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FUND CHARACTERISTICS As 0f12.31.2011

Number of Securities 96
Average Market Capitalization $12.3 Billion
Price/Earnings (P/E) 35.8x
Price/Book (P/B) 2.0x

Fund characteristics definitions on back page.

WILSHIRE US REIT ETF

STRATEGY OVERVIEW
Wilshire US REIT ETF (WREI) seeks investment results that correspond generally to the performance, before the fund’s fees

and expenses, of an equity index called the Wilshire US Real Estate Investment Trust Index*™ (“Wilshire US REITM” or the
“Index”). The Wilshire US REIT is a rules-based index comprised of, as of November 30, 2011, approximately 96 securities,
which may include securities of companies of all categories of market capitalizations (subject to the minimum require-
ments set forth below), as defined by Wilshire Associates Incorporated. The Wilshire US REIT is comprised primarily of real
estate investment trusts (“REITs”) and is derived from the broader Wilshire 5000 Total Market Index*™. The Wilshire US
REIT is weighted by float-adjusted market capitalization. WREI will invest at least 80% of its total assets in equity securities
that comprise the Wilshire US REIT. WREI generally will invest in all of the securities comprising the Index in proportion to
their weightings in the Index.

AVERAGE ANNUAL TOTAL RETURNS As of12.31.201

Since Fund Gross
YTD 3-Month 1-Year 3-Year 5-Year Inception Expense Ratio/
(3.9.2010) Expense Cap
Market Price 9.47% 14.98% 9.47% . — 17.57% 0.32%
NAV 8.81% 15.31% 8.81% - — 17.11% 0.32%

Wilshire US Real Estate
Investment Trust Index™

FTSE NAREIT Equity REIT Index 8.28% 15.26% 8.28% — — 16.56% —

CALENDAR YEAR TOTAL RETURNS For the one-year period beginning 12.31 and ending 12.31 the following year
Market Price 9.47%

Performance displayed represents past performance, which is no guarantee of future results. Investment returns and principal
value will fluctuate so that when shares are redeemed, they may be worth more or less than original cost. Current performance
may be lower or higher than the performance data quoted. For up-to-date fund performance, including performance current
to the most recent month-end, please visit our web site at guggenheimfunds.com. ETFs are subject to third-party transaction
fees/commissions. Net asset value (NAV) is calculated by subtracting total liabilities from total assets, then dividing by the
number of shares outstanding. Market close is the last price at which shares are traded. Fund shares may trade at, above or
below NAV. For additional information, please see the fund’s prospectus.

Data is subject to change on a daily basis. Since inception returns assume a purchase of the ETF at the initial share price for
share price returns or the initial net asset value (NAV) per share for NAV returns. Partial year returns are cumulative, not
annualized. Returns reflect the reinvestment of dividends. The FTSE NAREIT Equity REIT Index is a free float-adjusted index
of REITs that own, manage and lease investment-grade commercial real estate. Specifically, a company is classified as an
Equity REIT if 75 percent or more of its gross invested book assets is invested in real property. The referenced indices are
unmanaged and not available for direct investment. Index performance does not reflect transaction costs, fees or expenses.

The gross expense ratio reflects the fund’s actual total annual operating expense ratio, gross of any fee waivers or expense
reimbursements as of its most recent prospectus. While there is currently a contractual fee waiver in place through December
31, 2013, some expenses fall outside of this expense cap and therefore net operating expenses may be higher. Without this
expense cap, actual returns would be lower.
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TOP FUND SECTORS? TOP FUND HOLDINGS

Financials 100.00% Simon Property Group Inc. 10.90%
PublicStorage 5.69%
EquityResidentil 487%
HCPInc. 4.36%
Vemtastc. 452%
BostonPropertieslnc. 4.23%
VomadoRealtyTrust ~ 408%
prologistnc. 377%
AvalonBay Communitieslnc. 3.57%
HostHotels& Resorts nc. | 3.00%

All data as of 12.31.2011 and is provided by Guggenheim Funds Distributors, Inc. or Morningstar. Data and fund characteristics are subject
to change on a daily basis. Data represents a percentage of the fund’s holdings, excluding cash. The securities mentioned are provided for
informational purposes only and should not be deemed as a recommendation to buy or sell.

Average Market Capitalization is the geometric mean of the market capitalizations for all the securities in a fund’s portfolio. P/E Ratio
is a harmonic weighted average and is equal to a security’s market capitalization divided by its after-tax earnings over the most recent
12-month period. P/B Ratio is a harmonic weighted average and is equal to a security’s market capitalization divided by its book value.

AS OF 12.31.2011

FUND CAPITALIZATION

M Large-Cap  39.99%
W Mid-Cap  47.50%
M Small-Cap  11.19%
W Micro-Cap  1.32%

RISK CONSIDERATIONS Investors should consider the
following risk factors and special considerations associated
with investing in the fund, which may cause you to lose money,
including the entire principal amount that you invest. REIT Risk:
Investments in securities of real estate companies involve risks.
These risks include, among others, adverse changes in national,
state or local real estate conditions; obsolescence of properties;
changes in the availability, cost and terms of mortgage funds;
and the impact of changes in environmental laws. Concentration
Risk: Real estate companies may lack diversification due to
ownership of a limited number of properties and concentration
in a particular geographic region or property type. Interest
Rate Risk: Rising interest rates could result in higher costs
of capital for real estate companies, which could negatively
impact a real estate company’s ability to meet its payment
obligations. Leverage Risk: Real estate companies may use
leverage (and some may be highly leveraged), which increases
investment risk and the risks normally associated with debt
financing and could adversely affect a real estate company’s
operations and market value in periods of rising interest
rates. Financial covenants related to a real estate company’s
leveraging may affect the ability of the real estate company to
operate effectively. In addition, real property may be subject to
the quality of credit extended and defaults by borrowers and
tenants. If the properties do not generate sufficient income
to meet operating expenses, including, where applicable,
debt service, ground lease payments, tenant improvements,
third-party leasing commissions and other capital expenditures,
the income and ability of a real estate company to make
payments of any interest and principal on its debt securities
will be adversely affected. These risks are especially applicable
in conditions of declining real estate values, such as those
experienced since 2007. Liquidity Risk: Real estate is relatively
illiquid and, therefore, a real estate company may have a limited
ability to vary or liquidate properties in response to changes
in economic or other conditions. These risks are especially
applicable in conditions of declining real estate values, such as
those experienced since 2007. Management Risk: Real estate
companies are dependent upon management skills and may
have limited financial resources. Real estate companies are

generally not diversified and may be subject to heavy cash
flow dependency, default by borrowers and self-liquidation.
In addition, transactions between real estate companies and
their affiliates maybe subject to conflicts of interest, which
may adversely affect a real estate company’s shareholders. A
real estate company may also have joint venture investments
in certain of its properties and, consequently, its ability to
control decisions relating to such properties may be limited.
Property Risk: Real estate companies may be subject to risks
relating to functional obsolescence or reduced desirability of
properties; extended vacancies due to economic conditions and
tenant bankruptcies; catastrophic events such as earthquakes,
hurricanes and terrorist acts; and casualty or condemnation
losses. Real estate income and values also may be greatly
affected by demographic trends, such as population shifts
or changing tastes and values, or increasing vacancies or
declining rents resulting from legal, counter revolutionists,
global or local economic developments. Regulatory Risk: Real
estate income and values may be adversely affected by such
factors as applicable domestic and foreign laws (including
tax laws). Government actions, such as tax increases, zoning
law changes or environmental regulations, also may have a
major impact on real estate. Repayment Risk: The prices of
real estate company securities may drop because of the failure
of borrowers to repay their loans, poor management, and the
inability to obtain financing either on favorable terms or at all.
If the properties do not generate sufficient income to meet
operating expenses, including, where applicable, debt service,
ground lease payments, tenantimprovements, third-party leasing
commissions and other capital expenditures, the income and
ability of the real estate company to make payments of interest
and principal on their loans will be adversely affected. Many real
estate companies utilize leverage, which increases investment
risk and could adversely affect a company’s operations and
market value in periods of rising interest rates. Small- and
Medium-Sized Company Risk: Investing in real estate companies
may involve risks similar to those associated with investing in
small or medium-sized capitalization companies. Investing
in securities of small and medium-sized companies involves
greater risk than is customarily associated with investing in

larger, more established companies. Micro-Cap Company Risk:
Micro-cap companies involve substantially greater risks of loss
and price fluctuations because their earnings and revenues
tend to be less predictable (and some companies may be
experiencing significant losses), and their share prices tend to
be more volatile and their markets less liquid than companies
with larger market capitalizations. In addition the fund is
subject to Non-Correlation Risk, Replication Management
Risk, Issuer-Specific Changes and Non-Diversified fund Risk.
Please read the fund’s prospectus for more detailed information
on these risks and considerations. As with any investment,
you should consider how your investment will be taxed. The
tax information contained in the prospectus is provided as
general information. Investors should consult their own tax
professional about the tax consequences of an investment as
Guggenheim Funds Distributors, Inc. does not offer tax advice.

Guggenheim Funds Investment Advisors, LLC, an affiliate of
Guggenheim Funds Distributors, Inc., serves as the investment
advisor.

INDEX DISCLOSURE Wilshire®, the Wilshire Indexes™,
Wilshire US Real Estate Investment Trust Index*™ and Wilshire
5000 Total Market Index*" are service marks of Wilshire
Associates Incorporated (“Wilshire”) and have been licensed
for use by Guggenheim funds. All content of the Wilshire
Indexes*™, Wilshire US Real Estate Investment Trust Indexs™
and Wilshire 5000 Total Market Indexs™ is ©2011 Wilshire
Associates Incorporated, all rights reserved. The ETF is not
sponsored, endorsed, sold or promoted by Wilshire, and Wilshire
makes no representations or warranties with respect to the ETF.

Consider the investment objectives, risks, charges and
ongoing expenses of any ETF carefully before investing.
The prospectus or summary prospectus, if available, contains
this and other relevant information. Please read the prospectus
carefully before investing. To obtain a prospectus, visit
guggenheimfunds.com or contact a securities representative
or Guggenheim Funds Distributors, Inc. 2455 Corporate West
Drive, Lisle, IL 60532, 800-345-7999.
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