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This document is intended to be read in conjunction with the : these
documents collectively constitute the index methodology for the Indices.

The Bloomberg 3M EOM Rolling FX Forward Indices aim to reflect the performance of entering into a rolling long or short forward
position in a Currency against an Index Currency, which are rolled at expiry. There are no minimum liquidity requirements.

The features specific to these Indices are set out below.

Currency

Day Count Convention
Determination Business Days
Determination Lag

Direction

Discount Instrument

Discount Instrument Pricing Day
Discount Settlement Type
Discount Type

Eligible Forward Position

Enter Quote Side

Fixings

Forward Instrument

FX Instrument Pricing Days
Index Base Date

Index Base Value

Index Business Days

Index Commencement Date
Index Currency

Index Tenor

The relevant currency as specified under column '‘Currency’ in Table 1.

360 days

FX Instrument Pricing Days

The relevant value as specified under column '‘Determination Lag’ in Table 1.

The relevant direction as specified under column ‘Direction’ in Table 1.

Discount Instrument Price Pricing | Valid From (and | Valid To (and
Type Offset including) including)

ICE Libor USD 1 Month Close Index Base Date 16t October
(USOOOTM Index) 2020
lﬁig_ggosr'\;JISr%ZXl\)/lonth Close 0 Index Base Date 1éth20(3(:2tgber
:astgtislgraaol]FlL:;ltis;()IEffective Close 1 Index Base Date Present
SowmO el g o O
oS g o POy

A Federal Reserve business day.
Simple Rate Convention
Continuous

The Index Tenor Outright Forward FX Rate for Currency against the Index Currency
whose Horizon Dates are the Roll Days, and whose Expiry Dates are the immediately
following Roll Days.

Mid

FX Data Source Discount Instrument Source

Bloomberg Valuation
Closing Fixing Services (BVAL)
BFIX London 4 P.M. BFIX London 4 P.M.
The relevant tenors of Outright Forward FX Rates as specified under column ‘Forward
Tenor' in Table 1.

A business day subject to BFIX calendars.

The relevant date as specified under column ‘Index Base Date’ in Table 1.
100.0000

Monday to Friday

17t May 2024

usb

The relevant tenor as specified under column ‘Index Tenor’ in Table 1.
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Observation Business Days
Observation Lag

Price Currency

Roll Business Days

Roll Day

Settlement Type
Ticker

Unit Type

Unwind Quote Side

Bloomberg 3M EOM Rolling FX Forward Indices

FX Instrument Pricing Days

The relevant value as specified under column '‘Observation Lag’ in Table 1.
usD

FX Instrument Pricing Days

The last business day of March, June, September and December, subject to BFIX
calendars, if such date is a BFIX holiday, then the immediately preceding business day
subject to BFIX calendars.

Schedule
The relevant ticker as specified under column Ticker' in Table 1.
Notional

Mid
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Index Currency | Direction Index Forward | Determination Index Base Ticker
Tenor Tenor DEIL]

Bloomberg 3M Long AUD Short 3 31 March

USD EOM Rolling FX Forward AUD Long month ™, 3M 1908 B3MLAUUS

Index

Bloomberg 3M Long BRL Short 3 30 March

USD EOM Rolling FX Forward BRL Long month ™M, 3M 200] B3MLBRUS

Index

Bloomberg 3M Long CAD Short 3 31% March

USD EOM Rolling FX Forward CAD Long ™, 3M B3MLCAUS

Index month 1998

Bloomberg 3M Long CHF Short 3 31% March

USD EOM Rolling FX Forward CHF Long ™M, 3M B3MLCHUS

Index month 1998

Bloomberg 3M Long CNH 3 30

Short USD EOM Rolling FX CNH Long ™, 3M September B3MLCIUS

Forward Index month 2010

Bloomberg 3M Long CNY Short 3 31

USD EOM Rolling FX Forward CNY Long ™, 3M December B3MLCNUS

Index month 1998

Bloomberg 3M Long EUR Short 3 31 March

USD EOM Rolling FX Forward EUR Long ™, 3M B3MLEUUS

Index month 1999

Bloomberg 3M Long GBP Short 3 31 March

USD EOM Rolling FX Forward GBP Long ™, 3M B3MLGBUS

Index month 1998

Bloomberg 3M Long HKD Short 3 31% March

USD EOM Rolling FX Forward HKD Long ™, 3M B3MLHKUS

Index month 1998

Bloomberg 3M Long IDR Short 3 28t

USD EOM Rolling FX Forward IDR Long ™, 3M September B3MLIDUS

Index month 2001

Bloomberg 3M Long ILS Short 3 31 March

USD EOM Rolling FX Forward ILS Long M, 3M B3MLILUS

Index month 2006

Bloomberg SM Long INR Short 3 31 March

USD EOM Rolling FX Forward INR Long ™, 3M B3MLINUS

Index month 1999

Bloomberg 3M Long JPY Short 3 31 March

USD EOM Rolling FX Forward JPY Long ™, 3M B3MLJPUS

Index month 1998

Bloomberg 3M Long KRW 3 31 March

Short USD EOM Rolling FX KRW Long ™, 3M B3MLKRUS

Forward Index month 1999

Bloomberg 3M Long MXN 3 30t

Short USD EOM Rolling FX MXN Long month ™, 3M September ~ B3MLMXUS

Forward Index 1998

Bloomberg 3M Long MYR Short 3 30t

USD EOM Rolling FX Forward MYR Long — ™, 3M September ~ B3MLMYUS

Index 2004

Bloomberg 3M Long NZD Short 3 31% March

USD EOM Rolling FX Forward NZD Long — M, 3M 1998 B3MLNZUS

Index

Bloomberg SM Long PHP Short 3 30" March

USD EOM Rolling FX Forward PHP Long ™, 3M B3MLPHUS

Index month 2001

Bloomberg 3M Long PLN Short 3 28t

USD EOM Rolling FX Forward PLN Long ™, 3M September B3MLPLUS

Index meonth 2001

Bloomberg 3M Long SEK Short 3 31% March

USD EOM Rolling FX Forward SEK Long ™, 3M B3MLSEUS

Index month 1998
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Bloomberg 3M Long THB Short 3 31 March
USD EOM Rolling FX Forward THB Long ™M, 3M B3MLTHUS
Index month 1998
Bloomberg 3M Short AUD Long 3 31% March
USD EOM Rolling FX Forward AUD Short ™, 3M B3MSAUUS
Index month 1998
Bloomberg 3M Short BRL Long 3 30 March
USD EOM Rolling FX Forward BRL Short M, 3M B3MSBRUS
Index month 2001
Bloomberg 3M Short CAD Long 3 31% March
USD EOM Rolling FX Forward CAD Short ™, 3M B3MSCAUS
Index month 1998
Bloomberg 3M Short CHF Long 3 31% March
USD EOM Rolling FX Forward CHF Short ™M, 3M B3MSCHUS
Index month 1998
Bloomberg 3M Short CNH 3 30%
Long USD EOM Rolling FX CNH Short month ™, 3M September B3MSCIUS
Forward Index 2010
Bloomberg 3M Short CNY Long 3 31
USD EOM Rolling FX Forward CNY Short ™M, 3M December B3MSCNUS

month
Index 1998
Bloomberg 3M Short EUR Long 3 31% March
USD EOM Rolling FX Forward EUR Short ™M, 3M B3MSEUUS
Index month 1999
Bloomberg 3M Short GBP Long 3 31 March
USD EOM Rolling FX Forward GBP Short ™, 3M arc B3MSGBUS
Index month 1998
Bloomberg 3M Short HKD Long 3 31 March
USD EOM Rolling FX Forward HKD Short M, 3M ot B3MSHKUS
Index month 1998
Bloomberg 3M Short IDR Long 3 28t
USD EOM Rolling FX Forward IDR Short month ™, 3M September B3MSIDUS
Index 2001
Bloomberg 3M Short ILS Long 3 31% March
USD EOM Rolling FX Forward ILS Short month ™, 3M 2006 B3MSILUS
Index
Bloomberg 3M Short INR Long 3 31% March
USD EOM Rolling FX Forward INR Short month ™, 3M 1990 B3MSINUS
Index
Bloomberg 3M Short JPY Long S 31% March
USD EOM Rolling FX Forward JPY Short month ™, 3M 1998 B3MSJPUS
Index
Bloomberg 3M Short KRW S 31 March
Long USD EOM Rolling FX KRW Short month ™, 3M 1990 B3MSKRUS
Forward Index
Bloomberg 3M Short MXN S 30t
Long USD EOM Rolling FX MXN Short month ™, 3M September ~ B3MSMXUS
Forward Index 1998
Bloomberg 3M Short MYR Long S 30t
USD EOM Rolling FX Forward MYR Short month ™, 3M September B3MSMYUS
Index 2004
Bloomberg 3M Short NZD Long 3 31% March
USD EOM Rolling FX Forward NZD Short  month 1M, 3M ]99a8rc B3MSNZUS
Index
Bloomberg 3M Short PHP Long 3 30" March
USD EOM Rolling FX Forward PHP Short M, 3M B3MSPHUS
Index month 2001
Bloomberg 3M Short PLN Long 3 28t
USD EOM Rolling FX Forward PLN Short ™, 3M September B3MSPLUS
month

Index 2001
Bloomberg 3M Short SEK Long 3 31% March
USD EOM Rolling FX Forward SEK Short month ™, 3M 1998 B3MSSEUS
Index
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Bloomberg 3M Short THB Long 3 31t March

USD EOM Rolling FX Forward THB Short month ™, 3M 0 0 1908 B3MSTHUS
Index

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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BLOOMBERG, BLOOMBERG INDICES and Bloomberg 3M EOM Rolling FX Forward 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. © 2024 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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