FTSE Russell Factsheet

FTSE Emerging Markets USD Government
and Government-Related Bond Select Index

Multi-Asset | US Dollar

The FTSE Emerging Markets USD Government and Government-Related Bond Select Index measures the performance of both investment-grade and
high-yield US dollar denominated debt issued by governments, regional governments, and government-sponsored entities, domiciled in emerging
markets®. The index is based on a sub-sector of the FTSE Emerging Markets Broad Bond Index (EMUSDBBI) that focuses on government and government-
related securities?.

DESIGN CRITERIA & CALCULATION METHODOLOGY

Coupon: Fixed-rate and fixed-to-floating bonds
Currency: usb
Minimum maturity: At least three years for new entries; at least two years for all other securities

Fixed-to-floating bonds are removed one year prior to the fixed-to-floating rate start date

Minimum issue size: USD 1 billion
Minimum credit quality: Cby S&P and Ca by Moody's (excludes defaulted bonds)
Composition: Securities included: Investment-grade and high-yield US Dollar-denominated debt issued by governments,

government-sponsored and government-guaranteed entities, regional governments and regional
government-sponsored entities domiciled in emerging markets

Securities excluded: Callable zero-coupon bonds, sinking fund bonds

Securitiesreplaced: Any 144AISINs included in the EMUSDBBI are replaced by the corresponding Reg S ISINs
inthe FTSE Emerging Markets USD Government and Government-Related Bond Select Index

Eligible countries Only issuers from countries classified as emerging markets with a per capitaincome below 2x the World Bank
definition of “High Income" for three consecutive years are eligible for inclusion in the index. A country is
classified to be “emerging” if it is defined by the International Monetary Fund (IMF) World Economic Outlook
to be among “emerging and developing economies” or if it is defined by the World Bank (WB) to be among
“low-income economies” or “lower-middle-income economies” or “upper-middle income economies.”

Weighting: Market capitalization

Capping: The maximum par amount per issuing country is capped at USD 25 billion. When the total eligible par amount
from a country exceeds USD 25 billion, the par amount of each bond from this country is scaled pro-rata to
reduce the total to USD 25 billion.

Rebalancing: Once amonth at the end of the month

Reinvestment of cash flow: At daily average of the one-month Eurodeposit rate, calculated from the actual scheduled payment date of
the cash flow through the end of the reporting period

Pricing: Third-party source [bid prices from Intercontinental Exchange (ICE) at 4:00 p.m. GMT]
Calculation frequency: Daily
Settlement date: Monthly — Settlement is on the last calendar day of the month

Daily — Same day settlement except if the last business day of the month is not the last calendar day of the
month; then, settlementis on the last calendar day of the month

Fixing date: Each month, the upcoming month's index constituents are “fixed” on the profile fi xing date. Each year's
scheduled fixing dates are published on the Web site at www.yieldbook.com/m/indices/

Index inception date: December 31, 2011

1 Different market classification criteria are used within the country classification system for equity and fixed income markets. A country is defined to be “emerging” if it is defined by the International Monetary
Fund (IMF) World Economic Outlook to be among “emerging and developing economies” (www.imf.org/external/ns/cs.aspx?id=28) or if it is defined by the World Bank (WB) to be among “low-income economies”
or “lower-middle-income economies” or “upper-middle-income economies” (data.worldbank.org/about/country-classifications/). For more information on eligible countries for the index, see Eligible Countries
in the Design Criteria and Calculation Methdology table. 2 For more details on the FTSE Emerging Markets Broad Bond Index (EMUSDBBI), see the Index Guide on the Web site at www.yieldbook.com/m/indices/
3 Fixing dates provide a clear reference point for index users to know in advance of any changes to the composition of the index for the upcoming month. On each fixing date, publically available securities
information is used to determine index eligibility and indicative values for the following month’s index profile.
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INDEX CONSTITUENTS
September Index Profile - Index data as of August 31, 2019
A Coupon Maturity Index Weight

Description (%) |(yyyylmmidd) | (%)

ANGOLA GOVT 8.250 20280509 0.3955
ANGOLA GOVT 9.375 20480508 0.4048
ANGOLA GOVT 9.500 20251112 0.3745
ARGENTINA GOVT 4.625 20230111 0.1237
ARGENTINA GOVT 5.625 20220126 0.2350
ARGENTINA GOVT 5.875 20280111 0.2979
ARGENTINA GOVT 6.875 20270126 0.2635
ARGENTINA GOVT 6.875 20480111 0.2083
ARGENTINA GOVT 7.125 20360706 0.1195
ARGENTINA GOVT 7.125 21170628 0.1837
ARGENTINA GOVT 7.500 20260422 0.4921
ARGENTINA GOVT 7.625 20460422 0.2007
AZERBAIJAN GOVT 4.750 20240318 0.2936
BAHRAIN GOVT 6.000 20440919 0.2790
BAHRAIN GOVT 6.125 20220705 0.3468
BAHRAIN GOVT 6.125 20230801 0.3516
BAHRAIN GOVT 6.750 20290920 0.3126
BAHRAIN GOVT 7.000 20260126 0.2766
BAHRAIN GOVT 7.000 20281012 0.4040
BANCO NACIONAL DE DESENVOLVIMENTO ECONOMICO E SOCIAL B 5.750 20230926 0.1309
BANK RAZVITIYA KAZAKHSTANA AO 4125 20221210 0.2845
BRAZIL GOVT BND 4.250 20250107 0.4912
BRAZIL GOVT BND 4.500 20290530 0.1723
BRAZIL GOVT BND 4.625 20280113 0.3467
BRAZIL GOVT BND 5.000 20450127 0.4047
BRAZIL GOVT BND 5.625 20410107 0.3078
BRAZIL GOVT BND 5.625 20470221 0.3666
BRAZIL GOVT BND 6.000 20260407 0.2772
BRAZIL GOVT BND 7.125 20370120 0.2961
BRAZIL GOVT BND 8.250 20340120 0.2095
BRAZIL GOVT BND 8.875 20240415 0.1436
BRAZIL GOVT NT 2.625 20230105 0.2303
CBB INTL SUKUK CO 5S.P.C 5.624 20240212 0.2299
CBB INTL SUKUK CO 7 SPC 6.875 20251005 0.2528
CENTRAIS ELETRICAS BRASILEIRAS SA 5.750 20211027 0.1988
CENTRAL BANK OF TUNISIA 5.750 20250130 0.1980
CHILE GOVT 3.240 20280206 0.4696
CHILE GOVT 3.500 20500125 0.3500
CHILE GOVT 3.860 20470621 0.3363
CHINA DEV BANK 2.625 20220124 0.2182
CHINA GOVT 2.125 20221102 0.2180
CHINA GOVT 2.625 20271102 0.2283
CHINA GOVT 3.250 20231019 0.3451
CHINA GOVT 3.500 20281019 0.2449
COLOMBIA GOVT 2.625 20230315 0.2204
COLOMBIA GOVT 3.875 20270425 0.5648
COLOMBIA GOVT 4.000 20240226 0.4820
COLOMBIA GOVT 4.500 20260128 0.3581
COLOMBIA GOVT 4.500 20290315 0.4986
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INDEX CONSTITUENTS
September Index Profile - Index data as of August 31, 2019

Description Coupon Maturity Index Weight
(%) (yyyy/mm/dd) (%)
COLOMBIA GOVT 5.000 20450615 1.1815
COLOMBIA GOVT 5.200 20490515 0.4095
COLOMBIA GOVT 5.625 20440226 0.6918
COLOMBIA GOVT 6.125 20410118 0.7215
COLOMBIA GOVT 7.375 20370918 0.5840
COLOMBIA GOVT 8.125 20240521 0.2734
COMISION FEDERAL DE ELECTRICIDAD 4.750 20270223 0.0610
COMISION FEDERAL DE ELECTRICIDAD 4.875 20240115 0.0779
CORPORACION NACIONAL DEL COBRE DE CHILE 3.625 20270801 0.3461
CORPORACION NACIONAL DEL COBRE DE CHILE 4.375 20490205 0.3254
CORPORACION NACIONAL DEL COBRE DE CHILE 4.500 20250916 0.2593
CORPORACION NACIONAL DEL COBRE DE CHILE 4.500 20470801 0.3161
COSTA RICA GOVT 4.250 20230126 0.2112
COSTA RICA GOVT 7.000 20440404 0.2219
COSTA RICA GOVT 7.158 20450312 0.2248
CROATIA GOVT 5.500 20230404 0.3657
CROATIA GOVT 6.000 20240126 0.4377
DOMINICAN REPUBLIC GOVT 5.500 20250127 0.3455
DOMINICAN REPUBLIC GOVT 5.950 20270125 0.4028
DOMINICAN REPUBLIC GOVT 6.000 20280719 0.3101
DOMINICAN REPUBLIC GOVT 6.400 20490605 0.3584
DOMINICAN REPUBLIC GOVT 6.500 20480215 0.2379
DOMINICAN REPUBLIC GOVT 6.850 20450127 0.4950
DOMINICAN REPUBLIC GOVT 6.875 20260129 0.3700
DOMINICAN REPUBLIC GOVT 7.450 20440430 0.3974
ECUADOR GOVT 7.875 20280123 0.6097
ECUADOR GOVT 7.950 20240620 0.4393
ECUADOR GOVT 8.750 20230602 0.4309
ECUADOR GOVT 8.875 20271023 0.5463
ECUADOR GOVT 9.625 20270602 0.2254
ECUADOR GOVT 9.650 20261213 0.4064
ECUADOR GOVT 10.750 20220328 0.7010
ECUADOR GOVT 10.750 20290131 0.4946
EGYPT GOVT 5.577 20230221 0.2778
EGYPT GOVT 5.875 20250611 0.3371
EGYPT GOVT 6.125 20220131 0.5612
EGYPT GOVT 6.588 20280221 0.2759
EGYPT GOVT 7.500 20270131 0.4695
EGYPT GOVT 7.600 20290301 0.4210
EGYPT GOVT 7.903 20480221 0.3336
EGYPT GOVT 8.500 20470131 0.5880
EGYPT GOVT 8.700 20490301 0.3679
EL SALVADOR GOVT 7.125 20500120 0.2408
EL SALVADOR GOVT 7.650 20350615 0.2327
EMPRESAS PUBLICAS DE MEDELLIN ESP 4.250 20290718 0.2272
ESKOM HLDGS SOC LTD 6.350 20280810 0.2336
ESKOM HLDGS SOC LTD 6.750 20230806 0.2215
ESKOM HLDGS SOC LTD 7.125 20250211 0.2768
ETHIOPIA GOVT 6.625 20241211 0.2269
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INDEX CONSTITUENTS
September Index Profile - Index data as of August 31, 2019
A Coupon Maturity Index Weight

Description (%) |(yyyylmmidd) | (%)

EXPORT IMPORT BANK OF INDIA 3.375 20260805 0.2224
EXPORT IMPORT BANK OF INDIA 3.875 20280201 0.2307
EXPORT-IMPORT BANK OF CHINA 2.625 20220314 0.2529
EXPORT-IMPORT BANK OF CHINA 2.875 20260426 0.2242
EXPORT-IMPORT BANK OF CHINA 3.625 20240731 0.3446
HAZINE MUSTESARLIGI VARLIK KIRALAMA AS 4.489 20241125 0.0965
HAZINE MUSTESARLIGI VARLIK KIRALAMA AS 5.004 20230406 0.1267
HUNGARY GOVT 5.375 20230221 0.4570
HUNGARY GOVT 5.375 20240325 0.4975
HUNGARY GOVT 5.750 20231122 0.4962
HUNGARY GOVT 7.625 20410329 0.4607
INDONESIA GOVT BND 2.950 20230111 0.0954
INDONESIA GOVT BND 3.500 20280111 0.1240
INDONESIA GOVT BND 4.100 20280424 0.1041
INDONESIA GOVT BND 4.350 20480111 0.1880
INDONESIA GOVT BND 4.750 20290211 0.1358
INDONESIA GOVT BND 5.350 20490211 0.1232
INDONESIA GOVT BND 6.625 20370217 0.1966
INDONESIA GOVT BND 7.750 20380117 0.2906
INDONESIA GOVT NT 3.375 20230415 0.1463
INDONESIA GOVT NT 3.750 20220425 0.1959
INDONESIA GOVT NT 4.350 20270108 0.1299
INDONESIA GOVT NT 4.625 20430415 0.1642
INDONESIA GOVT NT 4.750 20260108 0.2368
INDONESIA GOVT NT 5.250 20420117 0.2632
INDONESIA GOVT NT 5.875 20240115 0.2138
INDONESIA GOVT NT 5.950 20460108 0.1604
INDONESIA GOVT NT 6.750 20440115 0.2780
INDONESIA GOVT NT 8.500 20351012 0.2453
INDONESIA GOVT NT #9 5.375 20231017 0.1057
INDONESIA GOVT NT #13 4.125 20250115 0.2018
INDONESIA GOVT NT #14 5.125 20450115 0.2322
INDONESIA GOVT NT #22 5.250 20470108 0.1781
INDONESIA GOVT NT #24 3.850 20270718 0.1009
INDONESIA GOVT NT #25 4.750 20470718 0.1117
IRAQ GOVT 6.752 20230309 0.2271
JAMAICA GOVT 7.875 20450728 0.2795
JANUB GAZ DAHLIZI GSJ 6.875 20260324 0.5205
JORDAN GOVT 5.750 20270131 0.2194
JORDAN GOVT 6.125 20260129 0.2252
JORDAN GOVT 7.375 20471010 0.2295
KAZAKHSTAN GOVT 3.875 20241014 0.3486
KAZAKHSTAN GOVT 4.875 20441014 0.2658
KAZAKHSTAN GOVT 5.125 20250721 0.6155
KAZAKHSTAN GOVT 6.500 20450721 0.4727
KENYA GOVT 6.875 20240624 0.4658
KENYA GOVT 7.250 20280228 0.2250
KENYA GOVT 8.250 20480228 0.2223
LEBANON GOVT 6.000 20230127 0.1742
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INDEX CONSTITUENTS
September Index Profile - Index data as of August 31, 2019
A Coupon Maturity Index Weight

Description (%) |(yyyylmmidd) | (%)

LEBANON GOVT 6.100 20221004 0.2539
LEBANON GOVT 6.600 20261127 0.2371
LEBANON GOVT 6.650 20300226 0.1992
LEBANON GOVT 6.750 20271129 0.1471
LEBANON GOVT 6.850 20270323 0.1873
LEBANON GOVT 6.850 20290525 0.1459
LEBANON GOVT 7.000 20320323 0.1496
MALAYSIA SOVEREIGN SUKUK BHD 3.043 20250422 0.2271
MALAYSIA SUKUK GLOBAL BHD 3.179 20260427 0.2290
MEXICO GOVT 3.600 20250130 0.1314
MEXICO GOVT 3.625 20220315 0.1172
MEXICO GOVT 3.750 20280111 0.1569
MEXICO GOVT 4.000 20231002 0.1958
MEXICO GOVT 4.125 20260121 0.1391
MEXICO GOVT 4.150 20270328 0.2004
MEXICO GOVT 4.350 20470115 0.1133
MEXICO GOVT 4.500 20290422 0.2266
MEXICO GOVT 4.500 20500131 0.1321
MEXICO GOVT 4.600 20460123 0.1821
MEXICO GOVT 4.600 20480210 0.1617
MEXICO GOVT 4.750 20440308 0.2691
MEXICO GOVT 5.550 20450121 0.2025
MEXICO GOVT 5.750 21101012 0.1888
MEXICO GOVT 6.050 20400111 0.2317
MEXICO GOVT 6.750 20340927 0.1465
MEXICO GOVT 8.300 20310815 0.1000
MONGOLIA GOVT 5.125 20221205 0.2172
MOROCCO GOVT 4.250 20221211 0.3415
NIGERIA GOVT 6.500 20271128 0.3273
NIGERIA GOVT 7.143 20300223 0.2708
NIGERIA GOVT 7.625 20251121 0.2687
NIGERIA GOVT 7.625 20471128 0.3178
NIGERIA GOVT 7.696 20380223 0.2692
NIGERIA GOVT 7.875 20320216 0.3333
NIGERIA GOVT 8.747 20310121 0.2385
OMAN GOVT 3.875 20220308 0.2176
OMAN GOVT 4.125 20230117 0.2690
OMAN GOVT 4.750 20260615 0.5266
OMAN GOVT 5.375 20270308 0.4332
OMAN GOVT 5.625 20280117 0.5332
OMAN GOVT 6.000 20290801 0.4859
OMAN GOVT 6.500 20470308 0.4132
OMAN GOVT 6.750 20480117 0.5610
OMAN SOVEREIGN SUKUK SAOC 4.397 20240601 0.4367
OMAN SOVEREIGN SUKUK SAOC 5.932 20251031 0.3479
PAKISTAN GOVT 6.875 20271205 0.3281
PAKISTAN GOVT 8.250 20240415 0.2416
PANAMA GOVT 3.160 20300123 0.2862
PANAMA GOVT 3.750 20250316 0.2928
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INDEX CONSTITUENTS
September Index Profile - Index data as of August 31, 2019
A Coupon Maturity Index Weight

Description (%) |(yyyylmmidd) | (%)

PANAMA GOVT 3.875 20280317 0.3037
PANAMA GOVT 4.000 20240922 0.2950
PARAGUAY GOVT 6.100 20440811 0.2695
PERTAMINA PERSERO PT 4.300 20230520 0.1614
PERTAMINA PERSERO PT 4.875 20220503 0.1250
PERTAMINA PERSERO PT 5.625 20430520 0.1643
PERTAMINA PERSERO PT 6.000 20420503 0.1470
PERTAMINA PERSERO PT 6.450 20440530 0.1890
PERU GOVT 4125 20270825 0.2621
PERU GOVT 5.625 20501118 0.8450
PERU GOVT 7.350 20250721 0.4607
PERU GOVT 8.750 20331121 0.8043
PERUSAHAAN PENERBIT SURAT BERHARGA SYARIAH NEGARA IND(C 3.300 20221121 0.0967
PERUSAHAAN PENERBIT SURAT BERHARGA SYARIAH NEGARA IND( 3.400 20220329 0.0971
PERUSAHAAN PENERBIT SURAT BERHARGA SYARIAH NEGARA IND( 3.750 20230301 0.1237
PERUSAHAAN PENERBIT SURAT BERHARGA SYARIAH NEGARA IND( 4.150 20270329 0.2063
PERUSAHAAN PENERBIT SURAT BERHARGA SYARIAH NEGARA IND( 4.325 20250528 0.2049
PERUSAHAAN PENERBIT SURAT BERHARGA SYARIAH NEGARA IND( 4.350 20240910 0.1541
PERUSAHAAN PENERBIT SURAT BERHARGA SYARIAH NEGARA IND(C 4.400 20280301 0.1845
PERUSAHAAN PENERBIT SURAT BERHARGA SYARIAH NEGARA IND( 4.450 20290220 0.1313
PERUSAHAAN PENERBIT SURAT BERHARGA SYARIAH NEGARA IND( 4.550 20260329 0.1837
PETROBRAS GLOBAL FIN BV 5.299 20250127 0.3060
PETROBRAS GLOBAL FIN BV 5.750 20290201 0.3076
PETROBRAS GLOBAL FIN BV 5.999 20280127 0.5573
PETROBRAS GLOBAL FIN BV 6.250 20240317 0.2425
PETROBRAS GLOBAL FIN BV 6.900 20490319 0.2797
PETROBRAS GLOBAL FIN BV 7.375 20270117 0.4586
PETROBRAS GLOBAL FIN BV 8.750 20260523 0.4091
PETROLEOS DEL PERU PETROPERU SA 4.750 20320619 0.2447
PETROLEOS DEL PERU PETROPERU SA 5.625 20470619 0.2626
PETROLEOS MEXICANOS 3.500 20230130 0.1197
PETROLEOS MEXICANOS 4.500 20260123 0.0821
PETROLEOS MEXICANOS 4.625 20230921 0.1224
PETROLEOS MEXICANOS 4.875 20220124 0.1252
PETROLEOS MEXICANOS 4.875 20240118 0.0881
PETROLEOS MEXICANOS 5.350 20280212 0.1377
PETROLEOS MEXICANOS 5.375 20220313 0.0911
PETROLEOS MEXICANOS 5.500 20440627 0.0855
PETROLEOS MEXICANOS 5.625 20460123 0.0992
PETROLEOS MEXICANOS 6.350 20480212 0.1775
PETROLEOS MEXICANOS 6.375 20450123 0.1632
PETROLEOS MEXICANOS 6.500 20270313 0.3342
PETROLEOS MEXICANOS 6.500 20290123 0.1169
PETROLEOS MEXICANOS 6.500 20410602 0.1669
PETROLEOS MEXICANOS 6.625 20350615 0.1586
PETROLEOS MEXICANOS 6.625 99990101 0.0528
PETROLEOS MEXICANOS 6.750 20470921 0.3418
PETROLEOS MEXICANOS 6.875 20260804 0.1837
PHILIPPINES GOVT 3.000 20280201 0.4586
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INDEX CONSTITUENTS
September Index Profile - Index data as of August 31, 2019
A Coupon Maturity Index Weight

Description (%) |(yyyylmmidd) | (%)

PHILIPPINES GOVT 3.700 20410301 0.5135
PHILIPPINES GOVT 3.700 20420202 0.5095
PHILIPPINES GOVT 3.750 20290114 0.3665
PHILIPPINES GOVT 3.950 20400120 0.5188
PHILIPPINES GOVT 4.200 20240121 0.3530
PHILIPPINES GOVT 5.000 20370113 0.3829
PHILIPPINES GOVT 5.500 20260330 0.2715
PHILIPPINES GOVT 6.375 20320115 0.3110
PHILIPPINES GOVT 6.375 20341023 0.6096
PHILIPPINES GOVT 7.750 20310114 0.5734
PHILIPPINES GOVT 9.500 20300202 0.7172
PHILIPPINES GOVT 10.625 20250316 0.4744
POLAND GOVT NT 3.000 20230317 0.4527
POLAND GOVT NT 3.250 20260406 0.4086
POLAND GOVT NT 4.000 20240122 0.4699
POLAND GOVT NT 5.000 20220323 0.7095
POWER SECTOR ASSETS & LIABILITIES MGMT CORP 7.390 20241202 0.3209
ROMANIA GOVT 4.375 20230822 0.3453
ROMANIA GOVT 4.875 20240122 0.2370
ROMANIA GOVT 5.125 20480615 0.3036
ROMANIA GOVT 6.125 20440122 0.2837
ROMANIA GOVT 6.750 20220207 0.4810
RUSSIA GOVT 4.250 20270623 0.4013
RUSSIA GOVT 4.375 20290321 0.5110
RUSSIA GOVT 4.500 20220404 0.3354
RUSSIA GOVT 4.750 20260527 0.5161
RUSSIA GOVT 4.875 20230916 0.5208
RUSSIA GOVT 5.100 20350328 0.7172
RUSSIA GOVT 5.250 20470623 1.3066
RUSSIA GOVT 5.625 20420404 0.5877
RUSSIA GOVT 5.875 20430916 0.3051
RUSSIA GOVT 12.750 20280624 0.6677
SERBIA GOVT 7.250 20210928 0.3871
SOUTH AFRICA GOVT 4.300 20281012 0.4357
SOUTH AFRICA GOVT 4.665 20240117 0.3412
SOUTH AFRICA GOVT 4.850 20270927 0.2284
SOUTH AFRICA GOVT 4.875 20260414 0.2862
SOUTH AFRICA GOVT 5.000 20461012 0.2163
SOUTH AFRICA GOVT 5.375 20440724 0.2213
SOUTH AFRICA GOVT 5.650 20470927 0.3467
SOUTH AFRICA GOVT 5.875 20220530 0.2337
SOUTH AFRICA GOVT 5.875 20250916 0.4873
SOUTH AFRICA GOVT 5.875 20300622 0.3347
SRI LANKA GOVT BND 5.750 20230418 0.2720
SRI LANKA GOVT BND 6.750 20280418 0.2649
SRI LANKA GOVT BND 6.850 20240314 0.2260
SRI LANKA GOVT BND 7.550 20300328 0.3275
SRI LANKA GOVT BND 7.850 20290314 0.3169
SRI LANKA GOVT NT 5.875 20220725 0.2168
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INDEX CONSTITUENTS
September Index Profile - Index data as of August 31, 2019
A Coupon Maturity Index Weight

Description (%) |(yyyylmmidd) | (%)

SRI LANKA GOVT NT 6.200 20270511 0.3089
SRI LANKA GOVT NT 6.825 20260718 0.2144
SRI LANKA GOVT NT 6.850 20251103 0.3304
TRINIDAD AND TOBAGO GOVT 4.500 20260804 0.2216
TURKEY GOVT 3.250 20230323 0.1402
TURKEY GOVT 4.250 20260414 0.1347
TURKEY GOVT 4.875 20261009 0.2771
TURKEY GOVT 4.875 20430416 0.2374
TURKEY GOVT 5.125 20220325 0.1023
TURKEY GOVT 5.125 20280217 0.1803
TURKEY GOVT 5.750 20240322 0.2523
TURKEY GOVT 5.750 20470511 0.2954
TURKEY GOVT 6.000 20270325 0.3205
TURKEY GOVT 6.000 20410114 0.2602
TURKEY GOVT 6.125 20281024 0.1947
TURKEY GOVT 6.250 20220926 0.2616
TURKEY GOVT 6.350 20240810 0.2279
TURKEY GOVT 6.625 20450217 0.2751
TURKEY GOVT 6.750 20400530 0.1917
TURKEY GOVT 6.875 20360317 0.2751
TURKEY GOVT 7.250 20231223 0.2116
TURKEY GOVT 7.250 20380305 0.1036
TURKEY GOVT 7.375 20250205 0.3416
TURKEY GOVT 7.625 20290426 0.3249
TURKEY GOVT 8.000 20340214 0.1617
TURKEY GOVT 11.875 20300115 0.2046
UKRAINE GOVT 7.750 20210901 0.3276
UKRAINE GOVT 7.750 20220901 0.3261
UKRAINE GOVT 7.750 20230901 0.3211
UKRAINE GOVT 7.750 20240901 0.3192
UKRAINE GOVT 7.750 20250901 0.3147
UKRAINE GOVT 7.750 20260901 0.3116
UKRAINE GOVT 7.750 20270901 0.3086
UKRAINE GOVT 9.750 20281101 0.4160
VEB FIN PLC 5.942 20231121 0.1974
VEB FIN PLC 6.025 20220705 0.1682
VEB FIN PLC 6.800 20251122 0.1816
VIETNAM GOVT 4.800 20241119 0.2371
ZAMBIA GOVT 8.500 20240414 0.1517
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FTSE Fixed Income, LLC and Research Affiliates, LLC have agreed to jointly create and distribute investable fixed income indexes (the “FTSE RAFI Bonds
Index Series”) based on Research Affiliates’ patented Fundamental Index® methodology. All intellectual property, including trademarks, contributed by
Research Affiliates, LLC and FTSE Fixed Income LLC shall remain solely vested with the respective contributor.

© 2019 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 GDCM”), (4) MTSNext Limited (“MTSNext"), (5) Mergent, Inc. (“Mergent”), (6) FTSE Fixed Income LLC (“FTSE FI”) and (7) The Yield Book Inc (“YB”).
All rights reserved.

FTSE Russell® is a trading name of FTSE, Russell, FTSE GDCM, MTS Next Limited, Mergent, FTSE Fl and YB. “FTSE®”, “Russell®”, “FTSE Russell®”,
‘MTS®”, “FTSE4Good®”, “ICB®”, “Mergent®”, “WorldBIG®”, “USBIG®”, “EuroBIG®”, “AusBIG®”, “The Yield Book®”, 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, MTSNext, FTSE GDCM, Mergent, FTSE Fl or YB. FTSE International
Limited is authorised and regulated by the Financial Conduct Authority as a benchmark administrator.

The trade names Fundamental Index®, RAFI® and the Research Affiliates corporate name and logo are the exclusive intellectual property of Research
Affiliates, LLC and are registered trademarks in the United States and other countries. Any use of Research Affiliates, LLC’s trade names and logos without
the prior written permission of Research Affiliates, LLC is expressly prohibited and Research Affiliates, LLC reserves

the right to take any and all necessary action to preserve all of its rights, title and interest in and to these marks. Fundamental Index®, the non-capitalization
method for creating and weighting an index of securities, is patented and patent-pending proprietary intellectual property of Research Affiliates, LLC. (See all
applicable US patent and pending patent disclosures located at http://www.researchaffiliates.com/Pages/legal.

aspx#d, which are fully incorporated herein.)

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 the FTSE Russell Indexes or the fitness
or suitability of the FTSE Russell Indexes for any particular purpose to which they might be put. Any representation of historical data accessible through
FTSE Russell Indexes 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, analyzing, 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
LSEGroup 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 contained in
this document or accessible through FTSE Russell Indexes, including statistical data and industry reports, should be taken as constituting financial or
investment advice or a financial promotion.

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.

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 GDCM, MTSNext, Mergent, FTSE FI, YB and/or their respective licensors.

Thomson Reuters Copyright Notice and Disclaimer

Copyright 2019 Thomson Reuters. Thomson Reuters content is the intellectual property of Thomson Reuters. Any copying, republication or redistribution of
Thomson Reuters content, including by caching, framing or similar means, is expressly prohibited without the prior written consent of Thomson Reuters.
Thomson Reuters content shall not be used for trading purposes. Thomson Reuters is not liable for any errors or delays in content, or for any actions taken
in reliance on any content.
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