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Bloomberg Customized Fixed Weight Multi-Asset Indices

This document is intended to be read in conjunction with the

: these

documents collectively constitute the index methodology for the Indices.

The Bloomberg Fixed Weight Multi-Asset Indices (the “Indices”) aim to reflect the performance of a portfolio allocating fixed
weights to fixed income, equity and commodity components, as detailed in Table 2. The calculation of the Indices follows the

methodology specified in the

. There are no minimum liquidity

requirements. Refer to Table 2 for the calculation methodology of the underlying indices.

Fixings

Funded Constituents

Index Base Date
Index Base Value

Index Business Days

Index Commencement Date
Index Currency

Observation Business Days

Observation Lag

Price Currency

Pricing Days

Rebalance Business Days
Rebalance Length
Rebalance Start Date
Unfunded Constituents

Units Determination Business
Days

Unit Determination Lag

Weighting Scheme

FX Data Source

Closing

Siding Bloomberg Indices

BFIX London 4 P.M.
The set of indices listed Table 3 whose currency listed under column ‘Constituent Currency’
is the same as the Index Currency.

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

A day subject to the relevant calendar or days as specified under column ‘Index Business
Days' in Table 1.

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

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

Data Field Observation Business Days

The relevant Index Observation Business Days as specified under
Index , . . ..
column ‘Index Observation Business Days' in Table 3.

. The relevant Price Observation Business Days as specified under
Price - . . ..
column ‘Price Observation Business Days’ in Table 3.

The relevant FX Observation Business Days as specified under

column 'FX Observation Business Days' in Table 3.

Data Field Observation Lag

The relevant Index Observation Lag as specified under column
‘Index Observation Lag’ in Table 3.

Spot Exchange Rate

Index

The relevant Price Observation Lag as specified under column
'‘Price Observation Lag’ in Table 3.

The relevant FX Observation Lag as specified under column ‘FX
Observation Lag’ in Table 3.

The relevant currency as specified under column ‘Constituent Currency’ in Table 2.

Price

Spot Exchange Rate

The business days with respect to each Constituent.

Index Business Days

1(one) day

The relevant date as specified under column 'Rebalance Start Date’ in Table 1.
n/a

The relevant business days as specified under column ‘Unit Determination Business Days' in
Table 3.

The relevant lag as specified under column 'Unit Determination Lag’ in Table 3.
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Bloomberg Customized Fixed Weight Multi-Asset Indices

August, 2024


https://assets.bbhub.io/professional/sites/10/Bloomberg-Multi-Asset-Basket-of-Indices-Methodology.pdf
https://assets.bbhub.io/professional/sites/10/Bloomberg-Multi-Asset-Basket-of-Indices-Methodology.pdf
https://assets.bbhub.io/professional/sites/27/BISL-Derived-FX-Data-Methodology.pdf
https://assets.bbhub.io/professional/sites/27/BISL-Derived-FX-Data-Methodology.pdf
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Index Name

Bloomberg AusBond 80% Gov O-
5Yr 20% Infl Gov 0-10 Yr

Bloomberg AusBond Bank Bill
50% Composite O+ Yr 50%

Bloomberg Ausbond Bank Bill
85% Composite O+ Yr 15%

Bloomberg AusBond Bank Bill 43%
Global Agg Corp (AUD Hedged) 57%

Bloomberg AusBond Bank
Bill/Treasury 0-5 Yr Custom 1

Bloomberg AusBond Composite 0+
Yr 60% Global Agg (AUD Hedged)
40%

Bloomberg AusBond Composite
0+ Yr 30% Bank Bill 25% Global
Agg (AUD Hedged) 45%

Bloomberg AusBond Composite
0+ Yr 38% Bank Bill 5% Global
Agg (AUD Hedged) 57%

Bloomberg Ausbond Composite
0+ Yr 50% Global Agg Flt Adj ex
CNY (AUD Hedged) 50%

Bloomberg Ausbond Composite
0-3Yr47% 3-5Yr 43% 5-10 Yr
10%

Bloomberg AusBond Composite
0-3 Yr 50% Bank Bill 50%

Bloomberg AusBond Credit 0-3
Yr 50% Bank Bill 50%

Bloomberg AusBond Credit 0+ Yr
60% Bank Bill 40%

Bloomberg Ausbond Credit FRN
0+ Yr 50% Bank Bill 50%

Bloomberg AusBond Credit 0-3
Yr/Credit 3-5 Yr/FRN O+ Yr/Tsy O-
5 Yr Custom 1

Bloomberg AusBond Credit 1-5
Yr/Credit 5-10 Yr/Tsy 0-5 Yr/Bank
Bill Custom 1

Index
Ticker

BACGI82

BACBC55

BACRLC2

BTSIAMP1

BACYAR1

BTSIAMP2

BTSICASI

BTSICAS2

BTSIASGS

BACMQCS

BACCFS2

BACSUNO04

BACMQC9

BACTCOI1

BACSUNOI

BACSUNO2

Index

Currency

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD
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01-Dec-
14

01-Dec-
14

01-Jun-
16

31-May-

31-May-
16

31-May-
16

01-Jun-
17

01-Jun-
17

01-Jun-
17

01-Jun-
16

01-Jun-
16

31-May-
16

31-May-
16

01-Jun-
16

31-May-
16

31-May-
16

100

100

100

100

100

100

100

100

100

100

100

100

100

100

100

100

Rebalance Start
Date

Every Rebalance
Business Day

The first
Rebalance
Business Day of
each month
The first
Rebalance
Business Day of
each month

The first Rebalance
Business Day of
each month

The first Rebalance
Business Day of
each month

The first Rebalance
Business Day of
each month

The first
Rebalance
Business Day of
each month
The first
Rebalance
Business Day of
each month
The first
Rebalance
Business Day of
each month
The first
Rebalance
Business Day of
each month
The first
Rebalance
Business Day of
each month
The first
Rebalance
Business Day of
each month

The first Rebalance
Business Day of
each month

The first
Rebalance
Business Day of
each month
The first
Rebalance
Business Day of
each month

The first
Rebalance

Index
Business
Days

Australia

Business Day

Australia
Business Day

Australia
Business Day

Monday to
Friday

Australia
Business Day

Monday to
Friday

Australia
Business Day

Australia
Business Day

Australia
Business Day

Australia
Business Day

Australia
Business Day

Australia
Business Day

Australia
Business Day

Australia
Business Day

Australia
Business Day

Australia
Business Day

Index
Commencement
Date

18-Sep-20

18-May-22

29-Mar-23

22-Dec-23

29-May-24

22-Dec-23

28-Aug-23

10-Nov-22

29-Sep-23

23-Mar-23

10-Nov-23

05-Aug-24

18-Jun-24

29-Sep-23

02-Aug-24

02-Aug-24
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Bloomberg Ausbond
Credit/Gov/Inflation Custom 1

Bloomberg Ausbond
Credit/Gov/SupraSov Custom 1

Bloomberg Ausbond
Credit/Gov/SupraSov Custom 2

Bloomberg Ausbond
Credit/Gov/SupraSov Custom 3

Bloomberg Ausbond
Credit/Gov/SupraSov Custom 4

Bloomberg Ausbond
Credit/Govt/SupraSov Custom

Bloomberg Ausbond Gov 0-
3/Credit O+ Yr Custom

Bloomberg Ausbond
Government O+ Yr 50% G7
Treasury (AUD Hedged) 50%

Bloomberg AusBond Govt 0-5 Yr
70% Infl Govt O-10 Yr 20% Credit
0-5 Yr10%

Bloomberg AusBond Govt 10+ Yr
72% Non Govt O+ Yr 28%

Bloomberg AusBond Govt 0+ Yr 31%
Infl Govt 0+ Yr 69%

Bloomberg AusBond Govt 0+ Yr 70%
Bank Bill 30%

Bloomberg AusBond Semi Gov
0+ Yr 75% SupraSov O+ Yr 25%

Bloomberg AusBond SemiGov 0
Yr+/Credit A- to AA+ Custom 1

Bloomberg AusBond Treasury O+
Yr 50% G7 Treasury (AUD
Hedged) 50%

Bloomberg Ausbond Treasury O+
Yr 50% US Treasury 50%

BACMQC4

BACMQCI

BACMQC2

BACMQC3

BACCGS4

BACBRCI

BACRLCI

BTSIG755

BACSCHI

BACBLKI

BACAMP1

BACMQC6

BACAUSI

BACYAR2

BTSIT5GS

BTSIAUSS

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD
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01-Jun-
16

01-Jun-
16

01-Jun-
16

01-Jun-
16

01-Jun-
16

01-Jun-
16

01-Jun-
16

01-Jun-
17

01-Jun-
16

01-Jun-
16

31-May-
16

31-May-
16

01-Jun-
16

31-May-
16

01-Jun-
17

01-Jun-
16

100

100

100

100

100

100

100

100

100

100

100

100

100

100

100

100

Business Day of
each month

The first
Rebalance
Business Day of
each month
The first
Rebalance
Business Day of
each month
The first
Rebalance
Business Day of
each month
The first
Rebalance
Business Day of
each month
The first
Rebalance
Business Day of
each month
The first
Rebalance
Business Day of
each month
The first
Rebalance
Business Day of
each month
The first
Rebalance
Business Day of
each month
The first
Rebalance
Business Day of
each month
The first
Rebalance
Business Day of
each month

The first Rebalance

Business Day of
each month

The first Rebalance

Business Day of
each month
The first
Rebalance
Business Day of
each month

The first Rebalance

Business Day of
each month

The first
Rebalance
Business Day of
each month
The first
Rebalance
Business Day of
each month

Australia
Business Day

Australia
Business Day

Australia
Business Day

Australia
Business Day

Australia
Business Day

Australia
Business Day

Australia
Business Day

Australia
Business Day

Australia
Business Day

Australia
Business Day

Australia
Business Day

Australia
Business Day

Australia
Business Day

Australia
Business Day

Australia
Business Day

Australia
Business Day

18-May-22

18-May-22

18-May-22

30-Nov-22

18-May-22

18-May-22

17-Oct-22

28-Aug-23

27-Jul-23

09-Mar-23

22-Dec-23

14-Jun-24

09-Mar-23

29-May-24

18-May-22

04-Oct-23
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Bloomberg Ausbond Treasury 1-3
Yr 50% Credit 1-3 Yr 50%

Bloomberg AusBond Tsy 5+Yr 15%
SemiGov 5+Yr 10% SupSov 5+Yr
5% Credit 3+Yr 70%v

Bloomberg AusBond Treasury 7+ Yr
60% Credit 0+ Yr 40%

Bloomberg AusBond Treasury 10+ Yr
55% Credit 0+ Yr 45%

Bloomberg Ausbond Treasury 0+ Yr
50% Global Treasury (AUD hedged)
50%

Bloomberg AusBond Treasury 0-5
Yr/Bank Bill Custom 1

Bloomberg AusBond Gov 0-5YT 5%
Gov 5-10Yr 20% SupSov 0+Yr 5%
Credit 3+Yr 70%

Bloomberg Global Agg (AUD
Hedged) 50% AusBond
Composite O+ Yr 50%

Bloomberg Global Agg (AUD
Hedged) 70% AusBond
Composite O+ Yr 30%

Bloomberg Global Agg (AUD
Hedged) 65% AusBond Composite 0+
Yr 35%

Bloomberg BCBO56B Index

Bloomberg BCBO64C Index

Bloomberg BCB105A Index

Bloomberg BCB212A Index

Bloomberg BCB231A Index

Bloomberg BCB231B_2 Index

Bloomberg BCBUPP8 Index

BACBLK2

BACBLK3

BACMQC7

BACMQC8

BTSIART1

BACSUNO3

BACBLK4

BTSIACS5

BTSIAC73

BTSISPI1

BCBO56B

BCB064C

BCBI105A

BCB212A

BCB231A

BCB231B2

BCBUPP8

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

usbD

ushD

usD

usD

usb

usb

EUR
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01-Jun-
16

31-May-
16

31-May-
16

31-May-

31-May-
16

31-May-
16

31-May-
16

01-Dec-
14

0O1-Dec-
14

31-May-
16

0O1-Mar-
10

02-Jan-
09

01-Feb-
10

02-Jan-
09

01-Jul-
16

01-Jul-
16

03-Jan-
06

100

100

100

100

100

100

100

100

100

100

100

100

100

100

100

100

1000

The first
Rebalance
Business Day of
each month

The first Rebalance
Business Day of
each month

The first Rebalance
Business Day of
each month

The first Rebalance
Business Day of
each month

The first Rebalance
Business Day of
each month

The first Rebalance
Business Day of
each month

The first Rebalance
Business Day of
each month

The first
Rebalance
Business Day of
each month
The first
Rebalance
Business Day of
each month

The first Rebalance
Business Day of
each month

The last
Rebalance
Business Day of
each month
The last
Rebalance
Business Day of
each month
The last
Rebalance
Business Day of
each month
The last
Rebalance
Business Day of
each month
The last
Rebalance
Business Day of
each month
The last
Rebalance
Business Day of
each month
The first
Rebalance
Business Day of
each month

Australia
Business Day

Australia
Business Day

Australia
Business Day

Australia
Business Day

Monday to
Friday

Australia
Business Day

Australia
Business Day

Australia
Business Day

Australia
Business Day

Monday to
Friday

New York
Trading Days

New York
Trading Days

New York
Trading Days

New York
Trading Days

New York
Trading Days

New York
Trading Days

Monday to
Friday

18-Sep-20

22-Dec-23

17-Jun-24

17-Jun-24

6-Jun-24

02-Aug-24

22-Dec-23

18-Sep-20

18-Sep-20

7-Feb-24

01-Nov-23

01-Nov-23

01-Nov-23

01-Nov-23

01-Nov-23

01-Nov-23

27-Mar-23
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Bloomberg DMNE:EuroAgg 3-5Y
25:75 Index

Bloomberg Euro Agg 1-5Y/
Eurozone 50 Equity PR
Unhedged EUR 40/60 Index

Bloomberg Euro Agg 1-5Y/
Eurozone 50 Equity PR
Unhedged EUR 65/35 Index

Bloomberg Euro Agg 1-5Y/
Eurozone 50 Equity PR
Unhedged EUR 88/12 Index

Bloomberg Global Agg (AUD
Hedged) 60% AusBond
Composite O+ Yr 40%

Bloomberg Global Agg AUD 50%
AusBond Composite O+ Yr 50%

Bloomberg Global Agg Corp
(AUD Hdg) 75% AusBond Credit
O+ Yr25%

Bloomberg Glb Agg Corp (NZD
Hdg) 70% Glb HY (NZD Hdg) 5%
NZBond Credit O+ Yr 25%

Bloomberg Global Tsy US 60%
Germany 30% UK 10% (AUD Hdg) -
AusBond Bank Bill

Bloomberg Global EQ:FI:CMDT
50:40:10 TR Index

Bloomberg Mid
Cap/Intermediate U.S. Aggregate
50/50 TR Index

Bloomberg Multi Asset Custom
ltaly EQ:FI:FI 40:30:30 Index

Bloomberg Multi Asset Custom
World EQ:FI:FI 20:50:30 Index

Bloomberg NZBond
Credit/Gov/SupraSov Custom 1
uB

Bloomberg NZBond
Credit/Gov/SupraSov Custom 2

Bloomberg NZBond Gov 0-3 Yr
75% Non Gov 0-5 Yr 25%

BMACDMI

BMEAEZ46

BMEAEZ63

BMEAEZ8]1

BTSIG6A4

BTSIAAS5

BTSIACTI

BTSIPIEI

BTSITCO1

BMADMb4]

BMAMISS

BMACII

BMACWI

BNCMQCI

BNCMQC2

BNCBLCI

EUR

EUR

EUR

EUR

AUD

AUD

AUD

NZD

AUD

usD

ushD

EUR

EUR

NZD

NzD

NzD
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1-Apr-
15

31-Dec-
12

31-Dec-
12

31-Dec-
12

01-Jun-
17

01-Dec-
14

01-Jun-
17

01-Jun-
17

31-May-
16

31-Mar-
15

30-Jun-
15

01-Apr-
15

01-Apr-
15

01-Jun-
16

01-Jun-
16

01-Jun-
16

1000

1000

1000

1000

100

100

100

100

100

100

1000

1000

1000

100

100

100

The first
Rebalance
Business Day of
each month
The last
Rebalance
Business Day of
Mar, Jun, Sep,
Dec
The last
Rebalance
Business Day of
Mar, Jun, Sep,
Dec
The last
Rebalance
Business Day of
Mar, Jun, Sep,
Dec
The first
Rebalance
Business Day of
each month
The first
Rebalance
Business Day of
each month
The first
Rebalance
Business Day of
each month
The first
Rebalance
Business Day of
each month
The first Rebalance
Business Day of
each month
The last
Rebalance
Business Day of
each month
The last
Rebalance
Business Day of
each month
The first
Rebalance
Business Day of
each month
The first
Rebalance
Business Day of
each month
The first
Rebalance
Business Day of
each month
The first
Rebalance
Business Day of
each month
The first
Rebalance

Monday to
Friday except
1%t January

Monday to
Friday

Monday to
Friday

Monday to
Friday

Australia
Business Day

Australia
Business Day

Australia
Business Day

New Zealand
Business Day

Monday to
Friday

BCOM
Business
Days

Monday to
Friday

Monday to
Friday except
1Ist January

Monday to
Friday except
1Ist January

New Zealand
Business Day

New Zealand
Business Day

New Zealand
Business Day

26-Nov-21

18-Dec-23

18-Dec-23

20-Feb-23

18-May-22

01-Dec-23

18-Dec-23

25-Oct-23

15-Jan-24

12-Dec-20

01-May-24

12-Dec-20

12-Dec-20

27-Jun-22

27-Jun-22

19-Jan-23
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Bloomberg NZBond Swap/Bank
Bill Custom 1

Bloomberg NZBond Swap/Bank
Bill Custom 2

Bloomberg Pan-Euro Agg 3-5Y/
US Agg 3-5Y/ DM L&M Equity
Hedged EUR 10/10/80 NR Index

Bloomberg Pan-Euro Agg 3-5Y/
US Agg 3-5Y/ DM L&M Equity
Hedged EUR 30/10/60 NR Index

Bloomberg Pan-Euro Agg 3-5Y/
US Agg 3-5Y/ DM L&M Equity
Hedged EUR 50/10/40 NR Index

Bloomberg Pan-Euro Agg 3-5Y/
US Agg 3-5Y/ DM L&M Equity
Hedged EUR 70/10/20 NR Index

Bloomberg Pan-Euro Agg 3-5Y/
US Agg 3-5Y/ DM L&M Equity
Hedged EUR 80/10/10 NR Index

Bloomberg Swiss Agg Tsy 3-
5Y/Agg Non Domestic/L&M &S
Equities 10/35/55 NR Index

Bloomberg Swiss Agg Tsy 3-
5Y/Agg Non Domestic/L&M &S
Equities 10/55/35 NR Index

Bloomberg Swiss Agg Tsy 3-
5Y/Agg Non Domestic/L&M &S
Equities 10/60/30 NR Index

Bloomberg US CMDT:TBILL 90:10
Index

Bloomberg US Municipal/Inflation
Swap 5 Year Zero Coupon
Custom TR Index

Bloomberg World Large, Mid &
Small Cap Equal Weight/ UST O-1
Yr 50/50 Index

BNCSUNO4

BNCSUNO5

BMPEAT18

BMPEA316

BMPEAS514

BMPEA712

BMPEAS8I11

BMSWAI135

BMSWAI153

BMSWAI163

BMACT91

BMAMITI

BWEUSTS55

NzD

NZD

EUR

EUR

EUR

EUR

EUR

CHF

CHF

CHF

usD

usb

usb
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31-May-
16

31-May-
16

31-Mar-
15

31-Mar-
15

31-Mar-
15

31-Mar-
15

31-Mar-
15

02-Jan-
12

02-Jan-
12

02-Jan-
12

Ol-Feb-
02

31-Oct-
06

31-Mar-
15

100

100

1000

1000

1000

1000

1000

1000

1000

1000

1000

1000

1000

Business Day of
each month
The first
Rebalance
Business Day of
each month
The first
Rebalance
Business Day of
each month
The last
Rebalance
Business Day of
Mar, Jun, Sep,
Dec
The last
Rebalance
Business Day of
Mar, Jun, Sep,
Dec
The last
Rebalance
Business Day of
Mar, Jun, Sep,
Dec
The last
Rebalance
Business Day of
Mar, Jun, Sep,
Dec
The last
Rebalance
Business Day of
Mar, Jun, Sep,
Dec
The first
Rebalance
Business Day of
Jan, Apr, Jul, Oct
The first
Rebalance
Business Day of
Jan, Apr, Jul, Oct
The first
Rebalance
Business Day of
Jan, Apr, Jul, Oct
The first
Rebalance
Business Day of
Jan, Apr, Jul, Oct
The last
Rebalance
Business Day of
each month
The last
Rebalance
Business Day of
each month

New Zealand
Business Day

New Zealand
Business Day

Monday to
Friday

Monday to
Friday

Monday to
Friday

Monday to
Friday

Monday to
Friday

Monday to
Friday

Monday to
Friday

Monday to
Friday

New York
Trading Days

Monday to
Friday

Monday to
Friday

02-Aug-24

02-Aug-24

08-Jul-23

08-Jul-23

08-Jul-23

08-Jul-23

08-Jul-23

06-Mar-23

06-Mar-23

25-Jan-24

14-Nov-22

1-Jul-24

09-Jan-24



Bloomberg Customized Fixed Weight Multi-Asset Indices August, 2024

The calculation of the equity indices follows the methodology specified in the .The
calculation of the commodity indices follows the methodology specified in the .The
calculation of the AusBond and NZBond indices follows the methodology specified in the . For

the calculation of the rest fixed income indices, please see the links in the table below if provided, else see

Index

Bloomberg AusBond 80% Gov 0-5 Yr 20% Infl
Gov 0-10 Yr

Bloomberg AusBond 80% Gov 0-5 Yr 20% Infl
Gov 0-10 Yr

Bloomberg AusBond Bank Bill 50% Composite
0+ Yr 50%

Bloomberg AusBond Bank Bill 50% Composite
0+ Yr 50%

Bloomberg Ausbond Bank Bill 85% Composite
O+ Yr15%

Bloomberg Ausbond Bank Bill 85% Composite
0+ Yr15%

Bloomberg AusBond Bank Bill 43% Global Agg
Corp (AUD Hedged) 57%

Bloomberg AusBond Bank Bill 43% Global Agg
Corp (AUD Hedged) 57%

Bloomberg AusBond Bank Bill/Treasury 0-5 Yr
Custom 1

Bloomberg AusBond Bank Bill/Treasury 0-5 Yr
Custom 1

Bloomberg AusBond Composite O+ Yr 30%
Bank Bill 25% Global Agg (AUD Hedged) 45%

Bloomberg AusBond Composite O+ Yr 30%
Bank Bill 25% Global Agg (AUD Hedged) 45%

Bloomberg AusBond Composite O+ Yr 30%
Bank Bill 25% Global Agg (AUD Hedged) 45%

Bloomberg AusBond Composite O+ Yr 38%
Bank Bill 5% Global Agg (AUD Hedged) 57%

Bloomberg AusBond Composite O+ Yr 38%
Bank Bill 5% Global Agg (AUD Hedged) 57%

Bloomberg AusBond Composite O+ Yr 38%
Bank Bill 5% Global Agg (AUD Hedged) 57%

Constituent Name

Bloomberg AusBond Govt 0-5 Yr Index

Bloomberg AusBond Infl Govt 0-10 Yr
Index

Bloomberg AusBond Composite O+ Yr
Index

Bloomberg AusBond Bank Bill Index

Bloomberg AusBond Bank Bill Index

Bloomberg AusBond Composite O+ Yr
Index

Bloomberg AusBond Bank Bill Index

Bloomberg Global Aggregate Corporate
Index AUD Hedged

Bloomberg Ausbond 0-5yr Treasury Index

Bloomberg Ausbond Bank Bill Index

Bloomberg GlobalAgg Index

Bloomberg AusBond Composite O+ Yr
Index

Bloomberg AusBond Bank Bill Index

Bloomberg GlobalAgg Index

Bloomberg AusBond Composite O+ Yr
Index

Bloomberg AusBond Bank Bill Index

Bloomberg Customized Fixed Weight Multi-Asset Indices

Constituent

Ticker

BAGV05

BAIGOX

BACMO

BAUBIL

BAUBIL

BACMO

BAUBIL

LGCPTRAH

BATY05

BAUBIL

100038US

BACMO

BAUBIL

100038US

BACMO

BAUBIL

Constituent
Currency

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

Constituent
Weights

80%

20%

50%

50%

85%

15%

43%

57%

17.60%

82.40%

45%

30%

25%

57%

38%

5%


https://assets.bbhub.io/professional/sites/10/Bloomberg-Global-Equity-Indices-Methodology.pdf
https://assets.bbhub.io/professional/sites/27/BCOM-Methodology-APR-2024_FINAL-1.pdf
https://assets.bbhub.io/professional/sites/10/Bloomberg-Index-Publications-AusBond-and-NZBond-Index-Methodology-2022-12-05.pdf
https://assets.bbhub.io/professional/sites/10/Bloomberg-Index-Publications-Fixed-Income-Index-Methodology.pdf
https://assets.bbhub.io/professional/sites/10/Bloomberg-Index-Publications-Fixed-Income-Index-Methodology.pdf

Bloomberg Customized Fixed Weight Multi-Asset Indices

August, 2024

Bloomberg AusBond Composite 0+ Yr 60% Global
Agg (AUD Hedged) 40%

Bloomberg AusBond Composite 0+ Yr 60% Global
Agg (AUD Hedged) 40%

Bloomberg Ausbond Composite O+ Yr 50%
Global Agg Flt Adj ex CNY (AUD Hedged) 50%

Bloomberg Ausbond Composite O+ Yr 50%
Global Agg Flt Adj ex CNY (AUD Hedged) 50%

Bloomberg Ausbond Composite 0-3 Yr 47% 3-5
Yr 43% 5-10 Yr 10%

Bloomberg Ausbond Composite 0-3 Yr 47% 3-5
Yr 43% 5-10 Yr 10%

Bloomberg Ausbond Composite 0-3 Yr 47% 3-5
Yr 43% 5-10 Yr 10%

Bloomberg AusBond Composite 0-3 Yr 50%
Bank Bill 50%

Bloomberg AusBond Composite 0-3 Yr 50%
Bank Bill 50%

Bloomberg AusBond Credit 0-3 Yr 50% Bank
Bill 50%

Bloomberg AusBond Credit 0-3 Yr 50% Bank
Bill 50%

Bloomberg AusBond Credit 0-3 Yr/Credit 3-5
Yr/FRN O+ Yr/Tsy 0-5 Yr Custom 1

Bloomberg AusBond Credit 0-3 Yr/Credit 3-5
Yr/FRN O+ Yr/Tsy 0-5 Yr Custom 1

Bloomberg AusBond Credit O-3 Yr/Credit 3-5
Yr/FRN O+ Yr/Tsy 0-5 Yr Custom 1

Bloomberg AusBond Credit 0-3 Yr/Credit 3-5
Yr/FRN O+ Yr/Tsy 0-5 Yr Custom 1

Bloomberg AusBond Credit 1-5 Yr/Credit 5-10
Yr/Tsy 0-5 Yr/Bank Bill Custom 1

Bloomberg AusBond Credit 1-5 Yr/Credit 5-10
Yr/Tsy 0-5 Yr/Bank Bill Custom 1

Bloomberg AusBond Credit 1-5 Yr/Credit 5-10
Yr/Tsy 0-5 Yr/Bank Bill Custom 1

Bloomberg AusBond Credit 1-5 Yr/Credit 5-10
Yr/Tsy 0-5 Yr/Bank Bill Custom 1

Bloomberg AusBond Composite 0+ Yr Index

Bloomberg Global Aggregate Index Hedged
AUD

Bloomberg AusBond Composite O+ Yr
Index

Global Aggregate Float Adjusted ex
CNY

Bloomberg AusBond Composite 0-3 Yr
Index

Bloomberg AusBond Composite 3-5 Yr
Index

Bloomberg AusBond Composite 5-10 Yr
Index

Bloomberg AusBond Composite 0-3 Yr
Index

Bloomberg AusBond Bank Bill Index

Bloomberg AusBond Credit 0-3 Yr
Index

Bloomberg AusBond Bank Bill Index

Bloomberg AusBond Credit 0-3 Yr
Index

Bloomberg AusBond Credit 3-5 Yr Index

Bloomberg AusBond Credit FRN O+ Yr
Index

Bloomberg AusBond Treasury 0-5 Yr
Index

Bloomberg AusBond Bank Bill Index

Bloomberg AusBond Credit 1-5 Yr Index

Bloomberg AusBond Credit 5-10 Yr
Index

Bloomberg AusBond Treasury 0-5 Yr
Index

Bloomberg Customized Fixed Weight Multi-Asset Indices

BACMO

LEGATRAH

BACMO

134560

BACMO3

BACM35

BACMS&X

BACMO3

BAUBIL

BACRO3

BAUBIL

BACRO3

BACR35

BAFRNO

BATYOS

BAUBIL

BACRI15

BACRS5X

BATYO0S

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

60%

40%

50%

50%

47%

43%

10%

50%

50%

50%

50%

68%

10.3%

9.3%

12.4%

13.5%

49.4%

27%

10.1%



Bloomberg Customized Fixed Weight Multi-Asset Indices

August, 2024

Bloomberg Ausbond Credit FRN O+ Yr 50%
Bank Bill 50%

Bloomberg Ausbond Credit FRN O+ Yr 50%
Bank Bill 50%

Bloomberg Ausbond Credit/Gov/Inflation
Custom 1

Bloomberg Ausbond Credit/Gov/Inflation
Custom 1

Bloomberg Ausbond Credit/Gov/Inflation
Custom 1

Bloomberg Ausbond Credit/Gov/Inflation
Custom 1

Bloomberg Ausbond Credit/Gov/SupraSov
Custom 1

Bloomberg Ausbond Credit/Gov/SupraSov
Custom 1

Bloomberg Ausbond Credit/Gov/SupraSov
Custom 1

Bloomberg Ausbond Credit/Gov/SupraSov
Custom 1

Bloomberg Ausbond Credit/Gov/SupraSov
Custom 2

Bloomberg Ausbond Credit/Gov/SupraSov
Custom 2

Bloomberg Ausbond Credit/Gov/SupraSov
Custom 2

Bloomberg Ausbond Credit/Gov/SupraSov
Custom 2

Bloomberg Ausbond Credit/Gov/SupraSov
Custom 3

Bloomberg Ausbond Credit/Gov/SupraSov
Custom 3

Bloomberg Ausbond Credit/Gov/SupraSov
Custom 3

Bloomberg Ausbond Credit/Gov/SupraSov
Custom 3

Bloomberg Ausbond Credit/Gov/SupraSov
Custom 3

Bloomberg AusBond Credit FRN O+ Yr
Index

Bloomberg AusBond Bank Bill Index

Bloomberg AusBond Govt 0-3 Yr Index

Bloomberg AusBond Credit 0-3 Yr
Index

Bloomberg AusBond Govt 3-7 Yr Index

Bloomberg AusBond Infl Govt O+ Yr
Index

Bloomberg AusBond Treasury 0-3 Yr
Index

Bloomberg AusBond Credit O+ Yr Index

Bloomberg AusBond Semi Govt 0-3 Yr
Index

Bloomberg AusBond SupraSov 0-3 Yr
Index

Bloomberg AusBond Treasury O+ Yr
Index

Bloomberg AusBond Credit O+ Yr Index

Bloomberg AusBond Semi Govt O+ Yr
Index

Bloomberg AusBond SupraSov O+ Yr
Index

Bloomberg AusBond Treasury 10+ Yr
Index

Bloomberg AusBond Credit O+ Yr Index

Bloomberg AusBond SupraSov O+ Yr
Index

Bloomberg AusBond Treasury 5-10 Yr
Index

Bloomberg AusBond Semi Govt 5-10 Yr
Index

Bloomberg Customized Fixed Weight Multi-Asset Indices

BAFRNO

BAUBIL

BAGV0O3

BACRO3

BAGV37

BAIGO

BATYO3

BACRO

BASGO3

BASS03

BATYO

BACRO

BASGO

BASSO

BATY10

BACRO

BASSO

BATYS&X

BASGS5X

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

50%

50%

50%

20%

20%

10%

40%

25%

20%

15%

65%

19%

8%

8%

50%

22%

10%

10%

8%

1



Bloomberg Customized Fixed Weight Multi-Asset Indices

August, 2024

Bloomberg Ausbond Credit/Gov/SupraSov
Custom 4

Bloomberg Ausbond Credit/Gov/SupraSov
Custom 4

Bloomberg Ausbond Credit/Gov/SupraSov
Custom 4

Bloomberg Ausbond Credit/Govt/SupraSov
Custom

Bloomberg Ausbond Credit/Govt/SupraSov
Custom

Bloomberg Ausbond Credit/Govt/SupraSov
Custom

Bloomberg Ausbond Credit/Govt/SupraSov
Custom

Bloomberg Ausbond Credit/Govt/SupraSov
Custom

Bloomberg Ausbond Credit/Govt/SupraSov
Custom

Bloomberg AusBond Credit 0+ Yr 60% Bank Bill
40%

Bloomberg AusBond Credit 0+ Yr 60% Bank Bill
40%

Bloomberg Ausbond Gov 0-3/Credit O+ Yr
Custom

Bloomberg Ausbond Gov 0-3/Credit O+ Yr
Custom

Bloomberg Ausbond Gov 0-3/Credit O+ Yr
Custom

Bloomberg Ausbond Gov 0-3/Credit O+ Yr
Custom

Bloomberg AusBond Govt 0+ Yr 70% Bank Bill 30%

Bloomberg AusBond Govt 0+ Yr 70% Bank Bill 30%

Bloomberg Ausbond Government O+ Yr 50%
G7 Treasury (AUD Hedged) 50%

Bloomberg Ausbond Government O+ Yr 50%
G7 Treasury (AUD Hedged) 50%

Bloomberg AusBond Credit 0-5 Yr
Index

Bloomberg AusBond SupraSov 0-3 Yr
Index

Bloomberg AusBond Govt 0-3 Yr Index

Bloomberg AusBond Credit A- to A+
Index

Bloomberg AusBond Credit BBB- to
BBB+ Index

Bloomberg AusBond Govt 5-10 Yr Index

Bloomberg AusBond Govt 0-5 Yr Index

Bloomberg AusBond SupraSov O+ Yr
Index

Bloomberg AusBond Credit AA- to AAA
Index

Bloomberg AusBond Credit 0+ Yr Index

Bloomberg AusBond Bank Bill Index

Bloomberg AusBond Treasury 0-3 Yr
Index

Bloomberg AusBond Credit O+ Yr Index

Bloomberg AusBond Semi Govt 0-3 Yr
Index

Bloomberg AusBond SupraSov 0-3 Yr
Index

Bloomberg AusBond Govt 0+ Yr Index

Bloomberg AusBond Bank Bill Index

Bloomberg AusBond Govt O+ Yr Index

Bloomberg Global G7 Statistics Index
Value

Bloomberg Customized Fixed Weight Multi-Asset Indices

BACROS

BASS03

BAGV0O3

BACR2A

BACRBBB

BAGV5X

BAGVO5

BASSO

BACRSA

BACRO

BAUBIL

BATYO3

BACRO

BASGO3

BASS03

BAGV0

BAUBIL

BAGVO

100828

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

45%

40%

15%

40%

25%

20%

5%

5%

5%

60%

40%

40%

25%

20%

15%

70%

30%

50%

50%



Bloomberg Customized Fixed Weight Multi-Asset Indices

August, 2024

Bloomberg AusBond Govt 0-5 Yr 70% Infl Govt
0-10 Yr 20% Credit 0-5 Yr 10%

Bloomberg AusBond Govt 0-5 Yr 70% Infl Govt
0-10 Yr 20% Credit 0-5 Yr 10%

Bloomberg AusBond Govt 0-5 Yr 70% Infl Govt
0-10 Yr 20% Credit 0-5 Yr 10%

Bloomberg AusBond Govt 0+ Yr 31% Infl Govt 0+
Yr 69%

Bloomberg AusBond Govt 0+ Yr 31% Infl Govt 0+
Yr 69%

Bloomberg AusBond Govt 10+ Yr 72% Non
Govt O+ Yr 28%

Bloomberg AusBond Govt 10+ Yr 72% Non
Govt O+ Yr 28%

Bloomberg AusBond Gov 0-5Yr 5% Gov 5-10Yr
20% SupSov 0+Yr 5% Credit 3+Yr 70%

Bloomberg AusBond Gov 0-5Yr 5% Gov 5-10Yr
20% SupSov 0+YT 5% Credit 3+Yr 70%

Bloomberg AusBond Gov 0-5Yr 5% Gov 5-10Yr
20% SupSov 0+YT 5% Credit 3+Yr 70%

Bloomberg AusBond Gov 0-5Yr 5% Gov 5-10Yr
20% SupSov 0+Yr 5% Credit 3+Yr 70%

Bloomberg AusBond Semi Gov O+ Yr 75%
SupraSov O+ Yr 25%

Bloomberg AusBond Semi Gov O+ Yr 756%
SupraSov O+ Yr 25%

Bloomberg AusBond SemiGov 0 Yr+/Credit A- to
AA+ Custom 1

Bloomberg AusBond SemiGov 0 Yr+/Credit A- to
AA+ Custom 1

Bloomberg AusBond Treasury O+ Yr 50% G7
Treasury (AUD Hedged) 50%

Bloomberg AusBond Treasury O+ Yr 50% G7
Treasury (AUD Hedged) 50%

Bloomberg AusBond Tsy 5+Yr 15% SemiGov 5+Yr
10% SupSov 5+Yr 5% Credit 3+Yr 70%

Bloomberg AusBond Tsy 5+Yr 15% SemiGov 5+Yr
10% SupSov 5+Yr 5% Credit 3+Yr 70%

Bloomberg AusBond Govt 0-5 Yr Index

Bloomberg AusBond Infl Govt 0-10 Yr
Index

Bloomberg AusBond Credit 0-5 Yr
Index

Bloomberg AusBond Govt 0+ Yr Index

Bloomberg AusBond Infl Govt 0+ Yr Index

Bloomberg AusBond Govt 10+ Yr Index

Bloomberg AusBond Non Govt O+ Yr
Index

Bloomberg AusBond Govt 0-5 Yr Index

Bloomberg AusBond Govt 5-10 Yr Index

Bloomberg AusBond SupraSov 0+ Yr Index

Bloomberg AusBond Credit 3+ Yr Index

Bloomberg AusBond Semi Govt O+ Yr
Index

Bloomberg AusBond SupraSov O+ Yr
Index

Bloomberg AusBond Semi Govt 0+ Yr Index

Bloomberg Ausbond Credit A- to AA+ Index

Bloomberg AusBond Treasury O+ Yr
Index

Bloomberg Global G7 Statistics Index
Value

Bloomberg AusBond Treasury 5+ Yr Index

Bloomberg AusBond Semi Govt 5+ Yr Index

Bloomberg Customized Fixed Weight Multi-Asset Indices

BAGV05

BAIGOX

BACROS

BAGVO

BAIGO

BAGVIO

BANGO

BAGV05

BAGV5X

BASSO

BACR3

BASGO

BASSO

BASGO

BACR3A

BATYO

100828

BATY5

BASG5

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

70%

20%

10%

31%

69%

72%

28%

5%

20%

5%

70%

75%

25%

30%

70%

50%

50%

15%

10%



Bloomberg Customized Fixed Weight Multi-Asset Indices

August, 2024

Bloomberg AusBond Tsy 5+Yr 15% SemiGov 5+Yr
10% SupSov 5+Yr 5% Credit 3+Yr 70%

Bloomberg AusBond Tsy 5+Yr 15% SemiGov 5+Yr
10% SupSov 5+Yr 5% Credit 3+Yr 70%

Bloomberg AusBond Treasury 7+ Yr 60% Credit 0+
Yr 40%

Bloomberg AusBond Treasury 7+ Yr 60% Credit 0+
Yr 40%

Bloomberg AusBond Treasury 10+ Yr 55% Credit 0+
Yr 45%

Bloomberg AusBond Treasury 10+ Yr 55% Credit 0+
Yr 45%

Bloomberg Ausbond Treasury 0+ Yr 50% Global
Treasury (AUD hedged) 50%

Bloomberg Ausbond Treasury 0+ Yr 50% Global
Treasury (AUD hedged) 50%

Bloomberg Ausbond Treasury O+ Yr 50% US
Treasury 50%

Bloomberg Ausbond Treasury O+ Yr 50% US
Treasury 50%

Bloomberg Ausbond Treasury 1-3 Yr 50%
Credit 1-3 Yr 50%

Bloomberg Ausbond Treasury 1-3 Yr 50%
Credit 1-3 Yr 50%

Bloomberg AusBond Treasury 0-5 Yr/Bank Bill
Custom 1

Bloomberg AusBond Treasury 0-5 Yr/Bank Bill
Custom 1

Bloomberg Global Agg (AUD Hedged) 50%
AusBond Composite O+ Yr 50%

Bloomberg Global Agg (AUD Hedged) 50%
AusBond Composite O+ Yr 50%

Bloomberg Global Agg (AUD Hedged) 70%
AusBond Composite O+ Yr 30%

Bloomberg Global Agg (AUD Hedged) 70%
AusBond Composite O+ Yr 30%

Bloomberg Global Agg (AUD Hedged) 65%
AusBond Composite 0+ Yr 35%

Bloomberg Global Agg (AUD Hedged) 65%
AusBond Composite 0+ Yr 35%

Bloomberg Global Tsy US 60% Germany 30% UK
10% (AUD Hdg) - AusBond Bank Bill

Bloomberg AusBond SupraSov 5+ Yr Index

Bloomberg AusBond Credit 3+ Yr Index

Bloomberg AusBond Treasury 7+ Yr Index

Bloomberg AusBond Credit 0+ Yr Index

Bloomberg AusBond Treasury 10+ Yr Index

Bloomberg AusBond Credit 0+ Yr Index

Bloomberg Ausbond Treasury 0+ Yr Index

Bloomberg Global Treasury (AUD hedged)
Index

Bloomberg AusBond Treasury O+ Yr
Index

Bloomberg US Treasury Index

Bloomberg AusBond Credit 1-3 Yr Index

Bloomberg AusBond Treasury 1-3 Yr
Index

Bloomberg Ausbond Bank Bill Index

Bloomberg Ausbond Treasury 0-5 Yr
Index

Bloomberg GlobalAgg Index

Bloomberg AusBond Composite O+ Yr
Index

Bloomberg GlobalAgg Index

Bloomberg AusBond Composite O+ Yr
Index

Bloomberg AusBond Composte 0+ Yr Index

Bloomberg Global Aggregate Index AUD
Hedged
Bloomberg U.S. Treasury Total Return Index
Hedged AUD

Bloomberg Customized Fixed Weight Multi-Asset Indices

BASS5

BACR3

BATY7

BACRO

BATY10

BACRO

BATYO0

BTSYTRAH

BATYO

100054

BACRI3

BATY13

BAUBIL

BATYOS

100038US

BACMO

100038US

BACMO

BACMO

LEGATRAH

HO1300AU

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

5%

70%

60%

40%

55%

45%

50%

50%

50%

50%

50%

50%

57.1%

42.9%

50%

50%

70%

30%

65%

35%

60%



Bloomberg Customized Fixed Weight Multi-Asset Indices

August, 2024

Bloomberg Global Tsy US 60% Germany 30% UK
10% (AUD Hdg) - AusBond Bank Bill
Bloomberg Global Tsy US 60% Germany 30% UK
10% (AUD Hdg) - AusBond Bank Bill
Bloomberg Global Tsy US 60% Germany 30% UK
10% (AUD Hdg) - AusBond Bank Bill

Bloomberg BCBO56B Index
Bloomberg BCBO56B Index

Bloomberg BCBO56B Index
Bloomberg BCBO56B Index
Bloomberg BCBO56B Index

Bloomberg BCBO56B Index
Bloomberg BCBO56B Index
Bloomberg BCBO56B Index
Bloomberg BCBO56B Index
Bloomberg BCBO64C Index
Bloomberg BCBO64C Index
Bloomberg BCBO64C Index

Bloomberg BCB105A Index
Bloomberg BCB105A Index

Bloomberg BCB105A Index
Bloomberg BCB105A Index
Bloomberg BCB105A Index

Bloomberg BCB105A Index
Bloomberg BCB212A Index

Bloomberg BCB212A Index

Bloomberg BCB212A Index

Bloomberg BCB231A Index
Bloomberg BCB231A Index

Bloomberg BCB231A Index
Bloomberg BCB231A Index

Bloomberg BCB231A Index
Bloomberg BCB231A Index

Bloomberg BCB231A Index
Bloomberg BCB231A Index
Bloomberg BCB231A Index

Bloomberg BCB231A Index

Bloomberg Global: Germany Total Return
Index Hedged AUD
Bloomberg Global: United Kingdom Total
Return Index Hedged AUD

Bloomberg AusBond Bank Bill Index

The Bloomberg US Treasury: Long
Index

Bloomberg US Intermediate Credit
Index

Bloomberg US Treasury Bill: 1-3 Months
Index

Bloomberg US Treasury Bill: 1-3 Months
Index

Bloomberg US Government: Long Bond
Index

Bloomberg US Treasury Bill: 1-3 Months
Index

Bloomberg US Treasury Bill: 1-3 Months

Index
Bloomberg U.S. Credit (7-15 Yr) Index
Bloomberg U.S. Credit (15-25 Yr) Index
Bloomberg US Government:
Intermediate Bond Index

Bloomberg US Government: Long Bond

Index

Bloomberg U.S. Credit (25 Yr +) Index
Bloomberg US Treasury Bill: 1-3 Months
Index
Bloomberg U.S. Credit 5-7 Years
Statistics Index
Bloomberg 3-5 Year U.S. Credit
Statistics Index

Bloomberg Customized Fixed Weight Multi-Asset Indices

HO00028AU

HO0031AU

BAUBIL

103602

122253

BTSITYIE
100152
100050

BTSIUSIE

100151

100078

BTSIWNIE

BTSITYIE

103585US

100078

BTSITYIE
100152
BTSIUSIE

100047

BTSIWNIE

100078
100152
BTSIUSIE

100078

132395
132396

100046

100047

BTSIUSIE
132397
100078

105670

101209

BTSIWNIE

AUD

AUD

AUD
usbD

usD

usD

usb
usb

usD

usb

usD

usb

usb

usD

usb

usD

usb
usb

usb

usbD

usb

usD
usD

usbD

usb
usbD

usb

usb
usbD

usbD
usbh

usb

usbD
usbD

30%

10%

-100%

39%

21%

20%
18%
15%

1%

7%

-14%

-17%

242%

27%

-169%

83.9%
80%
25.4%

20%

-33%

-76.3%
93.17%
27.05%

-20.22%

31%
30%

21%

10%

5%
3%
3%

3%

2%

-3%


https://assets.bbhub.io/professional/sites/10/00152.pdf
https://assets.bbhub.io/professional/sites/10/00152.pdf
https://assets.bbhub.io/professional/sites/27/US-Intermediate-Credit-Index.pdf
https://assets.bbhub.io/professional/sites/27/US-Intermediate-Credit-Index.pdf
https://assets.bbhub.io/professional/sites/10/Bloomberg-US-Treasury-Future-Tracker-Indices-Methodology.pdf
https://assets.bbhub.io/professional/sites/10/Bloomberg-US-Treasury-Future-Tracker-Indices-Methodology.pdf
https://assets.bbhub.io/professional/sites/10/00152.pdf
https://assets.bbhub.io/professional/sites/10/Bloomberg-US-Treasury-Future-Tracker-Indices-Methodology.pdf
https://assets.bbhub.io/professional/sites/10/Bloomberg-US-Treasury-Future-Tracker-Indices-Methodology.pdf
https://assets.bbhub.io/professional/sites/10/Bloomberg-US-Treasury-Future-Tracker-Indices-Methodology.pdf
https://assets.bbhub.io/professional/sites/10/Bloomberg-US-Treasury-Future-Tracker-Indices-Methodology.pdf
https://assets.bbhub.io/professional/sites/10/Bloomberg-US-Treasury-Future-Tracker-Indices-Methodology.pdf
https://assets.bbhub.io/professional/sites/10/Bloomberg-US-Treasury-Future-Tracker-Indices-Methodology.pdf
https://assets.bbhub.io/professional/sites/10/USD-Bellwether-Swap-Indices.pdf
https://assets.bbhub.io/professional/sites/10/USD-Bellwether-Swap-Indices.pdf
https://assets.bbhub.io/professional/sites/10/Bloomberg-US-Treasury-Future-Tracker-Indices-Methodology.pdf
https://assets.bbhub.io/professional/sites/10/Bloomberg-US-Treasury-Future-Tracker-Indices-Methodology.pdf
https://assets.bbhub.io/professional/sites/10/00152.pdf
https://assets.bbhub.io/professional/sites/10/Bloomberg-US-Treasury-Future-Tracker-Indices-Methodology.pdf
https://assets.bbhub.io/professional/sites/10/Bloomberg-US-Treasury-Future-Tracker-Indices-Methodology.pdf
https://assets.bbhub.io/professional/sites/10/Bloomberg-US-Treasury-Future-Tracker-Indices-Methodology.pdf
https://assets.bbhub.io/professional/sites/10/Bloomberg-US-Treasury-Future-Tracker-Indices-Methodology.pdf
https://assets.bbhub.io/professional/sites/10/00152.pdf
https://assets.bbhub.io/professional/sites/10/Bloomberg-US-Treasury-Future-Tracker-Indices-Methodology.pdf
https://assets.bbhub.io/professional/sites/10/Bloomberg-US-Treasury-Future-Tracker-Indices-Methodology.pdf
https://assets.bbhub.io/professional/sites/10/Bloomberg-US-Treasury-Future-Tracker-Indices-Methodology.pdf
https://assets.bbhub.io/professional/sites/10/Bloomberg-US-Treasury-Future-Tracker-Indices-Methodology.pdf
https://assets.bbhub.io/professional/sites/10/Bloomberg-US-Treasury-Future-Tracker-Indices-Methodology.pdf
https://assets.bbhub.io/professional/sites/10/Bloomberg-US-Treasury-Future-Tracker-Indices-Methodology.pdf

Bloomberg Customized Fixed Weight Multi-Asset Indices

August, 2024

Bloomberg BCB231A Index

Bloomberg BCB231B_2 Index
Bloomberg BCB231B_2 Index

Bloomberg BCB231B_2 Index

Bloomberg BCB231B_2 Index
Bloomberg BCB231B_2 Index

Bloomberg BCB231B_2 Index
Bloomberg BCB231B_2 Index
Bloomberg BCB231B_2 Index
Bloomberg BCB231B_2 Index

Bloomberg BCB231B_2 Index

Bloomberg BCBUPP8 Index

Bloomberg BCBUPP8 Index

Bloomberg DMTRE:EuroAgg 25:75 Index

Bloomberg DMTRE:EuroAgg 25:75 Index

Bloomberg Euro Agg 1-5Y/ Eurozone 50 Equity
PR Unhedged EUR 40/60 Index

Bloomberg Euro Agg 1-5Y/ Eurozone 50 Equity
PR Unhedged EUR 40/60 Index

Bloomberg Euro Agg 1-5Y/ Eurozone 50 Equity
PR Unhedged EUR 65/35 Index

Bloomberg Euro Agg 1-5Y/ Eurozone 50 Equity
PR Unhedged EUR 65/35 Index

Bloomberg Euro Agg 1-5Y/ Eurozone 50 Equity
PR Unhedged EUR 88/12 Index

Bloomberg Euro Agg 1-5Y/ Eurozone 50 Equity
PR Unhedged EUR 88/12 Index

Bloomberg Global Agg (AUD Hedged) 60%
AusBond Composite O+ Yr 40%

Bloomberg Global Agg (AUD Hedged) 60%
AusBond Composite O+ Yr 40%

Bloomberg Global Agg AUD 50% AusBond
Composite O+ Yr 50%

Bloomberg U.S. Credit (15-25 Yr) Index
Bloomberg U.S. Credit (7-15 Yr) Index

Bloomberg US Government: Long Bond
Index

Bloomberg U.S. Credit (25 Yr +) Index
Bloomberg 3-5 Year U.S. Credit
Statistics Index
Bloomberg U.S. Credit 5-7 Years
Statistics Index

Bloomberg US Treasury Bill: 1-3 Months
Index

Bloomberg Eurozone - All CPI Total
Return Index Value Unhedged EUR

Bloomberg Developed Markets Large &
Mid Cap Net Total Return Index EUR

Bloomberg Eurozone 50 Price Return
Index

Bloomberg Eurozone 50 Price Return
Index

Bloomberg Eurozone 50 Price Return
Index

Bloomberg GlobalAgg Index

Bloomberg AusBond Composite O+ Yr
Index

Bloomberg GlobalAgg Index

Bloomberg Customized Fixed Weight Multi-Asset Indices
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AUD
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-5%

1%
32%

19%

7%
4%
2%

2%

1%

-2%

-6%

50%

50%

25%

75%

60%

40%

65%

35%

88%

12%

60%

40%
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https://assets.bbhub.io/professional/sites/10/Bloomberg-US-Treasury-Future-Tracker-Indices-Methodology.pdf
https://assets.bbhub.io/professional/sites/10/Bloomberg-US-Treasury-Future-Tracker-Indices-Methodology.pdf
https://assets.bbhub.io/professional/sites/10/Bloomberg-US-Treasury-Future-Tracker-Indices-Methodology.pdf
https://assets.bbhub.io/professional/sites/10/Bloomberg-US-Treasury-Future-Tracker-Indices-Methodology.pdf
https://assets.bbhub.io/professional/sites/10/Bloomberg-US-Treasury-Future-Tracker-Indices-Methodology.pdf
https://assets.bbhub.io/professional/sites/10/Bloomberg-US-Treasury-Future-Tracker-Indices-Methodology.pdf
https://assets.bbhub.io/professional/sites/10/Bloomberg-US-Treasury-Future-Tracker-Indices-Methodology.pdf
https://assets.bbhub.io/professional/sites/10/Bloomberg-US-Treasury-Future-Tracker-Indices-Methodology.pdf
https://assets.bbhub.io/professional/sites/27/20240531-BEIG1T-Bloomberg-Euro-Govt-Inflation-Linked-All-Maturities.pdf
https://assets.bbhub.io/professional/sites/27/20240531-BEIG1T-Bloomberg-Euro-Govt-Inflation-Linked-All-Maturities.pdf
https://assets.bbhub.io/professional/sites/27/02120_20240423.pdf
https://assets.bbhub.io/professional/sites/27/02120_20240423.pdf
https://assets.bbhub.io/professional/sites/10/10463_20231221.pdf
https://assets.bbhub.io/professional/sites/10/10463_20231221.pdf
https://assets.bbhub.io/professional/sites/10/10463_20231221.pdf
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August, 2024

Bloomberg Global Agg AUD 50% AusBond
Composite O+ Yr 50%

Bloomberg Global Agg Corp (AUD Hdg) 75%
AusBond Credit O+ Yr 25%

Bloomberg Global Agg Corp (AUD Hdg) 75%
AusBond Credit O+ Yr 256%

Bloomberg Glb Agg Corp (NZD Hdg) 70% Glb
HY (NZD Hdg) 5% NZBond Credit O+ Yr 25%
Bloomberg Glb Agg Corp (NZD Hdg) 70% Glb
HY (NZD Hdg) 5% NZBond Credit O+ Yr 25%
Bloomberg Glb Agg Corp (NZD Hdg) 70% Glb
HY (NZD Hdg) 5% NZBond Credit O+ Yr 25%

Bloomberg Global EQ:FI:CMDT 50:40:10 TR
Index

Bloomberg Global EQ:FI:CMDT 50:40:10 TR
Index
Bloomberg Global EQ:FI:CMDT 50:40:10 TR
Index
Bloomberg Global EQ:FI:CMDT 50:40:10 TR
Index
Bloomberg Global EQ:FI:CMDT 50:40:10 TR
Index
Bloomberg Global EQ:FI:CMDT 50:40:10 TR
Index
Bloomberg Global EQ:FI:CMDT 50:40:10 TR
Index
Bloomberg Global EQ:FI:CMDT 50:40:10 TR
Index

Bloomberg Mid Cap/Intermediate U.S.
Aggregate 50/50 TR Index

Bloomberg Mid Cap/Intermediate U.S.
Aggregate 50/50 TR Index

Bloomberg Multi Asset Custom Italy EQ:FI:FI
40:30:30 Index

Bloomberg Multi Asset Custom ltaly EQ:FI:FI
40:30:30 Index

Bloomberg Multi Asset Custom Italy EQ:FI:FI
40:30:30 Index

Bloomberg Multi Asset Custom World EQ:FI:FI
20:50:30 Index

Bloomberg Multi Asset Custom World EQ:FI:FI
20:50:30 Index

Bloomberg Multi Asset Custom World EQ:FI:FI
20:50:30 Index

Bloomberg NZBond Credit/Gov/SupraSov
Custom 1

Bloomberg NZBond Credit/Gov/SupraSov
Custom 1

Bloomberg NZBond Credit/Gov/SupraSov
Custom 1

Bloomberg NZBond Credit/Gov/SupraSov
Custom 1

Bloomberg NZBond Credit/Gov/SupraSov
Custom 2

Bloomberg NZBond Credit/Gov/SupraSov
Custom 2

Bloomberg AusBond Composite O+ Yr
Index

Bloomberg AusBond Credit O+ Yr Index

Bloomberg Global High Yield Index

Bloomberg NZBond Credit O+ Yr Index

Bloomberg Developed Markets Large &
Mid Cap Total Return Index Hedged to
usb

Bloomberg Energy Subindex Total
Return
Bloomberg Agriculture Subindex Total
Return
Bloomberg Industrial Metals Subindex
Total Return
Bloomberg Precious Metals Subindex
Total Return
Bloomberg Livestock Subindex Total
Return

Bloomberg US Mid Cap Total Return
Index

Bloomberg Intermediate US Aggregate
Bond Index

Bloomberg ltaly Large & Mid Cap Total
Return Index
Bloomberg Euro-Aggregate lItalian
Issuers Total Return Index
Bloomberg Global Aggregate 1-3 Years
Index

Bloomberg World Large & Mid Cap Total
Return Index

Bloomberg Global Aggregate Corporate 1-3
Year Index

Bloomberg NZBond Govt 5+ Yr Index

Bloomberg NZBond Credit O+ Yr Index

Bloomberg NZBond SupraSov O+ Yr
Index

Bloomberg NZBond Local Govt O+ Yr
Index

Bloomberg NZBond Govt O+ Yr Index

Bloomberg NZBond Credit O+ Yr Index
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65%
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10%
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75%

15%


https://assets.bbhub.io/professional/sites/27/03435_20240409.pdf
https://assets.bbhub.io/professional/sites/27/03435_20240409.pdf
https://assets.bbhub.io/professional/sites/27/03435_20240409.pdf
https://assets.bbhub.io/professional/sites/27/03435_20240409.pdf
https://assets.bbhub.io/professional/sites/10/Bloomberg-Global-Treasury-Index.pdf
https://assets.bbhub.io/professional/sites/10/Bloomberg-Global-Treasury-Index.pdf
https://assets.bbhub.io/professional/sites/27/Global-Inflation-Linked-Index-Series-L.pdf
https://assets.bbhub.io/professional/sites/27/Global-Inflation-Linked-Index-Series-L.pdf
https://assets.bbhub.io/professional/sites/27/02120_20240423.pdf
https://assets.bbhub.io/professional/sites/27/02120_20240423.pdf
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Bloomberg NZBond Credit/Gov/SupraSov
Custom 2

Bloomberg NZBond Credit/Gov/SupraSov
Custom 2

Bloomberg NZBond Gov 0-3 Yr 75% Non Gov
0-5Yr25%

Bloomberg NZBond Gov 0-3 Yr 75% Non Gov
0-5Yr 25%

Bloomberg NZBond Swap/Bank Bill Custom 1
Bloomberg NZBond Swap/Bank Bill Custom 1
Bloomberg NZBond Swap/Bank Bill Custom 1
Bloomberg NZBond Swap/Bank Bill Custom 1
Bloomberg NZBond Swap/Bank Bill Custom 1
Bloomberg NZBond Swap/Bank Bill Custom 1
Bloomberg NZBond Swap/Bank Bill Custom 1
Bloomberg NZBond Swap/Bank Bill Custom 2
Bloomberg NZBond Swap/Bank Bill Custom 2
Bloomberg NZBond Swap/Bank Bill Custom 2
Bloomberg NZBond Swap/Bank Bill Custom 2
Bloomberg NZBond Swap/Bank Bill Custom 2
Bloomberg NZBond Swap/Bank Bill Custom 2
Bloomberg NZBond Swap/Bank Bill Custom 2
Bloomberg Pan-Euro Agg 3-5Y/ US Agg 3-5Y/
DM L&M Equity Hedged EUR 10/10/80 NR
Index

Bloomberg Pan-Euro Agg 3-5Y/ US Agg 3-5Y/
DM L&M Equity Hedged EUR 10/10/80 NR
Index

Bloomberg Pan-Euro Agg 3-5Y/ US Agg 3-5Y/
DM L&M Equity Hedged EUR 10/10/80 NR
Index

Bloomberg Pan-Euro Agg 3-5Y/ US Agg 3-5Y/
DM L&M Equity Hedged EUR 30/10/60 NR
Index

Bloomberg Pan-Euro Agg 3-5Y/ US Agg 3-5Y/
DM L&M Equity Hedged EUR 30/10/60 NR
Index

Bloomberg Pan-Euro Agg 3-5Y/ US Agg 3-5Y/
DM L&M Equity Hedged EUR 30/10/60 NR
Index

Bloomberg Pan-Euro Agg 3-5Y/ US Agg 3-5Y/
DM L&M Equity Hedged EUR 50/10/40 NR
Index

Bloomberg Pan-Euro Agg 3-5Y/ US Agg 3-5Y/
DM L&M Equity Hedged EUR 50/10/40 NR
Index

Bloomberg Pan-Euro Agg 3-5Y/ US Agg 3-5Y/
DM L&M Equity Hedged EUR 50/10/40 NR
Index

Bloomberg Pan-Euro Agg 3-5Y/ US Agg 3-5Y/
DM L&M Equity Hedged EUR 70/10/20 NR
Index

Bloomberg Pan-Euro Agg 3-5Y/ US Agg 3-5Y/
DM L&M Equity Hedged EUR 70/10/20 NR
Index

Bloomberg Pan-Euro Agg 3-5Y/ US Agg 3-5Y/
DM L&M Equity Hedged EUR 70/10/20 NR
Index

Bloomberg Pan-Euro Agg 3-5Y/ US Agg 3-5Y/
DM L&M Equity Hedged EUR 80/10/10 NR
Index

Bloomberg NZBond SupraSov O+ Yr
Index

Bloomberg NZBond Local Govt O+ Yr
Index

Bloomberg NZBond Govt 0-3 Yr Index

Bloomberg NZBond Non Govt 0-5 Yr
Index

Bloomberg NZBond Bank Bill Index
Bloomberg NZBond Swap 1 Year Index
Bloomberg NZBond Swap 2 Year Index
Bloomberg NZBond Swap 3 Year Index
Bloomberg NZBond Swap 5 Year Index
Bloomberg NZBond Swap 7 Year Index
Bloomberg NZBond Swap 10 Year Index

Bloomberg NZBond Bank Bill Index
Bloomberg NZBond Swap 1 Year Index
Bloomberg NZBond Swap 2 Year Index
Bloomberg NZBond Swap 3 Year Index
Bloomberg NZBond Swap 5 Year Index
Bloomberg NZBond Swap 7 Year Index
Bloomberg NZBond Swap 10 Year Index

Bloomberg Developed Markets Large &
Mid Cap Net Return Index Hedged EUR

Bloomberg Pan-European Aggregate 3-
5 Years Index

Bloomberg U.S. Aggregate 3-5 Years
Index

Bloomberg Developed Markets Large &
Mid Cap Net Return Index Hedged EUR

Bloomberg Pan-European Aggregate 3-
5 Years Index

Bloomberg U.S. Aggregate 3-5 Years
Index

Bloomberg Pan-European Aggregate 3-
5 Years Index

Bloomberg Developed Markets Large &
Mid Cap Net Return Index Hedged EUR

Bloomberg U.S. Aggregate 3-5 Years
Index

Bloomberg Pan-European Aggregate 3-
5 Years Index

Bloomberg Developed Markets Large &
Mid Cap Net Return Index Hedged EUR

Bloomberg U.S. Aggregate 3-5 Years
Index

Bloomberg Pan-European Aggregate 3-
5 Years Index
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Bloomberg Pan-Euro Agg 3-5Y/ US Agg 3-5Y/
DM L&M Equity Hedged EUR 80/10/10 NR
Index

Bloomberg Pan-Euro Agg 3-5Y/ US Agg 3-5Y/
DM L&M Equity Hedged EUR 80/10/10 NR
Index

Bloomberg Swiss Agg Tsy 3-5Y/Agg Non
Domestic/L&M &S Equities 10/35/55 NR Index

Bloomberg Swiss Agg Tsy 3-5Y/Agg Non
Domestic/L&M &S Equities 10/35/55 NR Index

Bloomberg Swiss Agg Tsy 3-5Y/Agg Non
Domestic/L&M &S Equities 10/35/55 NR Index

Bloomberg Swiss Agg Tsy 3-5Y/Agg Non
Domestic/L&M &S Equities 10/55/35 NR Index

Bloomberg Swiss Agg Tsy 3-5Y/Agg Non
Domestic/L&M &S Equities 10/55/35 NR Index

Bloomberg Swiss Agg Tsy 3-5Y/Agg Non
Domestic/L&M &S Equities 10/55/35 NR Index

Bloomberg Swiss Agg Tsy 3-5Y/Agg Non
Domestic/L&M &S Equities 10/60/30 NR Index

Bloomberg Swiss Agg Tsy 3-5Y/Agg Non
Domestic/L&M &S Equities 10/60/30 NR Index

Bloomberg Swiss Agg Tsy 3-5Y/Agg Non
Domestic/L&M &S Equities 10/60/30 NR Index

Bloomberg US CMDT:TBILL 90:10 Index
Bloomberg US CMDT:TBILL 90:10 Index

Bloomberg US Municipal/Inflation Swap 5 Year
Zero Coupon Custom TR Index

Bloomberg US Municipal/Inflation Swap 5 Year
Zero Coupon Custom TR Index

Bloomberg World Large, Mid & Small Cap
Equal Weight/ UST O-1Yr 50/50 Index

Bloomberg World Large, Mid & Small Cap
Equal Weight/ UST 0-1 Yr 50/50 Index

Bloomberg U.S. Aggregate 3-5 Years
Index

Bloomberg Developed Markets Large &
Mid Cap Net Return Index Hedged EUR

Bloomberg Switzerland Large, Mid &
Small Cap Net Return Index
Bloomberg Swiss Franc Aggregate -
Non Domestic Issuers Total Return Index
Hedged CHF
Bloomberg Swiss Franc Agg
Government 3-5 Yr Total Return Index
Unhedged CHF
Bloomberg Swiss Franc Aggregate -
Non Domestic Issuers Total Return Index
Hedged CHF
Bloomberg Switzerland Large, Mid &
Small Cap Net Return Index
Bloomberg Swiss Franc Agg
Government 3-5 Yr Total Return Index
Unhedged CHF

Bloomberg Swiss Franc Aggregate -
Non Domestic Issuers Statistics Index

Bloomberg Switzerland Large, Mid &
Small Cap Net Return Index

Bloomberg Swiss Franc Agg
Government 3-5 Yr Statistics Index

Bloomberg Commodity Index

Bloomberg US Treasury O-1 Year
Maturity Statistics Index

Bloomberg World Large, Mid & Small
Cap Equal Weight Total Return Index

Bloomberg Customized Fixed Weight Multi-Asset Indices
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https://assets.bbhub.io/professional/sites/10/00077.pdf
https://assets.bbhub.io/professional/sites/27/US-Municipal-Index.pdf
https://assets.bbhub.io/professional/sites/27/Bloomberg-Inflation-Linked-Swap-Total-Return-Indices.pdf
https://assets.bbhub.io/professional/sites/27/Bloomberg-Inflation-Linked-Swap-Total-Return-Indices.pdf
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Index\Data Field

Bloomberg AusBond 80% Gov 0-5 Yr 20% Infl Gov
0-10 Yr

Bloomberg AusBond Bank Bill 50% Composite O+

Yr 50%

Bloomberg Ausbond Bank Bill 85% Composite O+

Yr15%

Bloomberg AusBond Bank Bill/Treasury 0-5 Yr Custom
1

Bloomberg AusBond Composite O+ Yr 30% Bank
Bill 25% Global Agg (AUD Hedged) 45%
Bloomberg AusBond Composite O+ Yr 38% Bank
Bill 5% Global Agg (AUD Hedged) 57%
Bloomberg Ausbond Composite O+ Yr 50% Global
Agg Flt Adj ex CNY (AUD Hedged) 50%
Bloomberg Ausbond Composite 0-3 Yr 47% 3-5 Yr
43% 5-10 Yr 10%

Bloomberg AusBond Composite 0-3 Yr 50% Bank
Bill 50%

Bloomberg AusBond Credit O-3 Yr 50% Bank Bill
50%

Bloomberg AusBond Credit 0-3 Yr/Credit 3-5
Yr/FRN O+ Yr/Tsy 0-5 Yr Custom 1

Bloomberg AusBond Credit 1-5 Yr/Credit 5-10
Yr/Tsy 0-5 Yr/Bank Bill Custom 1

Bloomberg Ausbond Credit FRN O+ Yr 50% Bank
Bill 50%

Bloomberg Ausbond Credit/Gov/Inflation Custom
1

Bloomberg Ausbond Credit/Gov/SupraSov
Custom 1

Bloomberg Ausbond Credit/Gov/SupraSov
Custom 2

Bloomberg Ausbond Credit/Gov/SupraSov
Custom 3

Bloomberg Ausbond Credit/Gov/SupraSov
Custom 4

Bloomberg Ausbond Credit/Govt/SupraSov
Custom

Bloomberg AusBond Credit 0+ Yr 60% Bank Bill 40%
Bloomberg Ausbond Gov 0-3/Credit O+ Yr Custom
Bloomberg Ausbond Government O+ Yr 50% G7
Treasury (AUD Hedged) 50%

Bloomberg AusBond Govt 0-5 Yr 70% Infl Govt O-
10 Yr 20% Credit 0-5 Yr 10%

Bloomberg AusBond Govt 10+ Yr 72% Non Govt
0+ Yr 28%

Bloomberg AusBond Govt 0+ Yr 31% Infl Govt 0+ Yr
69%

Bloomberg AusBond Govt 0+ Yr 70% Bank Bill 30%
Bloomberg AusBond Semi Gov O+ Yr 75%
SupraSov O+ Yr 25%

Bloomberg AusBond SemiGov 0 Yr+/Credit A- to AA+
Custom 1

Bloomberg AusBond Treasury O+ Yr 50% G7
Treasury (AUD Hedged) 50%

Bloomberg Ausbond Treasury O+ Yr 50% US
Treasury 50%

Bloomberg Ausbond Treasury 0+ Yr 50% Global
Treasury (AUD hedged) 50%

Observation Business

[BEVS

Index Business Days
Index Business Days
Index Business Days

Index Business Days

Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days

Index Business Days

Index Business Days
Index Business Days

Index Business Days
Index Business Days
Index Business Days

Index Business Days
Index Business Days

Index Business Days
Index Business Days
Index Business Days
Index Business Days

Index Business Days
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0

0
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0

0

Unit Determination
Business Days

Index Business Days

Index Business Days

Index Business Days
Index Business Days

Index Business Days
Index Business Days
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Index Business Days
Index Business Days
Index Business Days
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Index Business Days
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Bloomberg Ausbond Treasury 1-3 Yr 50% Credit 1-
3 Yr50%

Bloomberg AusBond Treasury 7+ Yr 60% Credit 0+ Yr
40%

Bloomberg AusBond Treasury 10+ Yr 55% Credit 0+ Yr
45%

Bloomberg AusBond Treasury 0-5 Yr/Bank Bill Custom
1

Bloomberg AusBond Tsy 5+Yr 15% SemiGov 5+Yr
10% SupSov 5+Yr 5% Credit 3+Yr 70%
Bloomberg AusBond Gov 0-5Yr 5% Gov 5-10Yr
20% SupSov 0+Yr 5% Credit 3+Yr 70%
Bloomberg AusBond Bank Bill 43%

Global Agg Corp (AUD Hedged) 57%
Bloomberg AusBond Composite O+ Yr 60%
Global Agg (AUD Hedged) 40%

Bloomberg AusBond Govt O+ Yr 31%

Infl Govt O+ Yr 69%

Bloomberg Global Agg (AUD Hedged) 65%
AusBond Composite O+ Yr 35%

Bloomberg Global Tsy US 60% Germany 30% UK
10% (AUD Hdg) - AusBond Bank Bill
Bloomberg AusBond Bank Bill/Treasury 0-5 Yr
Custom 1

Bloomberg AusBond SemiGov O Yr+/Credit A- to
AA+ Custom 1

Bloomberg AusBond Govt O+ Yr 70%

Bank Bill 30%

Bloomberg AusBond Treasury 7+ Yr 60%
Credit O+ Yr 40%

Bloomberg AusBond Treasury 10+ Yr 55%
Credit O+ Yr 45%

Bloomberg AusBond Credit O+ Yr 60%

Bank Bill 40%

Bloomberg Ausbond Treasury O+ Yr 50%
Global Treasury (AUD hedged) 50%
Bloomberg Global Agg (AUD Hedged) 50%
AusBond Composite O+ Yr 50%

Bloomberg Global Agg (AUD Hedged) 70%
AusBond Composite O+ Yr 30%

Bloomberg Global Tsy US 60% Germany 30% UK 10%
(AUD Hdg) - AusBond Bank Bill

Bloomberg BCBO56B Index

Bloomberg BCBO64C Index

Bloomberg BCB105A Index

Bloomberg BCB212A Index

Bloomberg BCB231A Index

Bloomberg BCB231B_2 Index

Bloomberg BCBUPP8 Index

Bloomberg DMTRE:EuroAgg 25:75 Index
Bloomberg Euro Agg 1-5Y/ Eurozone 50 Equity PR
Unhedged EUR 40/60 Index

Bloomberg Euro Agg 1-5Y/ Eurozone 50 Equity PR
Unhedged EUR 65/35 Index

Bloomberg Euro Agg 1-5Y/ Eurozone 50 Equity PR
Unhedged EUR 88/12 Index

Bloomberg Global Agg (AUD Hedged) 60%
AusBond Composite O+ Yr 40%

Bloomberg Global Agg (AUD Hedged) 65% AusBond
Composite 0+ Yr 35%

Bloomberg Global Agg AUD 50% AusBond
Composite O+ Yr 50%

Index Business Days

Index Business Days
Index Business Days
Index Business Days

Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days

Index Business Days

Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days

Index Business Days
Index Business Days
Index Business Days
Index Business Days

Index Business Days

Index Business Days

Bloomberg Customized Fixed Weight Multi-Asset Indices

(@)

(@)

O O OO oo o oo o

(@)

(@)

O O OO OoOOo oo o o

(@)

(@)

O O OO OoOOo oo o o

Index Business Days

Index Business Days
Index Business Days
Index Business Days

Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days

Index Business Days

Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days
Index Business Days

Index Business Days
Index Business Days
Index Business Days
Index Business Days

Index Business Days

Index Business Days

S _, ey, gEmy _,

21



Bloomberg Customized Fixed Weight Multi-Asset Indices

August, 2024

Bloomberg Global Agg Corp (AUD Hdg) 75%

AusBond Credit 0+ Yr 25% Index Business Days 0 0 0 Index Business Days 1

Bloomberg Glb Agg Corp (NZD Hdg) 70% Glb HY : .

(NZD Hdg) 5% NZBond Credit O+ Yr 25% Index Business Days 0 0 0 Index Business Days 1

Bloomberg Global EQ:FI:CMDT 50:40:10 TR Index Index Business Days 0 0 0 Index Business Days 1

Bloomberg Mid Cap/Intermediate U.S. Aggregate . .

50/50 TR Index Index Business Days 0 0 0 Index Business Days 0

Bloomberg Multi Asset Custom Italy EQ:FI:FI . .

40:30:30 Index Index Business Days 0 0 0 Index Business Days 1

Bloomberg Multi Asset Custom World EQ:FI:FI ) .

20:50:30 Index Index Business Days 0 0 0 Index Business Days 1

]Bloomberg NZBond Credit/Gov/SupraSov Custom el Blusicss Dy 0 0 0 i B By .

Sloomberg NZBond Credit/Gov/SupraSov Custom ko Buliness Beys 0 0 0 il Busncss Beys 1
- 9 -

leeisoig) Mo EEy G Ao o Cev(:e Index Business Days 0 0 0 Index Business Days 1

Yr 25%

Bloomberg NZBond Swap/Bank Bill Custom 1 Index Business Days 0 0 0 Index Business Days 0

Bloomberg NZBond Swap/Bank Bill Custom 2 Index Business Days 0 0 0 Index Business Days 0

Bloomberg Pan-Euro Agg 3-5Y/ US Agg 3-5Y/ DM . .

L&M Equity Hedged EUR 10/10/80 NR Index Index Business Days 0 0 0 Index Business Days 1

Bloomberg Pan-Euro Agg 3-5Y/ US Agg 3-5Y/ DM . .

L&M Equity Hedged EUR 30/10/60 NR Index Index Business Days 0 0 0 Index Business Days 1

Bloomberg Pan-Euro Agg 3-5Y/ US Agg 3-5Y/ DM . .

L&M Equity Hedged EUR 50/10/40 NR Index Index Business Days 0 0 0 Index Business Days 1

Bloomberg Pan-Euro Agg 3-5Y/ US Agg 3-5Y/ DM . .

L&M Equity Hedged EUR 70/10/20 NR Index Index Business Days 0 0 0 Index Business Days 1

Bloomberg Pan-Euro Agg 3-5Y/ US Agg 3-5Y/ DM ) .

L&M Equity Hedged EUR 80/10/10 NR Index Index Business Days 0 0 0 Index Business Days 1

Bloomberg Swiss Agg Tsy 3-5Y/Agg Non . .

Domestic/L&M &S Equities 10/35/55 NR Index Index Business Days 0 U 0| e Dy ]

Bloomberg Swiss Agg Tsy 3-5Y/Agg Non . .

Domestic/L&M &S Equities 10/55/35 NR Index eSS RS 0 O OIS RIS BEE !

Bloomberg Swiss Agg Tsy 3-5Y/Agg Non . .

Domestic/L&M &S Equities 10/60/30 NR Index el SRS A 0 I e ]

Bloomberg US CMDT:TBILL 90:10 Index Index Business Days 0 0 0 Index Business Days 1

Bloomberg US Municipal and Inflation Swap 5 Year Index Business Days 0 0 0 Index Business Days 0

Zero Coupon Custom

Ellerauribere Bioile Lerep, Wil &Sl Cap Eeuel Index Business Days 0 0 0 Index Business Days 0

Weight/ UST 0-1 Yr 50/50 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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