,,,,,,,,,,,,, OO3/° ,,,,,
- Optimizes the portfolio, using the scores | People's United Financial Ine. 03%% 0.02%
to overweight stocks with the most Marathon Oil Corp. 0.35% 0.05%
favorable ouflooks and underweight or | ¢ potEnergyne. oz oos
take short positions in stocks with less | =0 00 U0 T T
favorable prospects Globe Life Inc. 0.36% 0.02%
» Constructs a portfolio that has 130% 'Af}r{o'srl-:'n'erré)} Corp """""""""""""""" 0.36% 0.04%
" o | O S e T
long positions and 30% short, based on | &L 0 ficatth inc. 0.36% 0.04%
the weightings from the factor scores. | - o
The portfolio is rebalanced monthly
« Designed to make the most of the Index sectors’ CS 130/30 Large Cap
multi-factor selection process, aiming to Weights®
outperform the S&P 500 at similar W (S130/30 Large Cap Net Weights W S&P 500 Weights L Short
levels of volatility ) eng °
Information Technology 28.67%  3.06%
fobimahS Health Care C1798%  212%
Index characteristics* reathtare | — 1798 6 21 o
Consumer Discretionary 15.86% 3.99%
Communication Services 10.80% 0.21%
Tracking error to S&P 500 212% Financials 14.81% 4.89%
Average Monthly Turnover 12.73% Industrials ' 1206% o 482% '
CS130/30 S&P Consumer Staples 7.9% 118%
Large Cap 500 Energy 6.39% 1.20%
Volatility 20.94% 18.00% Real Estate 6.70%  2.29%
Long  Short Materials 426% 217%
Number of companies 310 153 Utilities 4259 377%
Average Market Cap(bil) $108.56 $3786 | T
- 0, 0, 0, 0, 0, 0,
Price/Earnings Ratio 24.35 24.28 10% 0% 10% 20% 80% 40%
Price/Book Ratio 7.21 4.91 For more information, visit ProShares.com or ask your
Dividend Yield 153%  1.69% financial advisor or broker.

“Definitions of terms: "Tracking error" is the annualized standard deviation of the difference in performance between the index and the S&P 500. "Average monthly turnover" is the P_ercentage of a portfolio's
holdings that are sold each month. "Volatility" refers to annualized standard deviation, a statistical measure that captures the variations from the mean of an index’s returns and that is often used to 8uant|fy the risk of
the index over a specific time period. The higher the volatility, the more an index's returns fluctuate over time. °CS 130/30 Large Cap data is as of 12/31/2021. “Sum of weightings may not equal 130% for long
sectors or 30% for short sectors due to rounding.

Investing involves risk, including the possible loss of principal. ProShares ETFs a_re_Fen_eraIIy non-diversified and each entails certain risks, which may include

risk associated with the use of derivatives (swap agreements, futures contracts and similar instruments), imperfect benchmark correlation, leverage and market price
variance, all of which can increase volatility and decrease performance. Short positions lose value as security prices increase. Leverage can increase market ex;;osure
and magpnify investment risk. Please see the summary and full prospectuses for a more complete description of risks. There is no guarantee any ProShares ETF

will achieve its investment objective.

ProShares may invest in equity securities and/or financial instruments (including derivatives) that, in combination, should have similar daily price return characteristics
to the fund's benchmark. Derivative contracts are priced to include the underlying index yield and will not generate dividend income. Because ProShares invest in
derivatives and other financial instruments, their dividend distributions may not reflect those of their applicable indexes.

"Credit Suisse" and "Credit Suisse 130/30 Large Cap Index ™" are trademarks of Credit Suisse Securities (USA) LLC or one of its affiliates and have been licensed for use by ProShares. ProShares have not been

passed on by Credit Suisse or its affiliates as to their IeRality or suitabilityr. ProShares are not sponsored, endorsed or promoted b)(NCredit Suisse or its affiliates, and they make no representation re%arding the
advisability of investing in ProShares. CREDIT SUISSE AND ITS AFFILIATES MAKE NO WARRANTIES AND BEAR NO LIABILITY WITH RESPECT TO PROSHARES. ProShares are distributed by SEl Investments
Distribution Co., which'is not affiliated with the fund's advisor.

The Global Industry Classification Standard ("GICS") was developed by and is the exclusive property of MSCI Inc. ("MSCI") and Standard & Poor's, a division of The McGraw-Hill Companies Inc. (“S&P"). Neither MSCI,
S&P nor any third party involved in making or compiling GICS or any GICS classifications makes any express or implied warranties or representations with respect thereto (or the results to be obtained by the use

thereof).
Shares of any ETF are generally bought and sold at market price (not NAV) and are not individually redeemed from the fund. Brokerage commissions will reduce returns.



