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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 End of Month 5Y UST Future Index aims to reflect the performance of a strategy that seeks to exploit price movements
of the 5-Year US Treasury Note Futures for each month. Three Rebalance Business Days prior to the last Rebalance Business Day of
each month, the Index enters into long positions in the Selected Futures Contract over three Rebalance Business Days in equal
proportions, and then exits its position on the last Rebalance Business Day. A leverage factor of five is applied to the Selected Futures
Contract position. The calculation of the Indices follows the methodology specified in the

. There are no minimum liquidity requirements.

Eligible Futures Contracts

Eligible Months
Entry Rebalance Length

Entry Rebalance Start Date

Exchange
Exit Rebalance Day

Fixings

Funded Constituents

Futures Contract Ticker Prefix
Index Base Date

Index Base Value

Index Business Days

Index Commencement Date
Index Currency

Leverage

Observation Business Days

Observation Lag

Price Currency
Pricing Days

Rebalance Business Days

The set of Futures Contracts, listed on the relevant Exchange whose ticker on the
Bloomberg Professional Services starts with the relevant Future Contract Ticker Prefix
and relevant Eligible Months, that is available on such Index Business Day.

March (H), June (M), September (U), December (Z)
3 (three) Rebalance Business Days

For each month, the Rebalance Business Day that is 3 (three) Rebalance Business Days
prior to the last Rebalance Business Day of the month.

Chicago Board of Trade (CBOT)

Last Rebalance Business Day of each month

FX Data Source

The official settlement price as

Closing sourced from the Bloomberg
Fixing f};;f_ess;iTc_)rnLaEI"Services data field BEIX London 4 P.M.
n/a
FV
3rd January 2000
100.0000

Rebalance Business Day
23 July 2024

Usb

The factor of 5 (five).

Data Field Observation Business Days

Index Rebalance Business Day
Price Rebalance Business Day
Spot Exchange Rate Rebalance Business Day

Data Field Observation Lag

Index O (zero)

Price O (zero)

Spot Exchange Rate O (zero)
usD

Rebalance Business Day

A day on which the relevant Exchange is scheduled to be open for trading and on
which settlement activities are performed for the Selected Futures Contracts.
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Selected Futures Contract

Specification Date

Ticker

Transaction Cost Factor

Unfunded Constituents

Units Determination Business Days
Unit Determination Date

Weighting Scheme

For each Index Business Day, the Eligible Futures Contract with the earliest
Specification Date that is greater than, and does not fall on the same month as such
Index Business Day.

For each Eligible Future Contract, the first day on which a notice of intent to deliver can
be made, the First Notice Date (FND), as sourced from the Bloomberg Professional
Services data field "FUT_NOTICE_FIRST".

BEOMFVER

0.00390625

The Selected Futures Contract whose Fixed Weight is 100%.
Rebalance Business Day

1(one) Rebalance Business Day prior to the Entry Rebalance Start Date.

Fixed Weight

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 End of Month 5Y UST Future Index (the “Indices”) is 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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