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Bloomberg Nominal Spot Swap Tracker Indices

The Bloomberg Nominal Spot Swap Tracker Indices aim to reflect the performance of a notional rolling receiver position (i.e. a

notional position that receives fixed rates and pays floating rates) in a succession of spot-starting interest rate swap contracts.
Calculation follows the methodology specified in the

Determination Business Days

Determination Lag

Eligible Swap Contracts

Fixings

Index Base Value

Index Business Days

Index Currency
Observation Business Days
Observation Lag

Pricing Days

Roll Offset

Trading Days

Minimum Liquidity
Requirements

Index Business Days.

O (zero) days.

Each Interest Rate Swap Contract that satisfies conditions below:

The Start Effective Date is on the last Trading Day of each calendar month;

The Maturity Date is on the date that is Swap Tenor number of calendar years after the Start
Effective Date. If such date is not a Trading Day, the Maturity Date shall be the immediately
following Trading Day. If such date is not a Trading Day and the immediately following
Trading Day does not fall in the same calendar month as such date, the Maturity Date shall
be the immediately preceding Trading Day.

Closing Fixing Bloomberg Valuation Services (BVAL)
100.0000

Monday to Friday

Price Currency

Index Business Days.

O (zero) days.

Index Business Days.

The relevant Roll Offset as specified in ‘Interest Rate Swap Contract Information’.

Each day on which market is open for general business in accordance to the relevant
Financial Calendar.

No minimum liquidity requirements.

Interest Rat S Pri Index Financial
Index Ticker rrerest nate wap ree Commencement Index Base Date inancia
Swap Contract Tenor Currency Day Calendar
Bloomberg Nominal USD
2Y Spot Swap Tracker BTSIUso2  SD 2Y Spot 2y UsD 7h August 2023 28" October 2020 Federal
Index Swap Contract Reserve (FD)
Bloomberg Nominal USD
5Y Spot Swap Tracker BTSIUSO5 oD OY Spot 5Y UsD 7h August 2023 28" October 2020 Federal
Index Swap Contract Reserve (FD)
Bloomberg Nominal USD
10Y Spot Swap Tracker BTsiusig oD 10V Spot 1[0)% USD 70 August 2023 28 October 2020 Federal
Index Swap Contract Reserve (FD)
Bloomberg Nominal USD
15Y Spot Swap Tracker BTSIUSIS oD 19Y Spot 15Y USD 70 August 2023 28 October 2020 Federal
Index Swap Contract Reserve (FD)
Bloomberg Nominal USD
20Y Spot Swap Tracker BTSIUs20 oD 20Y Spot 20Y USD 70 August 2023 28 October 2020 Federal
Index Swap Contract Reserve (FD)
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Bloomberg Nominal USD
30Y Spot Swap Tracker
Index

Bloomberg Nominal EUR
2Y Spot Swap Tracker
Index

Bloomberg Nominal EUR
5Y Spot Swap Tracker
Index

Bloomberg Nominal EUR
10Y Spot Return Tracker
Index

Bloomberg Nominal EUR
15Y Spot Swap Tracker
Index

Bloomberg Nominal EUR
20Y Spot Swap Tracker
Index

Bloomberg Nominal EUR
30Y Spot Swap Tracker
Index

Bloomberg Nominal EUR
40Y Spot Swap Tracker
Index

Bloomberg Nominal EUR
50Y Spot Swap Tracker
Index

Bloomberg Nominal GBP
2Y Spot Swap Tracker
Index

Bloomberg Nominal GBP
5Y Spot Swap Tracker
Index

Bloomberg Nominal GBP
10Y Spot Swap Tracker
Index

Bloomberg Nominal GBP
15Y Spot Swap Tracker
Index

Bloomberg Nominal GBP
20Y Spot Swap Tracker
Index

Bloomberg Nominal GBP
30Y Spot Swap Tracker
Index

Bloomberg Nominal JPY
2Y Spot Swap Tracker
Index

Bloomberg Nominal JPY
5Y Spot Swap Tracker
Index

Bloomberg Nominal JPY
10Y Spot Swap Tracker
Index

Bloomberg Nominal JPY
15Y Spot Swap Tracker
Index

Bloomberg Nominal JPY
20Y Spot Swap Tracker
Index

Bloomberg Nominal JPY
30Y Spot Swap Tracker
Index
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BTSIEU10
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BTSIEU20

BTSIEU30

BTSIEU40

BTSIEUS0

BTSIGBO2
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BTSIGB10
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BTSIGB20

BTSIGB30

BTSIJPO2

BTSIJPOS

BTSIJP10

BTSIJP1S

BTSIJP20

BTSIJP30

USD 30Y Spot
Swap Contract

EUR 2Y Spot
Swap Contract

EUR 5Y Spot
Swap Contract

EUR 10Y Spot
Swap Contract

EUR15Y Spot
Swap Contract

EUR 20Y Spot
Swap Contract

EUR 30Y Spot
Swap Contract

EUR 40Y Spot
Swap Contract

EUR 50Y Spot
Swap Contract

GBP 2Y Spot
Swap Contract

GBP 5Y Spot
Swap Contract

GBP 10Y Spot
Swap Contract

GBP 15Y Spot
Swap Contract

GBP 20Y Spot
Swap Contract

GBP 30Y Spot
Swap Contract

JPY 2Y Spot
Swap Contract

JPY 5Y Spot
Swap Contract

JPY 10Y Spot
Swap Contract

JPY 18Y Spot
Swap Contract

JPY 20Y Spot
Swap Contract

JPY 30Y Spot
Swap Contract
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Notional

Interest Rate Contract Amount in Floating Fixed Rate | Floating Rate | Fixed Rate Day | Floating Rate Closing
Swap Payment Payment Count Day Count .
Contract Rate . ) Fixing
Contract Frequency Frequency Convention Convention
Currency
USD 2Y Spot
3pm New
Swap UsbD 2Y 10,000,000 SOFR 1Year 1Year ACT/360 ACT/360 2 York
Contract
USD 5Y Spot
3pm New
Swap UsbD 5Y 10,000,000 SOFR 1Year 1Year ACT/360 ACT/360 2 York
Contract
USD 10Y Spot 3om New
Swap UsbD 10Y 10,000,000 SOFR 1Year 1Year ACT/360 ACT/360 2 pYork
Contract
USD 15Y Spot
3pm New
Swap Usb 15Y 10,000,000 SOFR 1Year 1Year ACT/360 ACT/360 2 York
Contract or
USD 20Y Spot 3om New
Swap uUsbD 20Y 10,000,000 SOFR 1Year 1Year ACT/360 ACT/360 2 pYork
Contract
USD 30Y Spot 3om New
Swap usbD 30Y 10,000,000 SOFR 1Year 1Year ACT/360 ACT/360 2 pYork
Contract
EUR 2Y Spot
Swap EUR 2Y 10,000,000 SMoMth v 6 Month 30/360 ACT/360 2 3pm
Euribor London
Contract
EUR 5Y Spot
Swap EUR 5Y 10,000,000 SMoMth v 6 Month 30/360 ACT/360 2 3pm
Euribor London
Contract
EUR10Y Spot
Swap ELR  10v 10000000 OMonth v . 6 Month 30/360 ACT/360 2 3pm
Euribor London
Contract
EUR15Y Spot
Swap EUR 15y 10000000 °OMonth g yea 6 Month 30/360 ACT/360 2 3pm
Euribor London
Contract
EUR 20Y Spot
Swap ELR 20y 10000000 OMonth v . 6 Month 30/360 ACT/360 2 3pm
Euribor London
Contract
EUR 30Y Spot
Swap ELR 30y 10000000 OMonth v 6 Month 30/360 ACT/360 2 3pm
Euribor London
Contract
EUR 40Y Spot
Swap ELR 40y 10000000 OMonth v 6 Month 30/360 ACT/360 2 3pm
Euribor London
Contract
EUR 50Y Spot
Swap EUR 50y 10000000 OMoMth gyen 6 Month 30/360 ACT/360 2 Spm
Euribor London
Contract
GBP 2Y Spot 3om
Swap GBP 2Y 10,000,000 SONIA 1Year 1Year ACT/365 ACT/365 0 P
London
Contract
GBP 5Y Spot 3pm
Swap GBP SY 10,000,000 SONIA 1Year 1Year ACT/365 ACT/365 0 P
London
Contract
GBP 10Y Spot 3pm
Swap GBP 10Y 10,000,000 SONIA 1Year 1Year ACT/365 ACT/365 0 P
London
Contract
GBP 15Y Spot 3pm
Swap GBP 15Y 10,000,000 SONIA 1Year 1Year ACT/365 ACT/365 0 P
London
Contract
GBP 20Y Spot 3pm
Swap GBP 20Y 10,000,000 SONIA 1Year 1Year ACT/365 ACT/365 0 Lor?don
Contract
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GBP 30Y Spot

Swap GBP  30Y 10,000,000 SONIA  1Year 1Year ACT/365 ACT/365 0 Spm
Contract tomelen
JPY 2Y Spot 3pm
Swap JPY 2Y 10,000,000 TONAR 1Year 1Year ACT/365 ACT/365 2 el
Contract
JPY 8Y Spot B
Swap JPY 5Y 10,000,000 TONAR 1Year 1Year ACT/365 ACT/365 2 el
Contract
JPY 10Y Spot S
Swap JPY 10Y 10,000,000 TONAR 1Year 1Year ACT/365 ACT/365 2 el
Contract
JPY 15Y Spot S
Swap JPY 15Y 10,000,000 TONAR 1Year 1Year ACT/365 ACT/365 2 el
Contract
JPY 20Y Spot S
Swap JPY 20Y 10,000,000 TONAR 1Year 1Year ACT/365 ACT/365 2 el
Contract
JPY 30Y Spot B
Swap JPY 30Y 10,000,000 TONAR 1Year 1Year ACT/365 ACT/365 2 Talwio
Contract
DVO1 DVOL is the sensitivity of the present value of an Interest Rate Swap contract to the curve
shift, calculated as (Down Principal - Up Principal) / (2xShift). Shift is 0.1 for the default
process of 10 basis points up and down. It is the shift used to generate the Up Principal
and Down Principal. The resulting DVOI is therefore normalized for a 1 basis point shift.
PVO1 PVO1 is the present value of adding one marginal basis point on the fixed coupon of the
swap.
Modified Duration Modified Duration of a swap is calculated as [DVO1/ (Notional + abs(Market Value))] *
10000.
Fixed Leg NPV The net present value of the fixed leg, which is the sum of the present values of the leg
cash flows.
Floating Leg NPV The net present value of the floating leg, which is the sum of the present values of the leg
cash flows.

The Index does not take into account any ESG factors or pursue any ESG objectives, please refer to
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BLOOMBERG, BLOOMBERG INDICES and Bloomberg Nominal Spot Swap Tracker Indices (the “Indices”) 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 Indices
(collectively, “Bloomberg”) or Bloomberg's licensors own all proprietary rights in the Indices. Bloomberg does not guarantee the timeliness,
accuracy or completeness of any data or information relating to the Indices. Bloomberg makes no warranty, express or implied, as to the Indices 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 Indices 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 Indices 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 Indices should not be considered as information sufficient upon which to base an investment decision. All information
provided by the Indices 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. © 2023 Bloomberg. All rights
reserved. This document and its contents may not be forwarded or redistributed without the prior consent of Bloomberg.

The BLOOMBERG TERMINAL service and Bloomberg data products (the “Services”) are owned and distributed by Bloomberg Finance L.P. ("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 distribute these products, and (ii) in Singapore and the jurisdictions serviced by Bloomberg's Singapore office,
where a subsidiary of BFLP distributes these products.

Bloomberg Index Services Limited is registered in England and Wales under registered number 08934023 and has its registered office at 3 Queen

Victoria Street, London, England, EC4N 4TQ. Bloomberg Index Services Limited is authorised and regulated by the Financial Conduct Authority as a
benchmark administrator.
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