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Bloomberg MSCI US Green Bond Index

This document is intended to be read in conjunction with the ; these
documents collectively constitute the index methodology for this Index.

The Bloomberg MSCI US Green Bond Index aims to track fixed-income securities in which the proceeds, or an equivalent amount,
will be applied to projects or activities that promote climate or other environmental sustainability purposes (Green Bonds). An
independent research-driven methodology created by MSCI ESG Research, called the MSCI Green Bond and Green Loan
Assessment Methodology, is used to evaluate index-eligible green bonds. The index excludes issuers with a “Red” MSCI ESG
Controversy Flag and negatively screens issuers that have business activities related to certain controversial weapons, or that derive
15% or more revenue from thermal coal mining. Unlike the Bloomberg Global Aggregate Index, the Bloomberg MSCI US Green
Bond Index does not have a minimum time to maturity of one year. Instead, the Index will hold bonds until final maturity. The Index
was created in October 2014, with history backfilled to January 1, 2014.

The features specific to this Index are set out below.

Index ID 31673

Base Currency Index 131573US Index / GBUSTRUU Index: Total Return USD Unhedged
Ticker

Currency Principal and coupon must be denominated in USD

Sector Treasury, Government-Related, Corporate, and Securitized.

Credit Rating Investment Grade

Minimum Amount Fixed minimum issue sizes are set for the following USD markets:
Outstanding e Treasury, government-related and corporate securities: 300mn

e MBS: lbn at the Cohort level
e ABS: 500mn deal size / 25mn tranche size
e CMBS: 500mn deal size / 25mn tranche size / 300mn remaining in the deal

Maturity Unlike other Bloomberg Aggregate Bond Indices, the Bloomberg MSCI US Green Bond Index does
not have a minimum time to maturity of one year. Instead, the index will hold bonds until final maturity

Minimum Liquidity See Minimum Amount Outstanding specified above.
Requirements
Rebalance Date Monthly

MSCI Bloomberg
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https://assets.bbhub.io/professional/sites/10/BBG-MSCI-Global-Green-Bond-Index.pdf
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The Index applies the standard ESG factors outlined in the Appendix 1:
Environmental Social and Governance (ESG) Disclosures annex.

Bloomberg MSCI US Green Bond Index 2


https://assets.bbhub.io/professional/sites/10/BBG-MSCI-Global-Green-Bond-Index.pdf

Bloomberg MSCI ESG Fixed Income Indices July 30, 2024

Bloomberg publishes various maturity and sector sub-indices of the Bloomberg MSCI US Green Bond Index. The indices below

follow the rules as described in this methodology document with the exception of the specific maturity and sector features listed
below:

Maturity Name T e D

1+ year Bloomberg MSCI US Green Bond Index: >1 Year 131668

Sector-BCLASS1 [Name " lindexid__
Corporates Bloomberg MSCI US Green Bond Index: Corporate 131563
Government-Related  Bloomberg MSCI US Green Bond Index: Gov-Related 131562

Sector-BCLASS2 [Name " lindexiD_|

Securitized/ABS Bloomberg MSCI US Green Bond Index: Securitized/ABS 131564
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Bloomberg may offer these indices in additional currencies for both unhedged and hedged indices:

e See Appendix 2 of the for Currency Hedging and Currency Returns
e See Appendix 12 of the for Index Identification and Publication Currency
Date | Update
August 2023 Publication in new format
July 2024 Format and sub-index updates
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Please refer to Appendix 1: Environmental Social and Governance (ESG) Disclosures in the
for the ESG disclosure annex for explanation of how environmental, social and governance factors are taken
into account in this Index.
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The Bloomberg MSCI Fixed Income ESG Indices are administered and calculated by Bloomberg Index Services Limited (“BISL” and collectively with
its affiliates, "Bloomberg”) and MSCI ESG Research LLC (“MSCI ESG Research” and collectively with its affiliates “MSCI") provides the environmental,
social and governance research implemented in the selection criteria of the Bloomberg MSCI Fixed Income ESG Indices. All rights in the Bloomberg
MSCI Fixed Income ESG Indices vest in Bloomberg and MSCI and their respective licensors. Any funds, products or other securities or investment
vehicles using or based on the Bloomberg MSCI Fixed Income ESG Indices are not sponsored, endorsed, or promoted by Bloomberg or MSCI or
their respective affiliates.

NEITHER BLOOMBERG NOR MSCI NOR THEIR RESPECTIVE AFFILIATES OR LICENSORS APPROVE OR ENDORSE THIS MATERIAL OR GUARANTEE
THE ACCURACY OF COMPLETENESS OF ANY INFORMATION HEREIN, NOR SHALL EACH BLOOMBERG, MSCI, THEIR RESPECTIVE AFFILIATES OR
LICENSORS MAKE ANY WARRANTY, EXPRESS OR IMPLIED, AS TO THE RESULTS TO BE OBTAINED THEREFROM, AND BE LIABLE (INCLUDING IN
NEGLIGENCE) FOR ANY LOSS ARISING OUT OF USE OF OR RELIANCE ON THE BLOOMBERG MSCI FIXED INCOME ESG INDICES BY ANY
PERSON.
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