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Pacer Trendpilot™ ETF Tracker

as of 3/18/2024

The Pacer Trendpilot™ strategy is an objective, rules-based trend following strategy that changes exposure based on
3 indicators.

Equity Indicator: 100% Benchmark Index

When the Benchmark Total Return Index closes above its 200 day simple moving average (200d SMA) for five
consecutive business days, the exposure of the Trendpilot™ Index will be 100% to the Benchmark Index. From the
equity position, the Index will change to the 50/50 position or the T-Bill position depending on the 50/50 Indicator and
the T-Bill Indicator.

Price Signal

50/50 Indicator: 50% Benchmark Index/50% 3-Month US T-Bills

When the Benchmark Total Return Index closes below its 200 day SMA for five consecutive business days, the
exposure of the Trendpilot™ Index will be 50% to the Benchmark Index and 50% to 3-Month US Treasury bills.! From
the 50/50 position, the Trendpilot™ Index will return to the equity position or change to the T-Bill position depending
on the Equity Indicator or T-Bill Indicator.

Extreme Valuation Trigger:

If at close of business the Index is either 20% above or 20% below its 200 Day SMA, the exposure will automatically
go to the 50/50 position. The Index will reset to the normal rules when the normal 50/50 Indicator is triggered from
above the SMA or the Equity Indicator is triggered from below the SMA.

Trend Signal

T-Bill Indicator: 100% 3-Month US T-Bills

When the Benchmark Total Return Index’s 200 day SMA closes lower than its value from five business days earlier,
the exposure of the Trendpilot™ Index will be 100% to 3-Month US Treasury bills.* From the T-Bill position, the
Trendpilot™ Index will change to the equity position when the Equity Indicator is triggered. The Index will not return to
its 50/50 position unless the Equity Indicator is first triggered.

* Any trend change will become effective at the close of business on the first business day after the indicator for the
change is triggered. The Index will be in a new position effective on the second business day.

1 This trigger only applies to PTLC, PTMC, PTNQ, and PTIN.

PTLC | PTMC | PTNQ | PTEU | PTIN | Month-End
PTBD Performance

Summary of Current Fund Exposure

Date of Last
Exposure
Change (Market
Close)

Fund Current Exposure

Pacer Trendpilot™ US Large Cap ETF
(PTLC)

Pacer Trendpilot™ US Mid Cap ETF
(PTMC)

Pacer Trendpilot™ 100 ETF

(PTNQ)

Pacer Trendpilot™ European Index ETF
(PTEU)

Pacer Trendpilot™ International ETF
(PTIN)

Pacer Trendpilot™ US Bond ETF
(PTBD)

100% S&P 500 Index 11/8/2023

100% S&P 400 Index 11/27/2023

50% NASDAQ-100°® Index / 50% 3-Month US Treasury Bills 6/5/2023

100% FTSE Eurozone Index 11/21/2023

100% S&P Developed Ex-US Index 11/9/2023

100% iBoxx US Dollar Liquid High Yield Index 5/30/2023
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Pacer Trendpilot US Large Cap ETF 3/18/2024

Fund Ticker: PTLC

The Pacer Trendpilot™ US Large Cap ETF is an exchange traded fund that seeks to track the total return
performance, before fees and expenses, of the Pacer Trendpilot™ US Large-Cap Index.

Trendpilot Index Pacer Trendpilot™ US Large-Cap Index
S&P 500 TR Index Closing Value 11,186.04
S&P 500 TR 200 day SMA 9,889.56
500 TR Index v 200 | day SMA v e 5 | 125 Exposure ChangeIndex
day SMA Trading Days Ago

13.11% 0.57% 11/8/2023 9,462.25
Date ______ResultsOverPastWeek | __IndexExposureatclose
Monday 03/18/2024 ABOVE ABOVE 100% Equities
Friday 03/15/2024 ABOVE ABOVE 100% Equities
Thursday 03/14/2024 ABOVE ABOVE 100% Equities
Wednesday 03/13/2024 ABOVE ABOVE 100% Equities
Tuesday 03/12/2024 ABOVE ABOVE 100% Equities
Monday 03/11/2024 ABOVE ABOVE 100% Equities

S&P 500 Total Return Index vs 200 Day SMA
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On 11/1/2017, the equity index component for the Pacer Trendpilot US Large Cap Index changed to the
S&P 500 Index. S&P 500 Total Return Index Base Value (as of 1941-1943)



Pacer Trendpilot US Mid Cap ETF

3/18/2024

Fund Ticker: PTMC

The Pacer Trendpilot™ US Mid Cap ETF is an exchange traded fund that seeks to track the total return
performance, before fees and expenses, of the Pacer Trendpilot™ US Mid-Cap Index.

Trendpilot Index Pacer Trendpilot™ US Mid-Cap Index
Index Exposure 100% S&P 400 Index
S&P 400 TR Index Closing 4,767.62
Value
S&P 400 TR 200 day SMA 4,284.55
Price Signal: Trend Signal:
Benchmark TR Index | 200 day SMA vs Itself Last Exs:’:\:roi:?;:f: Index
vs 200 day SMA 5 Trading Days Ago
11.27% 0.521% 11/27/2023 4,154.40

Date Results Over Past Week Index Exposure at the Close
Monday 03/18/2024 ABOVE \ ABOVE 100% Equities
Friday 03/15/2024 ABOVE \ ABOVE 100% Equities
Thursday 03/14/2024 ABOVE \ ABOVE 100% Equities
Wednesday 03/13/2024 ABOVE \ ABOVE 100% Equities
Tuesday 03/12/2024 ABOVE \ ABOVE 100% Equities
Monday 03/11/2024 ABOVE \ ABOVE 100% Equities

S&P 400 Total Return Index vs 200 Day SMA
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On 11/1/2017, the equity index component for the Pacer Trendpilot US Mid Cap Index changed to the
S&P MidCap 400 Index. S&P MidCap 400 Total Return Index Base Value (as of 6/28/1991): 100




Pacer Trendpilot 100 ETF 3/18/2024

Fund Ticker: PTNQ

The Pacer Trendpilot™ 100 ETF is an exchange traded fund that seeks to track the total return performance,
before fees and expenses, of the Pacer NASDAQ-100® Trendpilot™ Index.

Trendpilot Index Pacer NASDAQ-100® Trendpilot™ Index
Index Exposure 50% NASDAQ-100® Index / 50% 3-Month US Treasury Bills
Nasdag-100 TR Index Closing 21586.95
Value
Nasdaqg-100 TR 200 day SMA 19,021.63
Price Signal: Nasdag- Trend Signal: 200
100 TR Index vs 200 | day SMAvs Itself5 | 25t Ex,f::::;?é?:sg: Index
day SMA Trading Days Ago
13.49% 0.64% 6/5/2023 17,359.48

Date Results Over Past Week Index Exposure at close
Monday 03/18/2024 ABOVE Ji\:{e)V/ 3 50% Equities / 50% T-Bills
Friday 03/15/2024 ABOVE Ji\:{e)V/ 3 50% Equities / 50% T-Bills
Thursday 03/14/2024 ABOVE ABOVE 50% Equities / 50% T-Bills
Wednesday 03/13/2024 ABOVE Ji\:{e)V/ 3 50% Equities / 50% T-Bills
Tuesday 03/12/2024 ABOVE ABOVE 50% Equities / 50% T-Bills
Monday 03/11/2024 ABOVE ABOVE 50% Equities / 50% T-Bills
Nasdag-100 Total Return Index vs 200 Day SMA
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NASDAQ-100® Total Return Index Base Value (as of 1-31-85): 125



Pacer Trendpilot European Index ETF 3/18/2024

Fund Ticker: PTEU
The Pacer Trendpilot™ European ETF is an exchange traded fund that seeks to track the total return performance,
before fees and expenses, of the Pacer Trendpilot™ European Index.

Trendpilot Index Pacer Trendpilot™ European Index
Index Exposure 100% FTSE Eurozone Index
FTSE. Eurozone EUR TR Index 628.40
Closing Value
FTSE Eurozone EUR TR 200 day
567.20
SMA
Trend Signal:
Price Si I: FTSE
rice Signa 200 day SMA vs Last Exposure Change
Eurozone EUR TR Itself 5 Tradin Index Previous Close
Index vs 200-day SMA &
Days Ago
11/21/2023 558.78

Date Results Over Past Week Index Exposure at close
Monday 03/18/2024 100% Equities
Friday 03/15/2024 100% Equities
Thursday 03/14/2024 100% Equities
Wednesday 03/13/2024 100% Equities
Tuesday 03/12/2024 100% Equities
Monday 03/11/2024 100% Equities
FTSE Eurozone EUR Total Return Index vs 200 Day SMA
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FTSE Eurozone Total Return Index Base Value (as of 5-31-00): 200



Pacer Trendpilot International ETF 3/18/2024

Fund Ticker: PTIN

The Pacer Trendpilot™ International ETF is an exchange traded fund that seeks to track the total return
performance, before fees and expenses, of the Pacer Trendpilot™ International Index.

Trendpilot Index Pacer Trendpilot™ International Index

Index Exposure 100% S&P Developed Ex-US Large Cap Index

S&P Index Local Currency (“LCL”) TR
Index Closing Value

728.05

S&P Index LCL TR 200 day SMA 657.38

Price Signal: S&P TR Trend Signal: 200
LCL Index vs 200 day | day SMA vs Itself 5
SMA Trading Days Ago

Last Exposure Change Index
Previous Close

10.75% 0.37% 11/9/2023  639.38
Date
Monday 03/18/2024 ABOVE ABOVE 100% Equities
Friday 03/15/2024 ABOVE ABOVE 100% Equities
Thursday 03/14/2024 ABOVE ABOVE 100% Equities
Wednesday 03/13/2024 ABOVE ABOVE 100% Equities

Tuesday 03/12/2024 ABOVE ABOVE 100% Equities
Monday 03/11/2024 ABOVE ABOVE 100% Equities

S&P Developed Ex-US LargeCap LCL Total Return Index vs 200 Day SMA

780.00

728.05
730.00

. 657.38
630.00 MM.D‘\JA

580.00 oo oo o e S ——
> > > > > > > ™ ™ ™
Vv Vv Vv Vv Vv Vv Vv vV V V
SO G I U U N G U N
o A\ P\ o RS o O N W o\
N Equities EEEEE T-Bills 50/50 === S&P Developed Ex-US Large Cap LC TR e==== 200 Day SMA

S&P Developed Ex-US LargeCap LCL Total Return Index Base Value (as of 12-29-00): 100



Pacer Trendpilot™ US Bond ETF Tracker

The Pacer Trendpilot™ US Bond strategy is an objective, rules-based trend following strategy that changes
exposure based on 3 indicators. The Index uses a “Risk Ratio” to signal a change in the position of the Index. The
Risk Ratio is calculated by dividing the value of the iBoxx US Dollar Liquid High Yield Total Return Index (“HY
Index”) by the value of the iBoxx US Dollar Treasuries 7-10 Year Index (“T-Bond Index”). Any exposure change will
become effective by the 6th business day.

High Yield Indicator: 100% iBoxx US Dollar Liquid High Yield Total Return Index

When the Risk Ratio closes above its 100 day simple moving average (100 Day SMA) for five consecutive business
days, the exposure of the Trendpilot™ Index will be 100% to the S&P U.S. High Yield Corporate Bond Total Return
Index. * From the high yield position, the Index will change to the 50/50 position or the T-Bond position depending on
the 50/50 Indicator and the T-Bond Indicator.

Price Signal
50/50 Indicator: 50% iBoxx US Dollar Liquid High Yield Total Return Index / 50% iBoxx US Dollar Treasuries 7-10
Year Index

When the Risk Ratio closes below its 100 Day SMA for five consecutive business days, the exposure of the
Trendpilot™ Index will be 50% to the HY Index and 50% T-Bonds. ! From the 50/50 position, the Trendpilot™ Index
will return to the high yield position or change to the T-Bond position depending on the High Yield Indicator or T-
Bond Indicator.

Trend Signal

T-Bond Indicator: 100% iBoxx US Dollar Treasuries 7-10 Year Index

When the Risk Ratio’s 100 Day SMA closes lower than its value from five business days earlier, the exposure of the
Trendpilot™ Index will be 100% to T-Bonds.! From the T-Bond position, the Trendpilot™ Index will change to the
high yield position when the High Yield Indicator is triggered. The Index will not return to its 50/50 position unless the
High Yield Indicator is first triggered.

1 Any exposure change will become effective at the close of business on the sixth business day after the signal is
triggered.



Pacer Trendpilot US Bond ETF 3/18/2024

Fund Ticker: PTBD

The Pacer Trendpilot™ US Bond ETF is an exchange traded fund that seeks to track the total return performance,
before fees and expenses, of the Pacer Trendpilot™ US Bond Index. The Index uses a “Risk Ratio” to signal a
change in the position of the Index.

Trendpilot Index Pacer Trendpilot™ US Bond Index
Index Exposure 100% iBoxx US Dollar Liquid High Yield Index
Risk Ratio Closing Value 1.31447
Risk Ratio 100 day SMA 1.28077
Price Signal: Risk | Trend Signal: 100
Ratio vs 100 day | day SMA vs Itself 5 Last Exposure Change
SMA Trading Days Ago
2.63% 0.129% 5/30/2023

Date Results Over Past Week Index Exposure at close
Monday 03/18/2024 ABOVE ABOVE 100% iBoxx High Yield Corporate
Friday 03/15/2024 ABOVE ABOVE 100% iBoxx High Yield Corporate
Thursday 03/14/2024 ABOVE ABOVE 100% iBoxx High Yield Corporate
Wednesday 03/13/2024 ABOVE ABOVE 100% iBoxx High Yield Corporate
Tuesday 03/12/2024 ABOVE ABOVE 100% iBoxx High Yield Corporate
Monday 03/11/2024 ABOVE ABOVE 100% iBoxx High Yield Corporate
Risk Ratio vs 100 Day SMA
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Visit www.paceretfs.com for the most recent month-end performance. Performance quoted represents past
performance and does not guarantee future results. Investment return and principal value will fluctuate, so
shares may be worth more or less when redeemed or sold. Current performance may be lower or higher
than the performance quoted. You cannot invest directly in an index.

The 3-Month US T-Bill rate on 2/29/2024 was 5.3798%

An index is a measurement of the value of a section of the stock market. It is computed from the prices of selected
stocks. Each index has its own calculation methodology and is usually expressed in terms of a change from a base
value. The percentage change is more important than the actual numeric value. Any trend change will become
effective at the close of business on the first business day after the indicator for the change is triggered. The Index
will be in a new position effective on the second business day.

For questions or additional information, please call 877-337-0500.

Before investing you should carefully consider the Fund’s investment objectives, risks, charges,
and expenses. This and other information is in the prospectus. A copy may be obtained by
visiting www.paceretfs.com or calling 1-877-337-0500. Please read the prospectus carefully
before investing.

An investment in the Funds is subject to investment risk, including the possible loss of principal. Pacer
ETF shares may be bought and sold on an exchange through a brokerage account. Brokerage
commissions and ETF expenses will reduce investment returns. There can be no assurance that an
active trading market for ETF shares will be developed or maintained. The risks associated with these
funds are detailed in the prospectus and could include factors such as calculation methodology risk,
concentration risk, currency exchange rate risk, equity market risk, European investments risk, fixed
income risk, foreign securities risk, geographic concentration risk, government obligations risk, high
portfolio turnover risk, large and mid-capitalization investing risk, new funds risk, non-diversification risk,
other investment companies risk, passive investment risk, sector risk, tracking risk, trend lag risk, cash
redemption risk, management risk, and/or special risks of exchange traded funds.

The Pacer Trendpilot® US Large Cap Index, the Pacer Trendpilot® US Mid Cap Index, the Pacer
Trendpilot® International Index and the Pacer Trendpilot US Bond Index (the “Indices”) are the property
of Index Design Group, LLC which has contracted with S&P Opco, LLC (a subsidiary of S&P Dow Jones
Indices LLC) to calculate and maintain the Indices. The Indices are not sponsored by S&P Dow Jones
Indices or its affiliates or its third-party licensors (collectively, “S&P Dow Jones Indices”). S&P Dow
Jones Indices will not be liable for any errors or omissions in calculating the Indices. “Calculated by S&P
Dow Jones Indices” and the related stylized mark(s) are service marks of S&P Dow Jones Indices and
have been licensed for use by Index Design Group, LLC. S&P® is a registered trademark of Standard &
Poor’s Financial Services LLC (“SPFS”), and Dow Jones® is a registered trademark of Dow Jones
Trademark Holdings LLC (“Dow Jones”).

The Pacer NASDAQ-100 Trendpilot® Index is co-owned by Index Design Group, LLC. and Nasdagq, Inc.
(which with its affiliates is referred to as the “Corporations”). The Nasdaq-100 is a registered trademark
of the Corporations and is licensed for use by Index Design Group, LLC. The Product(s) are not issued,
endorsed, sold, or promoted by the Corporations. THE CORPORATIONS MAKE NO WARRANTIES
AND BEAR NO LIABILITY WITH RESPECT TO THE PRODUCT(S).

FTSE International Limited (“FTSE”) © FTSE 2019. FTSE® is a trademark of London Stock Exchange
Plc and The Financial Times Limited and is used by FTSE under license. All rights in the FTSE indices
and/or FTSE ratings vest in FTSE and/or its licensors. Neither FTSE nor its licensors accept any liability
for any errors or omissions in the FTSE indices and/or FTSE ratings or underlying data. No further
distribution of FTSE Data is permitted without FTSE’s express written consent. Investment products
offered are: Not FDIC Insured « No Bank Guarantee « May Lose Value

Trendpilot® is a registered trademark of Index Design Group, LLC, an affiliate of Pacer Advisors, Inc.
Distributor: Pacer Financial, Inc., member EINRA, SIPC, an affiliate of Pacer Advisors, Inc.

©2021 Pacer Financial, Inc. All rights reserved.
500 Chesterfield Parkway
Malvern, PA 19355
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