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CRB°’ANNOUNCEMENT FOLLOWING
CONSULTATION on RrerINITIV/CORECOMMODITY

CRB INDICES DISSEMINATION

Refinitiv Benchmarks Services (UK) Limited, as the benchmarks administrator for the
Refinitiv/CoreCommodity CRB® Index (along with sub-indices) previously requested
wider market feedback on the Index dissemination frequency change and found no

objection on proposed changes.

As a result, Refinitiv Benchmarks Services (UK) Limited, after consultation with the
Refinitiv/CoreCommodity CRB Oversight Committee, has decided to apply all
Refinitiv/CoreCommodity CRB® Excess and Total Return Indices, including sub-indices
and variants, be disseminated only at the close of each business day on which US
futures market NYMEX is open for business effective from 1%t September 2021.

Refinitiv Benchmarks Services (UK) Limited is communicating with applicable
regulators with respect to these changes and is applying its operational policies to
protect benchmark reliability.

Index list for end of day only dissemination

Index Name Eikon RIC

Refinitiv/CoreCommodity CRB® Excess Return Index .TRCCRB
Refinitiv/CoreCommodity CRB® Total Return Index .TRCCRBTR
Refinitiv/CoreCommodity CRB® 3-Month Forward Excess Return Index .TRCCTBER
Refinitiv/CoreCommodity CRB® 3-Month Forward Total Refturn Index .TRCCTBTR
Refinitiv/CoreCommodity CRB® Ex-Energy Excess Return Index .TRCCRBNEER
Refinitiv/CoreCommodity CRB® Ex-Energy Total Return Index .TRCCRBNETR
Refinitiv/CoreCommodity CRB® 3-Month Forward Ex-Energy Excess Return Index .TRCCTXER
Refinitiv/CoreCommodity CRB® 3-Month Forward Ex-Energy Total Return Index .TRCCTXTR
Refinitiv/CoreCommodity CRB® Index Non-Agriculture and Livestock Excess Return .TRCCRBNALER
Refinitiv/CoreCommodity CRB® Index Non-Agriculture and Livestock Total Return .TRCCRBNALTR
Refinitiv/CoreCommodity CRB® 3-Month Forward Index Non-Agriculture and Livestock Excess Ret .TRCCAXER
Refinitiv/CoreCommodity CRB® 3-Month Forward Index Non-Agriculture and Livestock Total Return .TRCCAXTR
Feedback should be sent to index_queries@refinitiv.com
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https://www.refinitiv.com/content/dam/marketing/en_us/documents/fact-sheets/crb-consultation.pdf

