FTSE QUALIFIED GLOBAL CONVERTIBLE

MONTHLY HEDGED (CHF) INDEX

The FTSE Qualified Global Convertible Monthly Hedged (CHF) index represents the performance achieved when hedging
the currency exposure of its parent index, the FTSE Qualified Global Convertible Index, to CHF. The index is 100% hedged
to CHF by selling forwards of all the currencies in the parent index at each monthly rebalance based on the anticipated
exposure to each currency following the rebalance. The forwards are adjusted in the event that the FX hedge ratio of the
index falls outside the range 95% to 105%. The FTSE Qualified Global Convertible Index is a Total Return Index designed to
provide a broad measure of the performance of the investable, global convertible bond market. Qualifying fixed income
securities may be rated investment grade or non-investment grade by a Recognised Rating Agency or unrated, may be
issued with fixed or floating rates and must meet minimum size requirements in their local currency. Individual issuers are
capped at 4% of the Index at the start of each month. The Index is rebalanced monthly to ensure the constituents’ continued
compliance with the Index rules though bonds may be removed from the Index during the month, as a result of corporate
actions. Mandatory convertible bonds (i.e. convertible bonds which must be converted into equities at a given date),
perpetual convertible bonds (i.e. convertible bonds which do not have a maturity date), and bonds issued under Rule 144a
are excluded.
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FTSE Qualified Global Convertible Monthly Hedged (CHF) Index

RULES FOR INCLUSION, REBALANCING, PRICING & HISTORICAL DATA

The FTSE Qualified Global Convertible Monthly Hedged (CHF) index uses the rules for inclusion, rebalancing, pricing and the

treatment of historical data of the parent index, the FTSE Qualified Global Convertible Index.

For detailed information the FTSE Qualified Global Index Methodology available from FTSE Qualified Global Convertible Index |
LSEG should be consulted.

HEDGING PROCESS

Overview

The hedging process uses forward currency contracts to incorporate currency hedging into the calculation of Index
value.

The hedging process follows a monthly cycle; the two key dates in the cycle are the Roll Date and Rebalance Date.

® The Roll Date is the working day prior to the Index Review Effective Date.
® The Rebalance Date is the Index Review Effective Date.

At EoD on the Roll Date all open forward contracts are closed and the Base Currency cash is adjusted to reflect the
crystallised P&L. New contracts are opened; the new contracts reflect the net position of contracts closed in each
currency. The new contracts are referenced as the “Roll Contracts”.

At EoD on the Rebalance Date new contracts are opened to provide the overall net exposure required in each
currency based on the anticipated Index currency profile following the index review. The new contracts are
referenced as the “Rebalance Contracts”.

Hedge Ratio
Limits

The Hedge Ratio of the Index is monitored and if the Hedge Ratio exceeds 105% or falls below 95% then additional
forward contracts will be incorporated into the calculation of the Index value. The new contracts are referenced in
this documentation as the “Reset Contracts”.

Settlement Date

The target Settlement Date for all forward contracts opened in each monthly cycle is the second working day after
the Rebalance Date.

Roll Contracts

The required exposure for the new Roll Contract for each currency is the sum of the delivery amounts for the open
Roll Contract, the open Rebalance Contract and any open Reset Contracts.

The required exposure for each currency is calculated based on the information available at EoD on Roll Date.

The Required Exposure is calculated using the Index constituents and weights that will be effective following the

Rebalance o

Contracts securities rebalance that occurs at EoD on the Rebalance Date.
The Rebalance Contract in each currency is the difference between the Required Exposure and the Roll Contract
for that currency.

CNH E_rlces For CNH priced constituents the forward contracts are executed in CNY.

Securities

Reset Contracts

Reset Contracts are included if the Hedge Ratio is observed to be outside the specified limits (95% - 105%).

In these circumstances, an Adjustment Value is calculated such that if the Hedge Ratio was in excess of 105% the
Hedge Ratio would be reduced to 103% and if the Hedge Ratio was less than 95% the Hedge Ratio would increase
to 97%.

The Reset Contract for each currency is the net delivery amount of all open contracts in that currency multiplied by
the Adjustment Value.
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PRICING AND CALCULATION RULES

All Forward Rates are based on the WM/Reuters Closing Rate Fix (4pm London).

Forward Rates The Forward Rates used for calculation are the mid rates.

The daily Index value calculation incorporates the mark to market (MTM) valuation of all open forward positions in
the valuation of the constituents.

The crystallised P&L from the contracts closed on the Roll Date is added to the Cash Balances which are
reinvested at close on the Rebalance Day.

Calculation

The information above is a limited summary of the Inclusion, Rebalancing and Pricing rules for the Index. For detailed information the
FTSE Qualified Global Convertible Monthly Hedged Index Methodology available from FTSE Qualified Global Convertible Index |
LSEG should be consulted.
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© 2025 London Stock Exchange Group plc and its applicable group undertakings (“LSEG”). LSEG includes (1) FTSE International Limited
(“FTSE”), (2) Frank Russell Company (“Russell”), (3) FTSE Global Debt Capital Markets Inc. “FTSE Canada”, (4) FTSE Fixed Income LLC
(“FTSE FI”), (5) FTSE (Beijing) Consulting Limited (“WOFE”). All rights reserved.

FTSE Russell® is a trading name of FTSE, Russell, FTSE Canada, FTSE Fl, WOFE, and other LSEG entities providing LSEG Benchmark and
Index services. “FTSE®”, “Russell®”, “FTSE Russell®”, “FTSE4Good®”, “ICB®”, “Refinitiv’ , “Beyond Ratings®”, “WMR™”, “FR™” 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 LSEG or their respective licensors.

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 LSEG,
from sources believed by it to be accurate and reliable. Because of the possibility of human and mechanical inaccuracy as well as other
factors, however, such information and data is provided "as is" without warranty of any kind. No member of LSEG 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 LSEG Products, or of results to be
obtained from the use of LSEG products, including but not limited to indices, rates, data and analytics, or the fitness or suitability of the
LSEG products for any particular purpose to which they might be put. The user of the information assumes the entire risk of any use it
may make or permit to be made of the information.

No responsibility or liability can be accepted by any member of LSEG 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 inaccuracy (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 LSEG is advised in advance of the possibility
of such damages, resulting from the use of, or inability to use, such information.

No member of LSEG 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 LSEG 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. Indices and rates cannot be invested in directly. Inclusion of an asset in an index or rate 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 or rate 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.

Past performance is no guarantee of future results. Charts and graphs are provided for illustrative purposes only. Index and/or rate
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 or rate 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 or rate was officially launched. However, back-tested data may reflect the application of the index or rate
methodology with the benefit of hindsight, and the historic calculations of an index or rate may change from month to month based on
revisions to the underlying economic data used in the calculation of the index or rate.

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 LSEG 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 LSEG. Use and
distribution of LSEG data requires a licence from LSEG and/or its licensors.
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