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S&P Canada Investment Grade Corporate Bond X| %= 25 Mt EE
S&P Canada Provincial & Municipal Bond X| == CAD OE_E‘_IE_
S&P Canada Collateralized Bond X|%= 19 e
S&P Canada High Yield Corporate Bond X| <=

S&P Peru Sovereign Bond /3

a—ou =2
S&P Peru Sovereign Bond x| PEN 19 U E=
S&P Peru Sovereign LargeCap 13+ Month Bond x| (PEN) PEN 30 A {SEEE

Israel Sovereign Bond /5
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S&P Global Developed Corporate Infrastructure Bond X|, H
Ho| otel 7|&E B HASHHE T

Aast =

Developed Corporate Bond X|5=0f &3t 3

188
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o

o
o

GICS3AE GICS o5 4t
55101010 My FE2|E|

55103010 S g E2/E|

10102040 Me 3 7tA HERS
55102010 7t R EE|E|

55104010 = FEZ|E|

20305010 S AMH|A

20305020 e
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2. Dow Jones Brookfield Global Infrastructure Composite X|==

S&P Global Developed Corporate Infrastructure Bond Select Min Par X|
T|2{™ S&P Global Developed Infrastructure Bond X| 4= -8 E5 =22 otz A

+. 81 K52

= S5} 0F sttt

£ | AAAWMIY | S8 | HA AW Y AP EEL
USsD 500,000,000 JPY 40,000,000,000 SEK 5,000,000,000
CAD 500,000,000 GBP 500,000,000 DKK 5,000,000,000
EUR 500,000,000 HKD 6,000,000,000 KRW 2,000,000,000,000
AUD 500,000,000 NOK 5,000,000,000 ILS 2,000,000,000
CHF 500,000,000 NZD 500,000,000 SGD 500,000,000
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Dow Jones Equal Weight U.S. Issued Corporate Bond X|5=2 S&P U.S. Catholic Values Aggregate Bond
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e Dow Jones Equal Weight U.S. Issued Corporate Bond X|#=. 2 X=X A|™OtCH X[

SUINE WA o2 THILL,

e S&P U.S. Catholic Values Aggregate Bond x|, ZF | =7 A|EOLCH X| == 7+E K| = of2f 2t
Z0| 2o &I}

o 1170 7| GIcs ME{Q] ME 7HEX|&= S&P U.S. Aggregate Bond X|4=2| 8|S GICS
ME JtEX| et XSt E RFEICE
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M & O =l L.
SFAE2 NSEIRJAA L LS O[Xt2 Qo =95 HHFSt= O[S Ent Bt BiE U e &0
M2 =92 HrAsts 71+ &S SA5t0] AL E Lt
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71EY T-4 Y
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LHIO SXEH M= 7| =20 20| LYSLICH M= 2 YE= F oty = =8 A = ECH
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Sl AU A Glo[E $Ajo| K20 CfSt AEMSH LB S&p CHREA X|40f HH H o 2y
GEE0| AR HE MM EE QO

AN B3t Y F7H R4 £UF AlR|=

rlo

Y 2% 4 AOf &= 2|0] X[~ A Lol ALEEILE. Ol2 et SZHAIE
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7 MR O A| AAtSED LSEG H|O| X|Of A A|=ICt8

LSEG HIO|EHE

EHU

Kl==2| =7} &3t A &2 || X| T2t oL 2t 37|, ME, 855 7|8te| S5tX|+= MSE
ALt 0|8 7ts ot K| 8 E|H S22 www.spglobal.com/spdii/0fl HIA|El S&P CHREA X|4=9|
NMEX+= =52 HZ R

o
u]
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-

521 U B34 B35 N0 Y2t TME LYS:2 SeP LIREA K79 MAX# AN SEE & 28
712 % IA oo|E| 7hg 4
x|4-0| 74 BlOIEf 7484, 7IF Y, 7IE 2+ Of2f Eofl LietLt ik,

XX 7|27}

X MY A=l 71Ed 71E%
S&P Australia Aggregate Bond X| = 2016/07/19 1994/12/30 1994/12/30 100
S&P Australia Collateralized Bond X[~ 2016/07/19 2016/07/19 2005/08/31 100
S&P Australia High Yield Corporate Bond X|5= 2016/07/19 2012/06/29 2012/06/29 100
S&P Australia Investment Grade Corporate Bond X|= 2016/03/07 1998/12/31 1998/12/31 100
S&P Australia Quasi & Foreign Government Bond | 2016/03/07 1998/01/30 1998/01/30 100
S&P Australia Sovereign Bond X[ 2016/07/19 1994/12/30 1994/12/30 100
S&P Canada Aggregate Bond X|= 2015/12/22 1998/01/30 1998/01/30 100

8 S&P US Treasury Bond 7-10 Year X|5=(TTM JPY 8| X|) & S&P US Treasury Bond 7-10 Year X|5=(TTM JPY)2| & 20| CtS
YUY =3 @M 11 A| TTM HESHE0| A Ltof| AFE EICE,
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B =NE Py b= NE%
S&P Canada All Bond X| == 2014/11/26 1998/01/30 1998/01/30 100
S&P Canada Collateralized Bond X|== 2014/11/26 2010/03/31 2010/03/31 100
S&P Canada High Yield Corporate Bond x| 2015/08/21 1998/01/30 1998/01/30 100
S&P Canada Investment Grade Corporate Bond x| 2014/11/26 1998/01/30 1998/01/30 100
S&P Canada Provincial & Municipal Bond X[ 2014/11/26 1998/01/30 1998/01/30 100
S&P Canada Sovereign Bond X|== 2014/02/21 1993/01/01 1993/01/01 100
S&P Canada Government Bond X|== 2018/01/24 1998/01/30 1998/01/30 100
S&P Czech Republic Sovereign Bond X| 2020/11/20 2013/12/31 2013/12/31 100
S&P Denmark Investment Grade Corporate Bond X| = 2016/03/07 1998/01/30 1998/01/30 100
S&P Denmark Quasi & Foreign Government Bond X|== 2016/03/07 1998/01/30 1998/01/30 100
S&P Denmark Sovereign Bond X| = 2014/10/08 1999/12/31 1999/12/31 100
S&P Denmark Collateralized Bond X|== 2017/02/21 1998/01/30 1998/01/30 100
S&P Denmark Aggregate Bond X| == 2017/02/21 1999/12/31 1999/12/31 100
S&P Iceland Sovereign Bond X[ 2020/11/20 2017/11/30 2017/11/30 100
S&P Israel Sovereign Bond X| = 2014/10/08 1999/01/29 1999/01/29 100
S&P Japan Investment Grade Corporate Bond x|~ 2016/03/07 1998/01/30 1998/01/30 100
S&P Japan Quasi & Foreign Government Bond X[~ 2016/03/07 1998/01/30 1998/01/30 100
S&P Japan Sovereign Bond X|== 2014/10/08 1998/01/30 2014/04/30 100
S&P New Zealand Aggregate Bond X|== 2016/09/09 1998/01/30 1998/01/30 100
S&P New Zealand Collateralized Bond X[ 2016/09/09 2010/08/31 2010/08/31 100
S&P New Zealand Investment Grade Corporate Bond X|== 2016/04/01 1998/01/30 1998/01/30 100
S&P New Zealand Quasi & Foreign Government Bond X|<= 2016/04/01 1998/01/30 1998/01/30 100
S&P New Zealand Sovereign Bond X[ 2014/10/08 1992/12/31 2014/03/31 99.997
S&P Norway Aggregate Bond X|== 2016/09/09 2000/12/29 2000/12/29 100
S&P Norway Collateralized Bond X|== 2016/09/09 2006/05/31 2006/05/31 100
S&P Norway Investment Grade Corporate Bond X|== 2016/03/07 1999/12/31 1999/12/31 100
S&P Norway Quasi & Foreign Government Bond X|= 2016/03/07 2000/12/29 2000/12/29 100
S&P Norway Sovereign Bond X|== 2014/10/08 1999/12/31 1999/12/31 100
S&P Peru Sovereign Bond X|= 2017/05/24 2008/05/30 2008/05/30 100
S&P Sweden Investment Grade Corporate Bond x| 2016/03/07 1998/01/30 1998/01/30 100
S&P Sweden Quasi & Foreign Government Bond X[+ 2016/03/07 1998/12/31 1998/12/31 100
S&P Sweden Sovereign Bond x| 2014/10/08 1999/12/31 1999/12/31 100
S&P Switzerland Investment Grade Corporate Bond X[ 2016/03/07 1998/01/30 1998/01/30 100
S&P Switzerland Quasi & Foreign Government Bond X|5= 2016/03/07 1998/01/30 1998/01/30 100
S&P Switzerland Sovereign Bond X|== 2014/10/08 1999/12/31 1999/12/31 100
S&P Taxable Municipal USD250 Million Par Bond X|= 2019/04/03 2010/12/31 2010/12/31 100
S&P U.S. Agency K| 2013/07/31 2008/12/31 2008/12/31 100
S&P U.S. Aggregate Bond X|== 2014/07/15 2002/04/30 2010/04/30 100
S&P U.S. Government Bond X[ 2017/12/22 2017/11/30 2017/11/30 100
S&P U.S. Covered Bond | 2013/10/04 2011/12/31 2011/12/31 100
S&P U.S. Government & Corporate Bond | 2018/01/29 2017/12/29 2017/12/29 100
S&P U.S. Government / Credit Bond X|== 2018/04/25 2017/12/29 2017/12/29 100
S&P U.S. Dollar Global Investment Grade Corporate Bond X|== 2017/07/31 1993/01/29 1993/01/29 100
S&P U.S. Investment Grade Corporate Bond X|== 2017/07/31 1993/01/29 1993/01/29 100
S&P U.S. Foreign Issued Investment Grade Corporate Bond x| 2017/07/31 1993/01/29 1993/01/29 100
iff U.S. Dollar Global Investment Grade Corporate Bond Crossover Rated 2017/07/31 1993/01/29 1993/01/29 100

ES
S&P U.S. Dollar Global High Yield Corporate Bond X|= 2016/12/15 1993/01/29 1993/01/29 100
S&P U.S. High Yield Corporate Bond X|== 2016/12/15 1993/01/29 1993/01/29 100
S&P U.S. High Yield Corporate Distressed Bond X| == 2018/03/02 2000/01/31 2000/01/31 100
S&P U.S. Mortgage-Backed Securities X|== 2014/07/15 2008/12/31 2008/12/31 100
S&P U.S. Supranational & Foreign Government Bond x| 2016/04/01 1998/01/30 1998/01/30 100
S&P U.S. Treasury Bond | 2010/03/24 1989/12/29 1989/12/29 100
S&P U.S. Treasury Bond 7-10 Year X|== 2010/03/24 1989/12/29 1989/12/29 100
S&P U.S. Treasury Bond 7-10 Year X|3= (TTM JPY Hedged) 2016/07/07 2010/02/01 2010/02/01 100
S&P U.S. Treasury Bond 7-10 Year X|== (TTM JPY) 2016/07/07 2010/02/01 2010/02/01 100
S&P Global Developed Aggregate Ex-Collateralized Bond x| 2016/07/05 2002/03/29 2002/03/29 100
Dow Jones Equal Weight U.S. Issued Corporate Bond X|== 2006/11/30 1996/12/31 1996/12/31 100
S&P Global Developed Corporate Bond X|= 2020/05/07 2019/12/31 2019/12/31 100
S&P Global Developed Corporate Infrastructure Bond X| %= 2020/05/07 2019/12/31 2019/12/31 100
S&P Global Developed Corporate Infrastructure Bond Select Min Par X|== 2020/05/07 2019/12/31 2019/12/31 100
S&P U.S. Catholic Values Aggregate Bond X|= 2020/07/22 2015/07/31 2015/07/31 100
S&P U.S. Ultra Short Treasury Bill & Bond X[ 2020/08/06 2011/10/31 2011/10/31 100
S&P CHREA X|4+: S&P Global Bond X4 2 15
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X
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Otz #0fl= & EMOIM TR = S| EatQl X|=7F LB E(O] AL EXY 5= A= Ot X2 B= HTEE

= =MOIM CHELE 2 2 MM R = FH X Z52 S&P DI & EE & 774 218 5] 0/ H) 0/~

SESRRTS

S8 XF oI x| S 3} USD

S&P Australia Aggregate Bond X[ SPBAUAGT | SPBAUAGU
S&P Australia Collateralized Bond X[ SPAUCOLT | SPAUCLUT
S&P Australia High Yield Corporate Bond x| SPAUHYTT | SPAUHYU
S&P Australia Investment Grade Corporate Bond X[ SPAUICAT SPAUICUT
S&P Australia Quasi & Foreign Government Bond X[ SPAUGQAT | SPAUGQUT
S&P Australia Sovereign Bond x| SPBAUSOT | SPBAUSOU
S&P Canada Aggregate Bond x| SPFCAGG SPFICGGU
S&P Canada All Bond X[~ SPFCALT SPFCALUT
S&P Canada Collateralized Bond X[ SPFICC SPFICCU
S&P Canada High Yield Corporate Bond x| SPFICCHT SPFICCHUT
S&P Canada Investment Grade Corporate Bond X[ SPFICAG SPFICAGU
S&P Canada Provincial & Municipal Bond X|== SPFICPM SPFICPMU
S&P Canada Sovereign Bond X[ SPFICA SPFICAU
S&P Canada Government Bond X[ SPFCGB SPFCGU
S&P Czech Republic Sovereign Bond x| SPFICZ SPFICZU
S&P Denmark Investment Grade Corporate Bond x| SPDKICDT SPDKICUT
S&P Denmark Quasi & Foreign Government Bond X[ SPDKGQDT | SPDKGQUT
S&P Denmark Sovereign Bond X[ SPFIDKT SPFIDKUT
S&P Denmark Collateralized Bond x| SPDKGCDT | SPDKGCU
S&P Denmark Aggregate Bond X[ SPDKAGNT | SPDKAGU
S&P Iceland Sovereign Bond X[ SPFIIS SPFIISU
S&P Israel Sovereign Bond X[ SPFIIL -
S&P Japan Investment Grade Corporate Bond X[ SPJPICJT SPJPICUT
S&P Japan Quasi & Foreign Government Bond X[ SPIPGQJT SPJPGQUT
S&P Japan Sovereign Bond X[ SPBJPSOT -
S&P New Zealand Aggregate Bond X[ SPBNAGT SPBNAGU
S&P New Zealand Collateralized Bond X[ SPNZGCZT | SPNZGCUT
S&P New Zealand Investment Grade Corporate Bond X| <= SPNZICZT SPNZICUT
S&P New Zealand Quasi & Foreign Government Bond X|= SPNZGQZT | SPNZGQUT
S&P New Zealand Sovereign Bond X[ SPBNZSOT | SPNZSOUT
S&P Norway Aggregate Bond X[ SPNOAGN | SPNOAGU
S&P Norway Collateralized Bond X|== SPNOGCNT | SPNOGCUT
S&P Norway Investment Grade Corporate Bond X|== SPNOICNT SPNOICUT
S&P Norway Quasi & Foreign Government Bond X[ SPNOGQNT | SPNOGQUT
S&P Norway Sovereign Bond x| SPFINOT SPFINOUT
S&P Peru Sovereign Bond X[ SPFIPER SPFIPED
S&P Portugal Sovereign Bond X[ SPBDEPTT | SPFIPTUT
S&P Sweden Investment Grade Corporate Bond X[ SPSEICRT SPSEICUT
S&P Sweden Quasi & Foreign Government Bond X[ SPSEGQRT | SPSEGQUT
S&P Sweden Sovereign Bond X[ SPFISSET | SPFISSEUT
S&P Switzerland Investment Grade Corporate Bond X| = SPCHICCT SPCHICUT
S&P Switzerland Quasi & Foreign Government Bond X[ SPCHGQCT | SPCHGQUT

S&P CHR2EA X|4=: S&P Global Bond X[~ 2t 2
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£408 X5 x| £} USD
S&P Switzerland Sovereign Bond X| % SPFISWT SPFISWUT
S&P Taxable Municipal USD250 Million Par Bond X| == SPMUTS2T | SPMUTS2T
S&P U.S. Agency X[ SPFIAGT SPFIAGT
S&P U.S. Aggregate Bond x| SPUSAGGT | SPUSAGGT
S&P U.S. Government Bond X[ SPUSGVT SPUSGVT
S&P U.S. Covered Bond X|== SPBDCVBT | SPBDCVBT
S&P U.S. Government & Corporate Bond X[ SPUSGVCT | SPUSGVCT
S&P U.S. Government / Credit Bond X[~ SPUSCGVT | SPUSCGVT
S&P U.S. Dollar Global High Yield Corporate Bond X[ SPUSGHYT -
S&P U.S. Dollar Global Investment Grade Corporate Bond x| SPUSGIGT SPUSGIGT
S&P U.S. Investment Grade Corporate Bond X| SPUIGBDT SPUIGBDT
S&P U.S. Foreign Issued Investment Grade Corporate Bond X[ SPUIGFOT SPUIGFOT
ii&—ﬂz U.S. Dollar Global Investment Grade Corporate Bond Crossover Rated SPUGIXOT SPUGIXOT
S&P U.S. High Yield Corporate Bond X|== SPUHYBDT --
S&P U.S. High Yield Corporate Distressed Bond X[ SPUHYDST --
S&P U.S. Mortgage-Backed Securities X[ SPMBST --
S&P U.S. Supranational & Foreign Government Bond X[ SPUSSNFT -
S&P U.S. Treasury Bond X[ SPBDUSBT -
S&P U.S. Treasury Bond 7-10 Year X[ SPBDU10T --
S&P U.S. Treasury Bond 7-10 Year X[ (TTM JPY Hedged) SPBDTMHT --
S&P U.S. Treasury Bond 7-10 Year X[3= (TTM JPY) SPBDTMJT --
S&P Global Developed Aggregate Ex-Collateralized Bond X[ (USD) - SPDABXC
Dow Jones Equal Weight U.S. Issued Corporate Bond x| DJCBT DJCBT
S&P Global Developed Corporate Bond X| - SPDCORP
S&P Global Developed Corporate Infrastructure Bond X|== - SPDCINF
S&P Global Developed Corporate Infrastructure Bond Select Min Par X[ - SPDCIN5
S&P U.S. Catholic Values Aggregate Bond X| - SPCVAGG
S&P U.S. Ultra Short Treasury Bill & Bond X[ - SPUSBUS
S&P Peru Sovereign LargeCap 13+ Month Bond X|== (PEN) - SPFPEL1

AL
S&P U.S. Treasury Bond Current 30-Year & 10-Year 70/30 Blend X|Z= (USD) - SPUTBCUT
(Custom)
X| %= Bf|o| E{
T=2 S0l Yt X5 =F H0|HE =Hole = AUt

ME T HESRP LfL2ZA X/ www.spglobal.com/spdii/en/contact-us/ 0 29/ 2 2t

HALO|E

FI} FEHES&P LFREA X9 2IAFO/ E(www.spglobal.com/spdii) &= 22
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S&P U.S. Treasury Bond Current 30-Year & 10-Year 70/30 Blend X|&= (USD) (X&4)

X+ =25 0| X 74 X529 F2O|H X 25 1Y g 7820 dUHEF :
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74 x5

x|+ X|+=3E 7t5 4|

S&P U.S. Treasury Bond Current 30-Year X|= SPBDU3B 70%

S&P U.S. Treasury Bond Current 10-Year X|== SPBDU1B 30%
1 Z2|0Y0| 55%2 g X+ - -

X A4

D, — D,_
CashAccrual(t) = CashAccrual(t — 1) = <(1 + Premium)”" <%>>

( < SPBDU3B(t) ) (SPBDUlB(t) ))
Parent(t) = Parent(rb) = {1+ .7 * +.3 %

SPBDU3B(rb) SPBDU1B(rb)

Parent(t) ) N < CashAccrual(t) >>

Index(t) = Index(rb) * (1 + 0.82 = (

Parent(rb) B CashAccrual(rb) B
LA 0 A
N =365
Premium = +5.5%
D = %
t =N
rb =42 OX9 S
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X HH 2025/08/29 X+ YA 2 S&P/BVL Peru Xz A2 S&P Peru Sovereign
Sovereign Bond X|<=0| AL}, Bond X|==0|C}.
S&P Peru Sovereign Bond
NES
CiolEf =X: 2025/06/30 74A AP o= 7bE - LSEG. | 7+ AP Oi$=7t 74 — valmer,
Bolsa Mexicana de Valores, S.A.B.
S&P/BVL Peru Sovereign DE C.V. (“BMV")Q| XI2|At7t =
Bond K|
GiO|E &K : 2024/02/29 Interactive Data Corporation O| J.P. Morgan Securities LLC 7}
BIX SR ESHMBS) 7HAS SIIXEHEESHMBS) 7t4S
S&P U.S. Mortgage-Backed APEBCE APt
Securities X| =
B 2021/10/07 X|4=H2 S&P Peru Sovereign K|+ 2 S&P/BVL Peru Sovereign
of
S&P/BVL Peru Sovereign Bond X| =3I+, Bond X| =0+,
Bond K|
HARN 7. 2021/05/03 HARK 7 WoilM GIEFS M7t H2ZEX H 7 oM OB BAME
X 2l = Ct. ZREICH
S&P U.S. Dollar Global
Investment Grade Corporate
Bond K|
HALK K. 2021/05/03 HALM R Lol HALMN R LolM
ol =310 o =0 mst
S&P U.S. Dollar Global High SOIX=SAS HolEn QoRESAS BRE.
Yield Corporate Bond X|
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