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First Trust Capital Strength™" Barclays 5% Index
The First Trust Capital Strength Barclays 5% Index (the “Index”) aims to create a diversified portfolio by combining US stocks based on the Capital Strength
methodology with a portfolio of four Barclays US Treasury futures indices. The Index focuses on stocks of well-capitalized US companies with strong
market positions as they may provide stockholders with greater degrees of stability and performance over time. The Index seeks to enhance return and
manage risk exposure by adjusting the portfolio’s asset allocation on a monthly basis using techniques from Modern Portfolio Theory. To further control
risk, the Index aims to maintain its annual volatility level at or below 5% using a mechanism called volatility control.

™ YTD 1Y 3Y 5Y 10Y Index Information

Annualized Return 12.00% -13.12% -9.35% -1.56% 1.20% 4.01%
Annualized Volatility 6.13% 5.44% 5.38% 5.02% Ticker BXFTCS5E Index
Sharpe Ratio -1.53 -0.29 0.22 0.80
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Simulated Target Exposures between Equities and Treasuries Key Features

« Portfolio consists of US stocks demonstrating capital
strength and US Treasuries
« Portfolio’s asset allocation adjusted on a monthly basis
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Key Considerations

100% 1 using techniques from the Modern Portfolio Theory
75% * Index aims to maintain its annual volatility level at or
below 5% using a mechanism called volatility control
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Monthly and Annual Returns?
Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec Year'
2009 -1.54% -1.20% 2.07% -0.31% -0.26% 0.18% 1.10% 0.89% 1.30% -0.34% 3.13% -2.05% 2.88%
2010 0.85% 1.06% 0.54% 0.93% -1.35% 0.58% 2.08% 0.74% 3.25% 1.50% -0.93% 0.08% 9.64%
2011 0.80% 1.46% 0.36% 2.99% 1.41% -0.58% -0.31% -0.69% -0.13% 0.63% 0.52% 1.15% 7.82%
2012 1.30% 0.26% 0.52% 1.27% -0.37% 1.27% 1.19% 0.56% 0.27% -1.47% 0.86% -0.42% 5.33%
2013 1.78% 2.35% 2.69% 1.76% -0.16% -0.97% 0.88% -1.58% 1.77% 2.27% 1.05% -0.06% 12.29%
2014 -0.57% 1.84% 0.24% 0.58% 1.66% 0.80% -1.93% 251% -0.46% 1.51% 1.95% 0.15% 8.51%
2015 0.26% 0.97% -0.37% -1.05% 0.44% -1.47% 1.84% -341% 0.12% 1.01% -0.36% -0.31% -2.40%
2016 0.68% 0.88% 1.62% -0.30% 0.19% 2.09% 0.94% -0.77% -0.90% -1.59% -0.19% 0.29% 291%
2017 1.06% 2.93% 0.38% 2.45% 2.32% -0.73% 0.82% 0.52% 0.63% 2.49% 2.73% 0.24% 16.96%
2018 3.38% -1.27% -0.31% -0.72% 0.88% -0.29% 0.88% 1.40% -0.23% -3.55% 0.87% -0.72% 0.15%
2019 1.25% 0.44% 1.49% 0.75% -0.58% 3.21% 0.10% 1.28% -0.65% 0.42% 0.97% 0.22% 9.21%
2020 1.64% -2.19% -0.09% 0.16% 0.30% 0.05% 0.88% 0.03% -0.27% -1.34% 1.66% 0.33% 1.11%
2021 -1.45% -1.39% 0.68% 1.75% 0.75% 0.74% 2.03% 0.64% -3.32% 2.51% -0.47% 241% 4.81%
2022 -3.47% -1.05% -0.93% -2.38% 0.05% -1.43% 1.42% -1.95% -2.76% 0.95% -11.06%
' Annualized Performance highlighted in blue represents live data.

Source: Barclays as of October 31, 2022

%Index Base Date: October 31 2008. Index Live Date: March 25 2020. The information included above prior to this date is hypothetical historical/ simulated past performance. You should not rely on
historical/past performance or hypothetical historical/simulated past performance information. Such past performance information is not indicative of future performance or results. Performance
data reflects all costs/fees incorporated in the index formula but do not reflect additional fees that may apply to an index transaction. See Historical Index Performance Disclaimer for further
information.
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First Trust Capital Strength® Barclays 5% Index Equity Portfolio®

Equity Portion of Portfolio Holdings as of October 31, 2022

Consumer Staples

Ticker Security Name

COST  Costco Wholesale Corp
KO Coca-Cola Co/The

MNST  Monster Beverage Corp
PEP PepsiCo Inc

PG Procter & Gamble Co/The
WMT  Walmart Inc

Health Care

Ticker Security Name

ABBV  AbbVie Inc

ABC AmerisourceBergen Corp
ABT Abbott Laboratories
AMGN  Amgen Inc

BMY Bristol-Myers Squibb Co
ELV Elevance Health Inc
HOLX  Hologic Inc

INCY Incyte Corp

INJ Johnson & Johnson

LLY Eli Lilly & Co

MOH  Molina Healthcare Inc
MRK Merck & Co Inc

PFE Pfizer Inc

TMO  Thermo Fisher Scientific Inc
UNH UnitedHealth Group Inc
ZTS Zoetis Inc

Financials
Ticker Security Name

MCO  Moody's Corp

NDAQ NasdagInc

PFG Principal Financial Group Inc
RIF Raymond James Financial Inc
SPGI S&P Clobal Inc

WRB W R Berkley Corp

Real Estate
Ticker Security Name

PSA Public Storage
WY U  Weyerhaeuser Co

“Capital Strength Excess Return Index. Portfolio Date: 10/31/2022
Source: Barclays, First Trust. Included with permission from First Trust.

Industrials

Ticker  Security Name

CMI Cummins Inc

EMR Emerson Electric Co

EXPD Expeditors International of Wa
GD General Dynamics Corp
HON Honeywell International Inc
LMT Lockheed Martin Corp
MMM 3M Co

NOC Northrop Grumman Corp
T Trane Technologies PLC
UpPs United Parcel Service Inc

Information Technology

Ticker  Security Name

ACN Accenture PLC

ADP Automatic Data Processing Inc
APH Amphenol Corp

CSCO Cisco Systems Inc

CTSH Cognizant Technology Solutions
GLW Corning Inc

MA Mastercard Inc

PAYX Paychex Inc

\ Visa Inc

Materials

Ticker  Security Name

APD Air Products and Chemicals Inc

Breakdown of Sectors

(as of 10/31/22)
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= Basic Materials

= Communications

= Consumer, Cyclical

= Consumer, Non-cyclical
= Financial

= Industrial

= Technology
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First Trust Capital Strength™" Barclays 5% Index

Disclaimer

Barclays Bank PLC is the owner of the intellectual property and licensing rights relating to the Index. Barclays Bank PLC, in its appointed role as index sponsor (the “Index
Sponsor”) is responsible for the administration of the Index. The Index Sponsor role is performed by Barclays Index Administration, a distinct function within the
Investment Bank of Barclays Bank PLC. Barclays Bank PLC may terminate the appointment of, and replace, the Index Sponsor with a successor index sponsor. Following
the termination of the appointment of the Index Sponsor, Barclays Bank PLC will publish an announcement of that termination and the identity of the successor index
sponsor on www.barclays.com/indices (or any successor website) as soon as reasonably practicable.

Bloomberg Index Services Limited is the official index calculation and maintenance agent of the Index. Bloomberg Index Services Limited does not guarantee the
timeliness, accuracy or completeness of Index calculations or any data or information relating to an Index. Bloomberg Index Services Limited makes no representation,
express or implied, as to any index or any data or values relating thereto or results to be obtained therefrom, and expressly disclaims all warranties of merchantability and
fitness for a particular purpose with respect thereto. To the maximum extent allowed by law, Bloomberg Index Services Limited, its affiliates, and all of their respective
partners, employees, subcontractors, agents, suppliers and vendors (collectively, the “protected parties”) shall have no liability or responsibility, contingent or otherwise,
for any injury or damages, whether caused by the negligence of a protected party or otherwise, arising in connection with the calculation of an Index or any data or values
included therein or in connection therewith and shall not be liable for any lost profits, losses, punitive, incidental or consequential damages.

Barclays does not guarantee the accuracy and/or completeness any index, any data included herein, or any data from which it is based, and Barclays shall not have any
liability for any errors, omissions, or interruptions therein. Barclays does not make any warranty, express or implied, as to the results to be obtained from the use of an
Index. Barclays expressly disclaims all warranties of merchantability or fitness for a particular purpose or use with respect to an Index or any data included therein.
Without limiting any of the foregoing, in no event shall Barclays have liability for any special, punitive, indirect or consequential damages, lost profits, loss of opportunity
or other financial loss, even if notified of the possibility of such damages.

None of Barclays, any of its affiliates or subsidiaries nor any of its directors, officers, employees, representatives, delegates or agents shall have any responsibility to any
person (whether as a result of negligence or otherwise) for any determination made or anything done (or omitted to be determined or done) in respect of any index or
publication of the levels of any ndex and any use to which any person may put any index or the levels of any index. In addition, although Barclays reserves the right to
make adjustments to correct previously incorrectly published information, including but not limited to the levels of any index, Barclays is under no obligation to do so and
Barclays shall have no liability in respect of any errors or omissions.

Nothing in any of the disclaimers set forth above will exclude or limit liability to the extent such exclusion or limitation is not permitted by law.

© Barclays 2022

First Trust Disclaimer

First Trust® and First Trust & Design® (“Mark”) is a registered trademark of First Trust Portfolios LP (“First Trust”) and has been licensed for use by Barclays. The First
Trust Capital Strength Barclays 5% Index (the “Index”) is a trademark of The NASDAQ OMX Group, Inc. (‘NASDAQ”). The Index is not sponsored, endorsed, sold or
promoted by First Trust or NASDAQ. FIRST TRUST AND NASDAQ MAKE NO WARRANTY, EXPRESS OR IMPLIED, AS TO RESULTS TO BE OBTAINED BY
BARCLAYS, A PRODUCT ISSUER, THE INVESTORS IN THE PRODUCT, OR ANY OTHER PERSON OR ENTITY FROM THE USE OF THE MARKS, INDEX OR
METHODOLOGY (THE CAPITAL STRENGTH METHODOLOGY USED AS A COMPONENT OF THE INDEX). FIRST TRUST AND NASDAQ EXPRESSLY DISCLAIM
ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE OR USE OF THE INDEX OR METHODOLOGY.

Risk Factors

An investment in the Index also involves fees, costs and risks. The following is a summary of these fees and costs and certain risks associated with the Index. You should
consider the following, and consult with your advisers and read any product documentation carefully, before investing in any financial product based on the performance
of the Index.

- The strategy reflected in the Index may be unsuccessful. Historical volatility may prove to be a poor measure of predicting future returns and future volatility and, if it is,
the Index portfolio may not be optimized and may perform poorly. The performance characteristics of low volatility stocks on which the Index strategy is based may not
persist in the future or may not be reflected in the future to the degree it has been in historical performance or over the time period for any investment in the Index.  In
addition, the allocation between stocks and Treasury futures reflected in the Index at any time may not be optimized and may underperform a different allocation
between the two asset classes.

- Because the low volatility stock index includes a limitation on the exposure to any given industry sector, the Index may limit exposure to stocks within a sector
experiencing positive performance, which may result in the Index underperforming a similar strategy without this limitation.

- The Index includes deductions for a fee of 0.5% per year for all component indices and a cost equal to the 1-month US dollar LIBOR rate for the low volatility stock
index, which may be increased or decreased in the aggregate by the volatility control mechanism. These deductions will reduce Index performance, and the Index will
underperform similar portfolios from which these fees and costs are not deducted.

- The volatility control mechanism included in the Index may not achieve its intended goal, and the Index may not achieve its target volatility. In addition, when the
Index’s exposure to its portfolio is greater than 100%, any negative performance of the portfolio will be magnified and the level of the Index may decrease significantly. In
addition, if the volatility control mechanism causes exposure to the Index portfolio to be less than 100%, the difference will be uninvested and will earn no return.

Historical Index Disclaimer

The following communication includes historical performance data related to select indices developed and published by Barclays Bank PLC (“Barclays”). This disclaimer is
intended to highlight the risks inherent in assessing such performance data.

Historical index performance can be assessed with respect to the index inception date:

Pre-Inception Index Performance

Pre-inception index performance refers to the period prior to the index inception date (defined as the period from the “Index Base Date” to the “Index Live Date”). This
performance is hypothetical and back-tested using criteria applied retroactively. It benefits from hindsight and knowledge of factors that may have favorably affected the
performance and cannot account for all financial risk that may affect the actual performance of the index. It is in Barclays’ interest to demonstrate favorable pre-inception
index performance. The actual performance of the index may vary significantly from the pre-inception index performance. You should not rely on hypothetical index
performance information.

Post-Inception Index Performance

Post-inception index performance refers to the period after the index inception date (defined as the period from the “Index Live Date” to the date of this presentation,
unless otherwise stated). This performance is actual historical performance of the index. Historical performance is not indicative of future performance.

All'index performance data included in this communication are accompanied by a footnote specifying the relevant Index Base Date and Index Live Date. The Index Live
date is defined as the date on which the index rules were established and the index was first published. Actual historical performance is highlighted in blue. Hypothetical
performance is not highlighted.

Historical index performance is provided for a period of at least 10 years, unless the instruments underlying the index were only available or sufficiently liquid for a lesser
period. In that case, historical index performance is provided from the time when the instruments underlying the index were available or sufficiently liquid. Performance,
volatility, Sharpe ratio, correlation data and maximum drawdown data are calculated using daily returns.

The index methodology is available for review upon request, subject to the execution of a non-disclosure agreement.

Barclays or an affiliate of Barclays prepared the provided performance information (including the hypothetical performance information), may be the index sponsor and
potentially is the counterparty to a transaction or the issuer of a product referencing the index.

The performance data reflect all costs, charges and fees that are incorporated into the Index formula. The performance data, however, do not reflect any additional fees
that may be paid by a counterparty to a transaction or the purchase of a product referencing the index, and which may be agreed between Barclays and the counterparty
or set forth in the terms of the applicable product.



