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The Bloomberg Global Commodity Oil and Gas Liquidity Weighted Indices (the “Indices”) aim to track the performance of holding a
long position of a basket of crude oil and natural gas commodities futures contracts. The fixed composition of futures contracts is

described in Table 2.

The calculation of the indices follows the

Index Return Index

Ticker Index Name Type Commencement Date

5th November 2025

Bloomberg Global Commod:;yd(;l(l and Gas Liquidity Weighted Excess Return

GCOMOGLT Bloomberg Global Commodity Oil and Gas Liquidity Weighted Total Return
Total Return Index

GCOMOGL
5% November 2025
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The Bloomberg Global Commodity Oil and Gas Liquidity Weighted Index (the “Index”) aims to reflect the performance of a signal-
based weighted long position, where the signal is liquidity-weighted, in a basket of the respective constituents accordingly to Table
2. The index weights are determined on an annual basis on the first Rebalance Business Day of the year, and the index composition
is rebalanced to the target weight on the first 10 Rebalance Business Days of the year.

Constituent Currency

Fixings

Index Base Date
Index Base Value
Index Business Days
Index Currency

Observation Business Days

Observation Lag

Pricing Days

Rebalance Business Days

Rebalance Disruption Rule
Rebalance Length
Rebalance Start Date
Trade Disruption Handling

Unfunded Constituents

The relevant value as specified under column 'Constituent Currency’ in Table 2.

Fixing Price Source FX Data Source
Closing Fixing Bloomberg Indices BEIX London 4 P.M.
30" December 2004
100.0000

Each weekday from Monday to Friday

usb
Data Field Observation Business Days
Index Index Business Days
Price Index Business Days

Spot Exchange Rate Index Business Days

Data Field Observation Lag

Index 1(one)
Price 1(one)
Spot Exchange Rate 1(one)

The business days with respect to each Constituent.

The days on which the exchanges specified under column ‘Exchange’ in Table 2 are
scheduled to be open for trading and to perform settlement activities.

Window Extension

10 (ten) days

The first Rebalance Business Day of each January
Trade Any Non-disrupted

The set of indices as listed in Table 2

Units Determination Business Days Index Business Days
Units Determination Lag 0 (zero)

Weight Liquidity Lookback Years 5 (five)

Weight Price Anchor Month July

Weight Price Lookback Months 12 (twelve)

Weight Volume Anchor Month July

Weight Volume Lookback Months 12 (twelve)

Weighting Scheme Signal-Based Weight
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Constit
Constituent uent

Constituent Name Return Type

Ticker Exchange

Currenc
y

Bloomberg Global Commodity WTI Crude Oil

Index GCOMCL Excess Return UsD New York Mercantile Exchange (NYM)
O Bloomberg Global Commodiy Brent Crude Ol Geomco  ExcessRetum  USD ICE Futures Europe (IFEU)
MUC Boomberg Global Commodity Murban Crude Geomme — ExcessRetum — USD ICE Futures Abu Dhabi (IFAD)
AWT - Bloomberg Global Commodity Midland Crude: GeoMHWT — BxcessRetum  USD ICE Futures Europe (IFEU)
PN Bloomberg Global Commodity UKNatural G2 GcoMPNG  ExcessRetun  GBP ICE Futures Europe (IFEU)
72T Bloomberg Global Commodity Dutch Natural  Goomrze Excess Return EUR ICE Endex Energy (NDEX)
Gas ER Index
= :Bnl(j:;nberg Clleleel Comimasliyy Neiuie! Gas GCOMNG Excess Return usb New York Mercantile Exchange (NYM)
e E}lgz;nberg Clle el Clonmmoe iy [Hexiig O GCOMHO Excess Return usD New York Mercantile Exchange (NYM)
XB ilg:?berg Clleloel Commersliy Unlaelze Ces GCOMRB Excess Return usD New York Mercantile Exchange (NYM)
Qs Bloomberg Global Commodity Gas Oil Index GCOMGO Excess Return usb ICE Futures Europe (IFEU)

Value
CL 1000.00
CcO 1000.00
MUC 1000.00
HWT 1000.00
FN Variable
TZT Variable
NG 10000.00
HO 420.00
XB 420.00
QS 100.00

Constituent Capping Valid From (and Valid To (and

Parameters including) including)

Minimum Weight Threshold 1.00% Index Base Date Present
Minimum Weight Cap 1.00% Index Base Date Present
Constituent Stage 1 Cap 100.00% Index Base Date Present
Constituent Stage 2 Cap 100.00% Index Base Date Present

The Bloomberg Global Commodity Oil and Gas Liquidity Weighted index does not define any Commodity Group.
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The Bloomberg Global Commodity Oil and Gas Liquidity Weighted Total Return Index (the “TR Index”) aims to reflect the
performance of a fully collateralized fixed-weighted long position in the respective constituents according to Table 6.

Constituent Currency

Fixings

Funded Constituents
Index Base Date
Index Base Value
Index Business Days
Index Currency

Observation Business Days

Observation Lag

Pricing Days

Rebalance Business Days
Rebalance Disruption Rule
Rebalance Length
Rebalance Start Date
Trade Disruption Handling

Unfunded Constituents

Units Determination Business Days

Units Determination Lag

Weighting Scheme

The relevant value as specified under column ‘Constituent Currency’ in Table 6.
Fixing Price Source FX Data Source

Closing Fixing Bloomberg Indices

BFIX London 4 P.M.

The set of Total Return indices as specified under column '‘Return Type' in Table 6.
30t December 2004

100.0000

Each weekday from Monday to Friday

usb
Data Field Observation Business Days
Index Index Business Days
Price Index Business Days

Spot Exchange Rate Index Business Days

Data Field Observation Lag

Index 0 (zero)
Price O (zero)
Spot Exchange Rate O (zero)

The business days with respect to each Constituent.

Index Business Days

Window Extension

1(one) day

Each Rebalance Business Day

Trade Any Non-disrupted

The set of Excess Return indices as specified under column ‘Return Type' in Table 6
Index Business Days

O (zero)

Fixed Weight
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Constituent Constituent Valid From (and Valid To (and

Constituent Name Return Type

Ticker Currency including) including)

Bloomberg Global Commodity Oil

O
i) Ges Ly Wiche el o GCOMOGL Excess Return usD 100% Index Base Date Present
100% Index Base Date 30t Dec 2021
- Total Ret usbD
otalreturn 0% 31% Dec 2021 Present
0% Index Base Date 30t Dec 2021
BTSISOFR Total Ret uUshD
otal Return 100% 31t Dec 2021 Present
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EXPLANATION OF HOW ESG FACTORS ARE REFLECTED IN THE KEY ELEMENTS OF THE BENCHMARK METHODOLOGY

1. Name of the benchmark administrator. Bloomberg Index Services Limited (“BISL")

2. Type of benchmark Other Benchmark

3. Name of the benchmark or family of benchmarks. Bloomberg Global Commodity Oil and Gas Liquidity Weighted Indices

4. Does the benchmark methodology for the No
benchmark or family of benchmarks take into account
ESG factors?

5. Where the response to ltem 4 is positive, please list below, for each family of benchmarks, those ESG factors that are taken into
account in the benchmark methodology, taking into account the ESG factors listed in Annex Il to Delegated Regulation (EU)
2020/1816.

Please explain how those ESG factors are used for the selection, weighting or exclusion of underlying assets.

The ESG factors shall be disclosed at an aggregated weighted average value at the level of the family of benchmarks.

a) List of environmental factors considered: Selection, weighting or exclusion:
N/A

b) List of social factors considered: Selection, weighting or exclusion:
N/A

c) List of governance factors considered: Selection, weighting or exclusion:
N/A

6. Where the response to Item 4 is positive, please list below, for each benchmark, those ESG factors that are taken into account
in the benchmark methodology, taking into account the ESG factors listed in Annex Il to Delegated Regulation (EU) 2020/1816,
depending on the relevant underlying asset concerned.

Please explain how those ESG factors are used for the selection, weighting or exclusion of underlying assets.

The ESG factors shall not be disclosed for each constituent of the benchmark, but shall be disclosed at an aggregated weighted
average value of the benchmark.

Alternatively, all of this information may be provided in the form of a hyperlink to a website of the benchmark administrator
included in this explanation. The information on the website shall be easily available and accessible. Benchmark administrators
shall ensure that information published on their website remains available for five years

a) List of environmental factors considered: Selection, weighting or exclusion:
N/A

b) List of social factors considered: Selection, weighting or exclusion:
N/A

c) List of governance factors considered: Selection, weighting or exclusion:
N/A
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7. Data and standards used.
a) Data input. N/A
(i) Describe whether the data are reported, modelled
or, sourced internally or externally.
(ii) Where the data are reported, modelled or sourced
externally, please name the third party data provider.
b) Verification of data and guaranteeing the quality of  [N/A
those data.
Describe how data are verified and how the quality of
those data is ensured.
c) Reference standards N/A
Describe the international standards used in the
benchmark methodology.
Date on which information has been last updated and |5t November 2025
reason for the update: First Publication
Date Update
5th November 2025 First Publication
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BLOOMBERG, BLOOMBERG INDICES and Bloomberg Global Commodity Oil and Gas Liquidity Weighted 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. © 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.

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, ECAN 4TQ. Bloomberg Index Services Limited is authorised and regulated by the
Financial Conduct Authority as a benchmark administrator.
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