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1. INTRODUCTION

1.1 GENERAL DESCRIPTION

The First Trust Growth Strength™ Net Fee Index seeks to produce a daily return reflective of the performance
of The Growth Strength™ Index after accounting for a daily withholding equivalent to a 0.65% annual
management fee. The underlying Index is The Growth Strength™ Index (NQCAPSG™). The Growth Strength™
Index seeks to provide exposure to growth companies with strong market positions that have the potential to
provide their stockholders with a greater degree of stability and performance over time. The companies are
screened so that the index constituents generally have strong balance sheets, a high degree of liquidity, the
ability to generate earnings growth, and a record of financial strength and profit growth. The Index is
composed of 50 stocks selected objectively based on cash on hand, debt ratios and volatility. The index
components are equally weighted at each quarterly rebalance.

The Growth Strength™ Index is calculated as a Price Return index in USD.
+ TheFirst Trust Growth Strength™ Net Fee Index (FTGRSTNF™)

1.2 INDEX RULES FOR THE UNDERLYING INDEX

See the “The Growth Strength Index Methodology”.

1.3 THE INDEX FORMULA

The formula for calculating the Index is:

The Price Excess Return Index is calculated according to the following formula:

+ PER, = PER,_; (P’; ’:_tl — ExcRt X %)

PER,_; = Price Excess Return Index Value previous calculation date
PER, = Price Fxcess Return Index Value on t

PR,_; = Price Return Index Value previous calculation date

PR, = Price Return Index Value on t

ExcRt = 0.65%
day = number of calendar days between business day t - 1 and t

+ + o+ o+ o+ o+
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https://indexes.nasdaqomx.com/docs/methodology_NQCAPSG_update.pdf

1.3.1 FIRST TRUST GROWTH STRENGTH™ NET FEE INDEX

Base
Index Symbol | BaseDate Value Currency

The First Trust
Growth Strength™ | FTGRSTNF™ | 01/22/2024| 1000.00 usD
Net Fee Index

1.3.2 CALCULATION AND DISSEMINATION FREQUENCY

The Index is calculated during the trading day and is disseminated every second from 09:30:01 to 17:16:00
ET. The closing value of the Index may change up until 17:15:00 ET due to corrections to the closing value of
the Underlying Indexes.

2. DISCLAIMER

Nasdaq may, from time to time, exercise reasonable discretion as it deems appropriate in order to ensure
Index integrity, including but not limited to, quantitative inclusion criteria. Nasdaq may also, due to
special circumstances, if deemed essential, apply discretionary adjustments to ensure and maintain the
high quality of the index construction and calculation. Nasdag does not guarantee that any Index
accurately reflects future market performance.

Neither Nasdaq, Inc., its third-party providers, nor any of their respective affiliates (collectively
"Corporations") make any recommendation to buy or sell any security or any representation about the
financial condition of any company. Investors should undertake their own due diligence and carefully
evaluate companies before investing. The information contained herein is provided for informational
and educational purposes only, and nothing contained herein should be construed as investment advice,
either on behalf of a particular security or an overall investment strategy. ADVICE FROM A SECURITIES
PROFESSIONAL IS STRONGLY ADVISED.
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