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Bloomberg Commodity Parallel SOFR-based
Total Return Indices

The rules of the Bloomberg Commodity Parallel SOFR-based Total Return Indices (the “Indices”) are described in
with the exception of the "Features Specific to the Indices’
described below. These documents collectively constitute the index methodology for the Indices.

The Indices represent a fully collateralized investment in the family of Bloomberg Commodity Indices ( ), combining returns
from a diversified basket of commodity futures contracts with the return on collateral invested at the Secured Overnight Financing
Rate (SOFR). Historically, BCOM Total Return indices used the 3-Month U.S. Treasury Bill rate to represent the collateral yield. The

Parallel Indices use the SOFR rate as the assumed return on collateral from February 3, 2025, to provide continuity and
transparency for investors preparing for this transition.

A total of 32 SOFR-based total return indices have been created in parallel to indices across the BCOM family, including the
headline BCOM Total Return Indices, and various subindices in the BCOM Family.

Existing
BCOM Parallel SOFR Total Return Index Names BCOM SOFR BCOM TR
TR Ticker Ticker
1 Bloomberg Agriculture Subindex Parallel SOFR Total Return BCOMAGSR BCOMAGTR
2 Bloomberg Aluminum Subindex Parallel SOFR Total Return BCOMALSR BCOMALTR
3 Bloomberg Brent Crude Subindex Parallel SOFR Total Return BCOMCOS BCOMCOT
4 Bloomberg Commodity Carbon Tilted Index Parallel SOFR Total Return BCOMCASR BCOMCAT
5 Bloomberg Commodity ex-Agriculture and Livestock Capped Parallel SOFRTR | BBUXALCS BBUXALCT
6 Bloomberg Commodity Index 1 Month Forward Parallel SOFR Total Return BCOMFIS BCOMFIT
7 Bloomberg Commodity Index 2 Month Forward Parallel SOFR Total Return BCOMF2S BCOMF2T
8 Bloomberg Commodity Index 3 Month Forward Parallel SOFR Total Return BCOMF3S BCOMF3T
9 Bloomberg Commodity Index Parallel SOFR Total Return BCOMSR BCOMTR
10 | Bloomberg Copper Subindex Parallel SOFR Total Return BCOMHGSR BCOMHGTR
ll Bloomberg Cotton Subindex Parallel SOFR Total Return BCOMCTSR BCOMCTTR
12 | Bloomberg Gas Oil Subindex Parallel SOFR Total Return BCOMGOS BCOMGOT
13 | Bloomberg Gold Subindex Parallel SOFR Total Return BCOMGCSR BCOMGCTR
14 | Bloomberg Heating Oil Subindex Parallel SOFR Total Return BCOMHOSR BCOMHOTR
15 | Bloomberg Kansas Wheat Subindex Parallel SOFR Total Return BCOMKWS BCOMKWT
16 | Bloomberg Live Cattle Subindex Parallel SOFR Total Return BCOMLCSR BCOMLCTR
17 | Bloomberg Natural Gas Subindex Parallel SOFR Total Return BCOMNGSR BCOMNGTR
18 | Bloomberg Nickel Subindex Parallel SOFR Total Return BCOMNISR BCOMNITR
19 | Bloomberg Precious Metals Subindex Parallel SOFR Total Return BCOMPRSR BCOMPRTR
20 | Bloomberg Roll Select Agriculture Subindex Parallel SOFR Total Return BCOMRAGS BCOMRAGT
21 | Bloomberg Roll Select Commodity Parallel SOFR Total Return Index BCOMRSS BCOMRST
22 | Bloomberg Roll Select Energy Subindex Parallel SOFR Total Return BCOMRENS BCOMRENT
23 | Bloomberg Roll Select Industrial Metals Subindex Parallel SOFR Total Return BCOMRINS BCOMRINT
24 | Bloomberg Roll Select Livestock Subindex Parallel SOFR Total Return BCOMRLIS BCOMRLIT
25 | Bloomberg Roll Select Precious Metals Subindex Parallel SOFR Total Return BCOMRPRS BCOMRPRT
26 | Bloomberg Soybean Meal Subindex Parallel SOFR Total Return BCOMSMS BCOMSMT
27 | Bloomberg Sugar Subindex Parallel SOFR Total Return BCOMSBSR BCOMSBTR
28 | Bloomberg Unleaded Gasoline Subindex Parallel SOFR Total Return BCOMRBSR BCOMRBTR
29 | Bloomberg Wheat Subindex Parallel SOFR Total Return BCOMWHSR BCOMWHTR
30 | Bloomberg WTI Crude Oil Subindex Parallel SOFR Total Return BCOMCLST BCOMCLTR
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https://assets.bbhub.io/professional/sites/27/20250718_BCOM-SOFR-TR-Tech-Doc-Methodology-October-2025.pdf
https://assets.bbhub.io/professional/sites/27/20250718_BCOM-SOFR-TR-Tech-Doc-Methodology-October-2025.pdf
https://assets.bbhub.io/professional/sites/27/BCOM-Methodology-JAN-2025.pdf

31 | Bloomberg Zinc Subindex Parallel SOFR Total Return BCOMZSSR BCOMZSTR
32 | Bloomberg Commodity Index Euro Parallel SOFR Total Return BCOMEUSR BCOMEUTR

e SOFR-Based Collateral Return: These indices use the Secured Overnight Financing Rate (SOFR) as the assumed return
on collateral, replacing the historical 3-Month U.S. Treasury Bill rate as of February 34 2025.

e Identical Futures Composition: The commodity futures exposure and rolling methodology are identical to the standard
BCOM Total Return indices, ensuring comparability.

e Transition Support: These indices are designed to support market participants during the transition to SOFR, offering a
side-by-side performance view with existing benchmarks.

e Temporary Structure: Introduced as parallel indices ahead of the official SOFR adoption in June 16, 2026, they are
intended as interim tools rather than permanent replacements.

e Consistent Methodology: Apart from the collateral rate change, all other aspects of index construction; weighting,
rebalancing, and calculation, remain consistent with existing

e  Future Deprecation Planned: A deprecation date for the parallel BCOM SOFR- based total return indices will be
determined and announced at a later date, following the completion of the SOFR transition.

This Index does not take into account any ESG factors or pursue any ESG objectives. Please refer to the
for ESG disclosures.
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https://assets.bbhub.io/professional/sites/27/BCOM-Methodology-JAN-2025.pdf
https://assets.bbhub.io/professional/sites/27/BCOM-Methodology-APR-2024_FINAL-1.pdf
https://assets.bbhub.io/professional/sites/27/BCOM-Methodology-APR-2024_FINAL-1.pdf

“Bloomberg®”, “The Bloomberg Commodity Index” and “BCOM" are service marks of Bloomberg Finance L.P. and its affiliates,
including Bloomberg Index Services Limited (“BISL"), the administrator of the indices(collectively, “Bloomberg”). Bloomberg and/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 consid er
obtaining independent advice before making any financial decisions.

© 2025 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.



