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Yield Book Fixed Income Book Q [Index EEIRL £4.
Analytics System

VYleld Book Products & Services v Updates v Traning v Support v MyAccount v  AboutUs v  Launch A

Investors across buy-and se

Request details

Our solutions

LSEG Yield Book
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Custom Index Solutions [Launch Yield Book Q | Index]: & >~
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A powerful easy-to-use tool that allows users to quickly research
and analyze index ideas, back-test potential strategies, and X Need Help? Contact Us
generate results.

Yield Bock Q houses a robust index solutions tool tailored to mest the BB Yield Book Q Support
needs of asset OWNers, asset Managers, and iNvestment consultants.
The platform's intuitive user interface offers & comprehansive index
repository, a wealth of customization features, and speed to market
capabiliies to create indexes that meet the most complex partfolia
mandates

Launch Yield Book Q | Index

BB Technical Support
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Index Overview
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FTSE World Government Bond Index

The World Govemment Bond Index (WGBI) measures the performance of fixed-rate. local currency. investment grade soversign bonds. The WGBI is a widely used benchmark that currently comprises sovereign debt from over 20 countries, denominated in a varisty of currencies, and has mors
than 25 years of history available. The WGBI provides a broad benchmark for the global soversign fixed income market. Sub-indices are available in any combination of currsncy, maturity. or rating

Profile Performance Characteristics Turnover

| Table Seclorizalion | Weighted Average Life ¥ |:|

Par Amount # of Constituents Market Value % Market Weight  Yield to Maturity Yield To Worst  Accrued Interest Weighted Aver... Effective Durat... Modified Durat... Option Adjuste... DAS to Sy
WGBI B |25.522,234.69 . 1.206 23502298 100.00 338 3.38 0.58 9.81 7.44 7.39 10.39
1-3 Years 6.399,192.54 MM 277 5205448 26.40 3.86 3.86 0.54 1.84 177 1.77 232
3-5 Years 4.726,939 87 MM 206 4458348 1897 345 345 055 380 369 370 803
5.7 Years 3,366,272 43 MM 143 3151178 13.41 335 335 061 583 538 540 1272
7-10 Years 3,508 238 55 MM 152 3152418 13.41 310 310 0.45 540 767 768 16.61
10+ Years 7.520,590.27 MM 423 6534936 27.81 304 304 067 2206 16.28 16.07 1554

4 AR L3

Design Criteria and Calculation Methodology

Maturity 1+ Year

Quality »=BEE-

Weighting Market Cap

Rebalancing Once a month at the end of the month

Reinvestment Rate At daily average of local currency one-month Eurodeposit rate
Calculation Frequency Daily

Base Date 1984-12-31

AVTFy I REERTBE, BEELDAZ2—IZ{ L, 754> 7B, 7
A7 7ALNEER RXR—IXBELNRKRINET,

— INDICES

Pricing date

77478 (Pricingdate) (&, 41> T v 7 REAHOETHEEDOSERICEKTE
2023-01-31

TEFd, FISEESA VT v 7 RIBADODAKRICUNT Vv RENE -0, IR
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USD - US Dol . N
M N—2BE (Basecurrency) Ay 78Ty - AZa—%FERALTEET D
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Profile Cl Turmnaover
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Pae Amomnt #of Comttoents  Marke! Vidue N Market Weight  Yield to Maturity  Yield To Worst
WG B s 1206 LR S22 100 08 313 i
1.3 Years B 645057037 MM ar cNsme P60 82 bR
3.5 Years B 476805640 MM 206 asaTme 15.08 in mn
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Index Overview g
Select up to 4 indices to compare of up to 10 fo customize e ﬁge
Index Universe  FTSE Indices - Assel Class  Fixed Income * | [0 include sub-indices. Inclex Description I |
USBIG FTSE WS Broad Investment-Grade Band Index X
sy Asset e M- USs HYM FTSE US High-Yiekd Market Index x
Global EMEA Govemnmeni Sacurilized Ir
ABia Pacic Latin Amanica Corparate Eroad High Yield MuLT LOCAL Devalopad Markes ’
FRegion: [UTITE Ciear All
Showing 17 of 115 Indices
Overview
Select  Index [Description Asset Class  Asset Type Cuality Market Reghon Currency Weighting
O TWUSFA Time-Visighted LS Fallen Angel Bond Index n Corporate HY oM HAM uso Altem ateve: -
O |usweve FTSE US High-Yield Markost Capped Index [ F1 ] Comporate HY oM HAM uso Albematere:
[ WS HYM FTSE US High-Yield Market Index m Corporate HY oM HAM uso Markst Cap
[ useig FTSE US Broad Investment-Grade Bond Index [ F ] Broad o] =11} HAM uso Market Cap
(m} USEIG Credit FTSE US Broad Investment-Grade Credit Ingex m Broad ] =10} HAM uso Market Cap
O | WSBIG MTG index FTSE US Broad Investment-Grade Bond Index: Secwritized - Agency Foo [ Fi ] Secusitiz G =[] MAaM uso Altematee
O usLPF FTSE US Large Pension Fund Baseline Bond index Broad G O HAM uso WMarket Cap
O usTiy FTSE US Treaswry Bond Indexc TBILL and BOND Government G =17 MamM uso Altemateve:
O USTFRN FTSE US Treasury Bond Indesc Floating Rabe Nate Government <] oM HAM uso Altemative
O |usTsysT FTSE US Treasury Bond Index Government G [=10) HAM uso Altematee: v

Hﬁﬂ~ /i\ﬁﬁ®ﬁ$+g¢_
A 3BEDR TN D

ZDNR—

SavEALESICRAETA
CERLEA YTy /R A S ESERBPUP LI A —TT — A ELBTEET,

BIRLIA VT v 7 ADPWRTRRINET,

Index Overview > Compare Indices

The US Broad Investment-Grade Bond Index (USBIG®) tracks the performance of US Dollar-
denominated bonds issued in the US |nveslmem grade Dond market. Introduced in 1985, the index
d, and corporate debt and provides a

ide bond market. The index provides exposure to a
broad array of asset classes and sub-indices are available in any combination of asset class, maturity,

US HYM

FTSE US High-Yield Market Index

The US High-Yield Market Index is a US Doll, index which the performance
of high-yield debt issued by corporations domiciled in the US or Canada. Recognized as a broad
measure of the North American high-yield market, the index includes cash-pay. deferred-interest
securities, and debt issued under Rule 144A in unregistered form. Sub-indices are available in any
combination of corporate sector, maturity, and rafing

v| & Total

vseic @GED
Name FTSE US Broad Investment-Grade Bond Index
Description
includes US Treasury, g P
reliable ion of the US ir g
and rating.
Profile | charactenistics |
Single Metric Chart  Sectorization | VWeighted Average Life ¥ | Metric |Yie|d fo Maturity
10.00
9.00
8.00
£ 700
2 600
=
i 5.00
] 4.00
2 300
=
2.00
1.00
0

Total 1-3 3-5 5.7

Weighted Average Life

M usBiG
W UsSHYM

>=10
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Index Overview 2 B oo

Select up to 4 Indices to compare or up to 10 to customiz
e el e L = Selocted Indices

Indax Universe - FTSE Indlces  Asset Class | Fixad Income v {4 Include subndices Index Description
ABBI CR G FTSE Asan Broad Bond Incax: Corparate, Invesiment Grade

Raglon Assat Qualie Curren:
d R Lol = o AGEL 16 FTSE Asian Govenment Bond Index: Investment Grace X

i bt hl “ O —
Lot Aenarica Brosa - o LocaL Devsioped Markets ackot Cap
Rogion: [IETEER Asset Wpl: Quality: [[EE Cumnq: morket: (VTR Weinhting: [IRTRE Rl Cloar Al

Showing 16 of 5920 Indices

Overview
owect | Index Description AssetClass  Asset Type Quality Market Region Currency Welghting
O [rssicress FTSE Asian Broad Bond Indax; Carporats, 888 Corporate ees EM APAC uso Markat Cap
“ ABSI.CRIG FTSE Asian Broad Bend Index: Corporate, kvastment Grade Corporate <3 EM APAC uso Market Cap.
0O Jacera ETSE Asian Goverrmant Sand Index: & Government A EM APAC MuLTI Morkat Cap
m] AGEE AA FTSE Asian Goverrment Bond Index. A4 Gowarmment AA EM APAC MULT Market Cap
jm] ﬁ.‘j.’v\;\ FTSE Asian Goverrment Band Index: AM Goverrment AAA EM APAC MuLm Market Cap
O AGB! BBB FTSE Asian Goveerment Bond incex. BBB Govemment B83 EM APAC MULTI Market Cap
M AGBLIG FTSE Asian Govesrment Bond Index: Investment Grade Governmernt (3 EM APAC MULTI Morket Cap
O [eecsra ETSE Asia Pacilic Gavammant Bond Index: A Govamment A EM APAC MULTI Markat Cap

HRAETA X %AT HHBEICIE, LW [7RY 7 b 2RI 288V’ HY £9, [HRETAX] R L& E R
5L BRFLWAY 27 FEERT LD ICKROOoN, TROZTAY =7 PERSRIDRRINET,
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ax Overview
tup to 4 indices to compane or up (o 10 o customize

dex Universe :  FTSE Indices  Aseet Class | Foed Income -

EMEA I
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Globsl

Marth America
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howing 16 of 5920 Indices

Overview

Salect  Index Description
] e e e

AGEI: AA FTSE Asian Governmeant Bor

=]
a AGBI: BBE FTSE Asian Governmant Boni
AGBI: 15 FTSE Asian Governmant Bors
a APGBI: A FTSE Asia Pacific Governmen
(| APGBI: Af FTSE Asia Pacific Governmer)

New Custom Index Project

Project Mame Initial Iberation Nams
e Moduie Exampie | 1|um« 2
Wrkspace show members ot
Parsonal Folder 3 Harry Wu
hamy. wuiyieldbook.com

USD - US Dollar

Description (optional)

Cance

Create Project

AT IRENRAEIIA RS DAEETRISRLET,

Salectad Indices

| Indax Duscription
ABBI: GRIG FTSE Asian Broad Bond Index: Gorporate, Inves
|MEI|' G FTSE Asian Govarnmmant Band Indeix: Investman

Davelopad Markels Markel Cap

Markst Raeglon Currency
- T [
EM APAC MULTI
EM APAC MULTI
EM APAC MULTI
EM APAC MULTI
EM APAC MULTI

1. ¥9. 7Yz bE2EANLET, AV 7 bOMERENZ L. TRV 7 bEEFERL. WoTHL A

Y7 hERBTEET,

2. BHO Interation I% [lteration 1] &> TWETA, YAV 27 MIIGL TCEBIZERET S L TEET,
B—70Y 17 PRICERKOD lteration 2’ H 235515, RAID Iteration (Zfb & X5 2 G451 (B2 1. FEITHED

FRREEZZ THET 2D THhNIL, 2% Cap. 5% Cap. 10% Cap &2 &) LT,

FHERWLWTL £ 9,

—E D ltereation & L T

3. T—URAR=—IATW, TIVRAEDHREEITWL, 2—H— - LRNILF/-ESE2EIBERT 2O E,. 70
SV MITIVERLTURETERZA—TF—2TFELFT, Personal #:EIRT B &. T2 —H—7=FH7 7
Yt RAlgEE ) F9, I —HY—AFmMAEZRIRL7-HE. A—HROITRTCOI-—H—pZD7O0 7 MIT

JERATEXT,

4, TIZTOR—ABEIZ., V—ILNTRBAINIEEDOBEICEECEET, TITHEENDE, JOY s

FRTEEMICRBRINE T,

TARTOEB%Z AN LTk,

[Create Project] %27 Uy 03 5&, hRAEAIAXADY —ILHNTTOAY s FDOFL

WRT7HHEEET, EHO [+] RV EZFERLTCTAY 7 bE%ERRTHE WOTHLY—ILATTAY =7 b %
ACZENTEET, BB, BEOTOY 7 FIRAKICHW AT 22 TEX T,

E ol Froject 343

Project 244

Inchex Mochule: Eesmipe 1

Index Overview

Lalin Amedica

Region: LT nuuhw:m Clear All

Index Universe | FTSE Indicas v Assel Class | Fixed Income
Reghon
Global MNoath Amesrica EMEA

- ke Inchude sub-indices

Asset Type

Government

Corporabe

Secuntized

Broad

Queality Cum
High "iald MILLT]
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Ay b s R—
3207 a v

N A PA =

CFRI, RQPHARRL ATy RKE,
A#n1m$¢ HARTA ZBEH%

L=

axX AE

e, TLEa— RRNWIICHRZ L - ATy I ADERRINET,
Profile Pedormance Craraciensics Ternover
Table Seclorization | Weighted Average Life ¥ E

£ of Constituents Par Amoant Market Volue % Market Weight  Weighted Aver...  Yield 1o Maturity  Effective Durat... Option Adjuste...

eration 1 =) 1285 392073350 MM 337263986 MM 100,00 823 382 515 20

1.3 Years 23] 477 114194592 MM 1144 15252 MM 2955 187 iy 173 D

3.5 Years = ] 80106961 MM 799,722 24 MM 2065 lgr 33 3% 2%

6.7 Years 23] 3 §55,142 36 MM 56282817 MM 1453 595 3IM R 1576

7-10 Years " 164 B34S2010MM 62433177 MM %512 340 an T2 1983

10+ Years 1] 205 787760 42 MM 74151517 MM 19.15 235 402 1535 175

“\ b
==
CUSTOM INDEX SETTINGS /—rhé
— 3
Base Indices Sectors hsuen Iaswes Calc Methadology Agvanced Design Criterta and Calcudation Methodology \
A ——— Base ndices ®
Index ¥ of Constitwents Market Vialue * Weighting
Constramt Maturity

Ieeration 1 =) 1285 3872639.8635

¥ A8 CRIG 950 540,994 585835 Cuatay

[ acst 16 305 33316452756

Weighting
Rebalancing  Omce a month at end of month. (1)

Base ndex rewephts are disabled when overdap safings are counting only one mstance of overasong issues

[(WAZLAY Ty I REE]| V> aviC

1. [BEAVTyIR] 27

X6 2DXTHHY .,
. BIRESNT-RIEROBRSEREE L OCRBMBEI IR RINET,

INTNICHBED DA Z YA Xer H Y £,

ZIh o,

N—X°4V?v71®714h%?ELtU\ﬁbm47?v71"ﬁﬁéN—Z-47?v7xuimﬁ

(Fv¥v7) PFRE (707

1240 (%) ZANLET, ThoDT A bz
Overlapping issuers % #iRT 2 ELH Y £7,
TZEH A

CUSTOM INDEX SETTINGS

Base Indices Seclors

Reweight | Individual indices ¥

Issuers Calc Methodology Avanced

Index #of Comtitsents  Markei Value % Weighting
Constraints
Iteration 1 =] 1.286 38726398635
[ ABss: CR G 950 540554 555 53
B AGE: i 306 3331 645.276.6

INDF 7 D%

) ARETBIENTEFT, 7o EOAE @ﬁé@ﬁvﬁx‘&ﬁ@ﬁi
EANT, Vx4 bO#HIKWERET S EHTEXT, 72 21E. 4060
HRETDIC

27 A hEFRET HHEIE. ABBI
i, Y-l EY FEAE 2T %é’é#u,

CUSTOM INDEX SETTINGS

Base Indices Seclors Issuers

— _—

Thaee ar no pueriapging issues ke the selected pricing date

= | Oweriapping Issues.

QVERLAP SETTINGS

QRFEAANELE L FTEDHIR D
Lf:'fﬁ(/:\ (4)(/~_/ \?[7 L KJ_'—] /—J—\& > %7 U V2 73_

BRER—R ATy I ADT A MEED

For base mdicas with overlapping isues

(2 Count cnly one inslance of overlagging issues

Base oe: it inoats are cisatied iWhern (i OENON is Selectsd. sven for indices At JONT CumeNty contain overapping
5083 Afy prUEl 20080 BEE OB BRI Wl 88 FmOved

Far Amount Hierarchy (drag o receder) (1)
ABBL CRIG
AGEIL WG

i Count Svelapimg istues muliph Bmes
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2[t7ﬁﬂ97?i A—Y -t X —DEFEACHRN. BLOEIZ—IIEED T A PERETEET,
ZOBTIE, EEER. WA, BRI 74 LE—% LI X —2TTHRELTULET,
. %ﬁiﬁ#1~3¢z¢03~5¢%h%
e I&{tl7 T BBB %4t
o EHBITIE., PEHOABOEEDR Y 7 22 40%D ERNAAH SN, FEOEMHLELZIEHD 40%UL
TeERBEIFELTCVET,

CUSTOM INDEX SETTINGS m
e i e e Calc Methodology p— Design Criteria and Calculation Methodslogy
Seciorization | Country w | reweight | indivicual Saclors ¥ | | Exciude v | (1) Base indices @
=of Constituents  Market Value 3% Market Weight % Weighting
Constraints Maturity excude [[EENED

Heraticn 1 1286 2872638535 100,00 B
= China 579 2,342 453 103 4 80.45 | < 405 Guality Exciude e E
=] Hong Kong 14 58 744 445 4 181
& India 45 24122787 f20 0.4 Waighting RCounery TN, 5 A% R
& indonesa o Wik il a0 Rebalancing OncE 8 Month at end of month. (1)
= Korea 303 660,522, 348.071 17.06
2 Macse 7 83513092 018
[ Malaysia 53 134507141208 A7
[ Philippines a5 szenfarenTT 240 =

A EOFzv Y Ry I RTRIZ—%EEHDID. BRIT 200 EERL £,

B. V—ILATIZWLS DD 7 X —{viEN IRt THE Y, Fay S Zo Yy « A Za—TEEIT B2
ENTEEXET, COYV—ILAFERTIE, BROE I X —2ERLTHRARL - A>T v 7 XE{ER
TEEY,

C. MEAZE (Reweight) 7> a>illd2 2DXZa—hHYVET, 1 2BDAXZ2—TlE, 7 &—
DITzAMEBLDELIZ—F, IXTOELIZ—(E—DOLRBEZIRTOLIZ—ICEAT 278
ISR —BEMICERINE ). H2VWELE I X —PEEO T A MERDEDICRETEET, 2
DEHOAZ2—Tld, BANE—FEBRAET-—FZUVERET, BRAE—-FTIE. €7 2—%DE
BCHERY IV ADF vy 0 ENT LT, C7 X—DERNICHRAINET, BAE— NEERT
356, BEOBBL EHICBMENE LI/ 2—DHbE, TOLIZ—DEIFNICEEFNTLESD
ZEITERLTLTEE W, EANE—FTIE, Ry 7 RFEFBWICFz v 7 SNFEHA, £ Z—1F
BARNICEENTEY 295 BREOBRBELHICEIZ—DEHT IV ICEBNENEI X—IFB
BRICIEEENEEA,

D. RIDY x4 bEIBET 25EE. MEFRDOINCHLIBEDR Y 7 RKEEZANT 08N H Y
EJC NN N—ﬁV#iﬁT@z%F%%i?% =] 7z, TRZHET2(2I1F (2] . ERZRET
51C1F =] OEEFERRL, HEEORY 7 ATEBBEEANLET,

E. hRZYAZXARRIZ, BEATO BAANEELSFEOFHRE] SRIVICBEBNICADINE T, &4
ZHIBRY 2S5, HIBRT 2&HEAD Ix] 27 v o LET,
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3. [RIT| 2 7 Tld, BID[tE I Z—] 27 LRAKIC, BEDOREITEDEAANCERA, VA4 FEXCER, TR
EDHRENAETT, RITERERRTDICIE. BT 4 v h—5aBRRRY IV RICANLET, b, BITHEOH
AICERTEL2DRET A v A—DATY, [MMEFE] PRy 7ETY - XZa—3 [€7&—] &7 LR
LOICHRELET, ZOBITIE, 2 TORITIRICEND LREABALTWET, I TEELEYZA D

REALEERAETHILENHY ET, TDi5

STERICRRINTIER CTEAMTIFIL—ILAH

I—ILIZEITRIEEREA R WGEIE, T 7 —2RRINDEDT,
ZBEX =D DREL ATy 72O 7TA774)L

AN
[mmEN

BRINZDZEZ2—Y—ICBAML £,

CUSTOM INDEX SETTINGS

Base Indices Seclon lasusrs 133083 Calc Mathodology Advanced Design Criteria and Calculation Methodology
Pade warm g5
Q, | Rewsight Al lssuers MK K % | Excivoe ¥ | (D v Feweight rules are applied in the crder shown. Drag rule flags 1o reorder them

#of Constituents  Market Value % Market Weight
[ HKcnG 1 193,383,333 0.00 Base Indices @
[ HOGFN 2 1,219,160.717 0.03 Mty Exclude [3°5 x|
=1 1 265,522 663 L]
& HuTal 3 2290120496 0.08 Quality exciuce [EEHED
= Huare 1 336,933,333 L]
[ HBUDI [ 281,007,842 001 Weighting i Alllssoer % =
& nxios 1 294,589,528 L] ! Country: CH bl
B HysHy 3 1,014 577,882 0.03

Rebalancing  Once & month atend of month, (1)
= wrun 73 13544527276 0.35
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[$BR R T Tld. HAKXL - TI—T%ERHRL T, BIDOIFEEL T X —DEAAN, B Vx4 FDIBEHLNTEE
To B R—%ERLTz0. [CWIE—] X7 EE[RITE] 27T, 27 2—%4) B THAANCRKRIN, oo
Z—CEREIRICHEED T 24 2R ET S ENAIEETT,

CUSTOM INDEX SETTINGS

Eage Indicds Sachrs I3subrs Calg Method ciagy Advancad
& Ngw 15sue Groupn

Edit Issue Grouping "

Issue Grouping Mame,  # of Constifuents  Market Value % Weighting
Co i

Gty Nisss

Liquidity Screenedit 351 IMAETRESETE

Liquidity Screen

ISEUES

inciude s maichng all of the fedovang

Far Amount L < {less Than ¥ SQ0000000

+hd Condion

Inciniicliny 1550005 CON OVenag mulichs 3508 \Brouings

Afviy Safining conditiond Ml rouT B BRI8 10 MSRly FURS 1D B FRILITIAY L33ed Grouping

Dielefe I33ue Groupng Cancel Save

A [BIRZL—TOER] %I Uy 0F5E. DRRL - FL—TDEELRANT BHDNFIUHERE
nx+,

B. ¥9. V—IATHNTEDZLSIZITN—TEZEANLTEELET,

C. RIZ, F—T—FLEEFZERL, ERLIARZL -7 2—OBEYILEEEZANLET, ¥—
T—RFeRHEREAEDE T, BEDE I X —LTIFREINL VLS BREEZFRTEET, 7o
A REMEEHERT 2 BN TRE S NS EFRE (Par Amount) DREBARCERINET,

D. £/ 2—D&BERELIL, ETD RFE] 27Uy I LET, €/ X—DHEZERT 2LELH

Bimald. [$8R]) R 7OMREFR Xy &2 Uy LET, $BIRTILV—TZHIRT 5IC1E. £ T #8877
W—TDHIRIZ ) v LET,
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5.

BTEAE|Z 7T, 2023 v 1OR—X - A>Ty IAD 7 x4 MEEREK, WAXL - AT v I RADE
ENYyUEBEICNAT, DAXL ATy ANTEET 2RIROBIREAFAITHIEHTEET, ZDF
TlE. 50% OAEBE~y PHAERINET,

CUSTOM INDEX SETTINGS -P
Base Indices Sectors Issuers Issues Calc Methodology Advanced Design Criteéria and Calculation Methodalogy
hide wamings
Curmency Hedge | Oveslapg 3 — A
¢ Rewsight rules are spplied in the arder shown. Drag rule 1398 1o réocder them
Hadging Ratia
- -
50 % T Baseinmices EEEE ©
Add Orwemide

Mesturity exciuce [(EEIER
Quality Exciude [l

- hx‘“ﬁhc

! AN Issuer <E% x
Wesghting
i Country: CN 240% X

Rebalancing Once & month at end of month. @

D 5 | Cumrency Heage [[LETEEERES Y FURES I

A BB~y PEBRTHICE. BBAYY XRLEERLES, EETIHIREEES T v I X
MMETE 5L 529 5IC1E. [Overlapping issues] % #IRT 2mEIH Y £9,

B.«vvm%JW4m%@ﬁlvkﬁLi¢o:nm&v\4y?v7xmwi&f®ﬁﬁﬁ\Ett
BEINI-BEICAYYENET,

C. #—NR—F A RAFERTZE, AVTYIANDKZBEARN—ABEICHL TIEESNLEEET~Y
CTEEFT, 7RI ZRILIZE0%. ARTTIE 25%., B RILIL 100%7% & &~y PHERAEIEFET
HZeENTEET,

D. AB~AYIOEFEIZ. WARL - AT v ADHFFFEEL L THEAXILICESNICENINET,

[7 ENNY REBE]R 7 TlE, EANBANEEZERT20TIERLS, BAVR N2 Ty 70 —FF 57004
ToavhRtanEd, [+ KgrvEIVv T RE - —ZE. BITEET v Hh-) BEIZ TR
(GLIC), 713 BEICESVWTHRAVR M E2EBMTE2IENTEET, ZOBRNIRMNERETSICIE. UR
b2ZEADL., [RE] K&z U vy o LET,
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CUSTOM INDEX SETTINGS

Base indices Seclors

List Mame: close

EXCLUSION LISTS
Far & ghvan Sécior, Advanc

+ &l Exchusion List £

Type
L1174

Issued Tickers (one per line)

Save

s

Design Criteria and Calculation Methodology
hidhe warnings

1, Faswesght rubes are appled in the order shown. Drag rule 5303 10 reoeosr them

= ©

Bass Indices X

ABBL CR G

oy Ercnse (R ENERED
CQuality Exclude w

i Al lssuer S5% x
Weighting

I Country: CN Z40% X
Rebalancing  ©noe a month at end of menth, (1)

[T LGl Al curmencies S0% hedged X

NAZL - A VT I ADERNTTLEL

Design Criteria and Calculation Methodology

higde wamings

Fi. REMELEIEBB[TLEa—]KEYESY v o LET,

1 Reweight rules are appliad in the order shown. Drag rule Bags 1o receder them

Base Indices

Maturity

Quality

Weighting

Rebalancing

®
Excioce
N x |

{ Allssuer
! Country: CN

£5% X
S40% X

Once s month at end of month. ()

Currency Hodge

ST Ea— - NFIICIE, W AR L -

e RT3 =< VA DHES L OEIEZEX(ICD

AVTFYIADADDRTIRTUIT—ERBREN, BWEOTAT 7 4
WTERTBE 1I0EMONY 7 TR FOFERVEDICRRINET,
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REDFIE

HRARL - ATy REER. KA. REFELI2SH. AEICH S [Publish) RZ &AL T, YU —XD7®HIC
FTSE Russell DIEUIBICEEN AR L - A VT v I AORNBEEETDIIENTEET, ZOREE2 7Dy T
&, PNRICBERBEREZANTELOKROoNFET, DNHOBEFENOEAF COMERMIZN 2:8FTT,

Index Module Example 1: RReration 1

Index Module Example 1 +

=3 r—

Pub Rshing O prodiuchoming, @ Cusiom index Beralion reQuires appwoval by an index product sgecialst

DESIGN CRITERM AND

Base Indices

e ——— —

Maturity

Quality
Weighting

Redalancing

Currency
Hedge

CALCULATION METHOOOLOGY

@
excioce ((EE) EEE3
Exclude m

AN Issuer <5%
Country: CN < 40%

Once a month st end of month. (3)

All currencies 50% hedged

While pUBICEtIoN BECMOVE! /5 DENING 8 SONOWING DUDICATON the ARFBHON CONNOL be CUSIOMZEd or Jeieled

ADDITIONAL ATTRIEUTES

Base Date Base Cumency

2018-02:28 i USD . US Dole ¥

AST Currency Returns
v

# EUR % hadged
] 100 | % hedged
« MO EUR hedge

Dustribution Channels

Alianz Giobal Inves Y

§ FaciSet Reseych Systems, Inc

§ YBOQ Index Module

Yieid Book index Websde

I | have reviewed the constiluents resultng from the requesied customzabions

1. DREL - ATy IRERNETAICE. DREL - ATy 7 ROEER, R—XBE, ENOLKR— @
E (ABANYYOEEZEDTC) . BEFv RV EBEEEZRODIDELAHY) T, TTDOEMIL. FTSE
RusselliCk )L Ex—&h, BENLIY—vIL - RUSY—0RHRERY £9,

2. AP —IRH LA VT v IZRDNFLEL TVWINRARL - RyF—0 L LT, BHNESY) OEETHD 2

EETERTHUELNDHY F

ERS

3. Request Publicationz 27 VU v 27345 &, FTSERussell D Hh AR L -V a— 3 BHEICY 7T MHEE
ENFET, DREL - A>T v 7 XROFRETICHEN B WIGEIL., FTSE Russell D E%IBLEEITBA SN, B
AZL )Y 2= a i BUENHRZL - ATy AD) Y =X EZEDHDIDEREFIC, HAXL - AT
VIRDTA LY AFREFHREZTVET, XMALIRHINIZHRZL - A>T v 7 XL, BEIEITNIL
2BBLANICAREINES, 7=72L. @AohDBERArRZIToNHEIE. hAEKXL -V )a1—23BY
ENMIREBRERT 57010, ARV RIEHTENET,
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HREL - AT ZADEREH
5] 1:XE BIG BHFA T v 7 RN & LIREZZTE

#of Conutituents. Par Amourt Market Vahee % Market Weight  Welghted Avera.  Vieki to Maturity  Effective Dusstion  Option Adjust Base Index: USBIG

Customisations:

- Exclude bonds with a weighted average
life of less than 5 years

- Exclude bonds rated below A-

- 2% Issuer cap

Jan A8

Dsign Criteria and Calculation Mathatalogy

Hase indices  (USHEIE %] ©

Maturity Exclude 3.5 x (1-3 x
Qusiity
Wisightis

Rebalancing  Once a month ot end of month.

3 Jul 2022 Haug 0 Sep 2022 3¢ 30 Hov 2022 3Dy

———

Gl 2 KEBEA YTy IR+ KEA V7 VEBBEEA TV IR

sof “ Market Weight Quality Woighted Aver Yield to Maturity Mod Effe. Durat
Base Index: Composite of
1.3 Years AA 1 428 4 1
= s ; = - WorldILSI and WGBI
57 Years : PIRT PP o T Customisations:
7.10 Years 2 1 " 35 778 75 - Include USD-denominated
e o 4 7 16,61 1639 bonds only
" Ra =1 ) v |
Design Criteria and Calculation Methodalogy
] S ) Basenaices (D (R
== = = . S ey - — — L — é =2 Matunity
3 L : - i = = = e -
Z =N Years Country D lus x|
=) 1 s
St £ P F P H PSS S S FSF S PSS S R Weighting
o Maraton 1 Rebalancing Dnce & month at end of month
u‘ Em
8 i ) i
290 \{ i EH =8
o LA LA el e N LA . TR
31 Mar 2020 30 Apr 2020 31 May 2020 30 Jun 2020 31 Jul 2020 31 Aug 2020 30 Sep 2020 3 Oct 2020 30 Nov 2020 n [; vers
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Bl 3: KEDNA M = FELESERE:ET

Base Indices: Composite of USBIG

Par Amount Market Value Percent Average Yield To Modified Effective

# of Const {USD) {USD) Weight Life L Duration Duration and USs HYM

E0% U SBIG 40% HYM 11,011 19,924,013 17,189,123 100.00 7.56 7.80 5.30 520  367.98 o

AAA 354 424457 388,036 226 8.02 438 437 435 201 Customizations:

AA 1,305 3,691,604 3,258,300 18.86 8.80 483 8.29 588 <048 _  \eignted 60% US Broad

:BB 3.215 1772477 1,558,450 0.05 11.51 5.38 7.12 7.0 13230 Investment-Grade Bond Index,

4.209 2471788 2,158,238 12.58 1152 6.13 8.83 6.8 20781 N

B8 858 5,862,745 5,203,807 30.27 5.40 7.8 4581 475  387.24 40% US High-Yield Market Index
B 84T 4148784 3,564,337 20.74 5.13 1012 3.89 a4 sems3 — 5% jssuer cap

coc 233 1,462,188 1,058,856 8.15 5.05 17.24 357 3.55  1307.13

*Prices and analytics effective 20220331
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Za—NLHERBEER, 4) REICARILVETICHS Save hx %7 Uy 7 LTLEEI W,
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2024-04.23 0
|
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- System Configuration ®
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Project Settings
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Disclaimer

© 2024 London Stock Exchange Group plc and its applicable group undertakings (the “LSE Group”). The LSE Group includes (1) FTSE International Limited (“FTSE”), (2) Frank
Russell Company (“Russell”), (3) FTSE Global Debt Capital Markets Inc. and FTSE Global Debt Capital Markets Limited (together, “FTSE Canada”), (4) FTSE Fixed Income Europe
Limited (“FTSE FI Europe”), (5) FTSE Fixed Income LLC (“FTSE FI"), (6) The Yield Book Inc (“YB”) and (7) Beyond Ratings S.A.S. (“BR”"). All rights reserved.

FTSE Russelleis a trading name of FTSE, Russell, FTSE Canada, FTSE FI, FTSE Fl Europe, YB and BR. “FTSEe«", “Russelle”, “FTSE Russelle”, “FTSE4Goode”, “ICBe”, “The Yield
Booke”, “Beyond Ratingse” and all other trademarks and service marks used herein (whether registered or unregistered) are trademarks and/or service marks owned or licensed by the
applicable member of the LSE Group or their respective licensors and are owned, or used under licence, by FTSE, Russell, FTSE Canada, FTSE FI, FTSE FI Europe, YB or BR. FTSE
International Limited is authorised and regulated by the Financial Conduct Authority as a benchmark administrator.

All information is provided for information purposes only. All information and data contained in this publication is obtained by the LSE Group, from sources believed by it to be accurate
and reliable. Because of the possibility of human and mechanical error as well as other factors, however, such information and data is provided “as is” without warranty of any kind. No
member of the LSE Group nor their respective directors, officers, employees, partners or licensors make any claim, prediction, warranty or representation whatsoever, expressly, or
impliedly, either as to the accuracy, timeliness, completeness, merchantability of any information or of results to be obtained from the use of FTSE Russell products, including but not
limited to indexes, data and analytics, or the fitness or suitability of the FTSE Russell products for any particular purpose to which they might be put. Any representation of historical
data accessible through FTSE Russell products is provided for information purposes only and is not a reliable indicator of future performance.

No responsibility or liability can be accepted by any member of the LSE Group nor their respective directors, officers, employees, partners or licensors for (a) any loss or damage in
whole or in part caused by, resulting from, or relating to any error (negligent or otherwise) or other circumstance involved in procuring, collecting, compiling, interpreting, analysing,
editing, transcribing, transmitting, communicating, or delivering any such information or data or from use of this document or links to this document or (b) any direct, indirect, special,
consequential or incidental damages whatsoever, even if any member of the LSE Group is advised in advance of the possibility of such damages, resulting from the use of, or inability
to use, such information.

No member of the LSE Group nor their respective directors, officers, employees, partners or licensors provide investment advice and nothing in this document should be taken as
constituting financial or investment advice. No member of the LSE Group nor their respective directors, officers, employees, partners or licensors make any representation regarding
the advisability of investing in any asset or whether such investment creates any legal or compliance risks for the investor. A decision to invest in any such asset should not be made in
reliance on any information herein. Indexes cannot be invested in directly. Inclusion of an asset in an index is not a recommendation to buy, sell or hold that asset nor confirmation that
any particular investor may lawfully buy, sell or hold the asset or an index containing the asset. The general information contained in this publication should not be acted upon without
obtaining specific legal, tax, and investment advice from a licensed professional.

The information contained in this report should not be considered “research” as defined in recital 28 of the Commission Delegated Directive (EU) 2017/593 of 7 April 2016
supplementing Directive 2014/65/EU of the European Parliament and of the Council (“MiFID 1I”) and is provided for no fee.

Past performance is no guarantee of future results. Charts and graphs are provided for illustrative purposes only. Index returns shown may not represent the results of the actual
trading of investable assets. Certain returns shown may reflect back-tested performance. All performance presented prior to the index inception date is back-tested performance.
Back-tested performance is not actual performance, but is hypothetical. The back-test calculations are based on the same methodology that was in effect when the index was officially
launched. However, back-tested data may reflect the application of the index methodology with the benefit of hindsight, and the historic calculations of an index may change from
month to month based on revisions to the underlying economic data used in the calculation of the index.

This document may contain forward-looking assessments. These are based upon a number of assumptions concerning future conditions that ultimately may prove to be inaccurate.
Such forward-looking assessments are subject to risks and uncertainties and may be affected by various factors that may cause actual results to differ materially. No member of the
LSE Group nor their licensors assume any duty to and do not undertake to update forward-looking assessments.

No part of this information may be reproduced, stored in a retrieval system or transmitted in any form or by any means, electronic, mechanical, photocopying, recording or otherwise,
without prior written permission of the applicable member of the LSE Group. Use and distribution of the LSE Group data requires a licence from FTSE, Russell, FTSE Canada, FTSE FI,
FTSE FI Europe, YB, BR and/or their respective licensors.
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