BSBY January 8, 2024

Bloomberg Short-Term Bank Yield Index

Delayed Publication on Bloomberg Tickers on 8" January 2024

On 8" January 2024, Bloomberg Index Services Limited calculated and published the latest values for each tenor of the Bloomberg
Short-Term Bank Yield Index (“BSBY") at the standard time of 07:00 ET. Although the values were distributed to third-party
redistributors and uploaded to history files on the Bloomberg tickers, and therefore were immediately available using the Historical
Price (HP) function, a technical error prevented the values from displaying on the Bloomberg Terminal Quote Line and downstream
at other distribution services, including the website https://www.bloomberg.com/professional/product/indices/bsby/

The issue was rectified shortly after 09:30 ET.

If you have any questions, please contact the Bloomberg Help Desk (<Help><Help>), or email

BLOOMBERG, BLOOMBERG INDICES, the BLOOMBERG SHORT-TERM BANK YIELD INDEX (the “Index”) and BSBY are trademarks or service marks
of Bloomberg Finance L.P. Bloomberg Finance L.P. and its affiliates, including Bloomberg Index Services Limited, the administrator of the Index
(collectively, “Bloomberg”) or Bloomberg's licensors own all proprietary rights in the Index. Bloomberg does not guarantee the timeliness, accuracy
or completeness of any data or information relating to the Index. Bloomberg makes no warranty, express or implied, as to the 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. It is not possible to invest directly in an Index. Back-tested performance is not actual performance. Past performance
is not an indication of future results. To the maximum extent allowed by law, Bloomberg, its licensors, and its and their respective employees,
contractors, agents, suppliers and vendors shall have no liability or responsibility whatsoever for any injury or damages - whether direct, indirect,
consequential, incidental, punitive or otherwise - arising in connection with the Index or any data or values relating thereto - whether arising from
their negligence or otherwise. This document constitutes the provision of factual information, rather than financial product advice. Nothing in the
Index shall constitute or be construed as an offering of financial instruments or as investment advice or investment recommendations (i.e.,
recommendations as to whether or not to “buy”, “sell”, "hold”, or to enter or not to enter into any other transaction involving any specific interest or
interests) by Bloomberg or a recommendation as to an investment or other strategy by Bloomberg. Data and other information available via the
Index should not be considered as information sufficient upon which to base an investment decision. All information provided by the Index is
impersonal and not tailored to the needs of any person, entity or group of persons. Bloomberg does not express an opinion on the future or
expected value of any security or other interest and do not explicitly or implicitly recommend or suggest an investment strategy of any kind.
Customers should consider obtaining independent advice before making any financial decisions. © 2024 Bloomberg. All rights reserved.

The BLOOMBERG TERMINAL service and Bloomberg data products (the "Services") are owned and distributed by BFLP except (i) in Argentina,
Australia and certain jurisdictions in the Pacific islands, Bermuda, China, India, Japan, Korea and New Zealand, where Bloomberg L.P. and its
subsidiaries ("BLP") distribute these products, and (i) in Singapore and the jurisdictions serviced by Bloomberg's Singapore office, where a
subsidiary of BFLP distributes these products. BLP provides BFLP and its subsidiaries with global marketing and operational support and service.
The following are trademarks and service marks of BFLP, a Delaware limited partnership, or its subsidiaries: BLOOMBERG, BLOOMBERG
ANYWHERE, BLOOMBERG MARKETS, BLOOMBERG NEWS, BLOOMBERG PROFESSIONAL, BLOOMBERG TERMINAL and BLOOMBERG.COM.
Absence of any trademark or service mark from this list does not waive Bloomberg's intellectual property rights in that name, mark or logo. All
rights reserved. © 2024 Bloomberg.

Technical Note 1


mailto:indexhelp@bloomberg.net

