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Content of the Market Consultation

Solactive AG has decided to conduct a Market Consultation with regard to changing the Index Methodology
of the following Indices (the ‘Indices)):

Solactive UBS Development Bank Bond USD TR Index DEVS DEOOOSLASSZ1
Solactive UBS Development Bank Bond CHF TR Index DEVSCHF DEOOOSLASSI6
Solactive UBS Development Bank Bond GBP TR Index .DEVSGBP DEOOOSLALS24
Solactive UBS Development Bank Bond EUR TR Index DEVSEUR DEOOOSLASS3?2
Solactive UBS Development Bank Bond USD 1-5 TR Index DEVS5H DEOOOSLASS40
Solactive UBS Development Bank Bond CHF 1-5 TR Index .DEVSCH5 DEOOOSLASSS7
Solactive UBS Development Bank Bond GBP 1-5 TR Index .DEVSGB5 DEOOOSLASSES
Solactive UBS Development Bank Bond EUR 1-5 TR Index DEVSEUS DEOOOSLASST3
Solactive UBS Development Bank Bond USD 5-10 TR Index DEVSI10 DEOOOSLASS81
Solactive UBS Development Bank Bond CHF 5-10 TR Index .DEVSCI0 DEOOOSLASS99
Solactive UBS Development Bank Bond GBP 5-10 TR Index .DEVSGI0 DEOOOSLASTA2
Solactive UBS Development Bank Bond EUR 5-10 TR Index .DEVSEI10 DEOOOSLASTBO
|Snodlz)t(:tive UBS Global Multilateral Development Bank Bond USD TR MDES DEOOOSLASTCS
|Snodlz)t(:tive UBS Global Multilateral Development Bank Bond CHF TR MDBSCHF DEOOOSLASTDS
|Snodli((:tive UBS Global Multilateral Development Bank Bond GBP TR MDBSGEP DEOOOSLASTES
|Snodli((:tive UBS Global Multilateral Development Bank Bond EUR TR MDBSEUR DEOOOSLASTFI
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Solactive UBS Global Multilateral Development Bank Bond USD 1-5

TR Index MDBS5 DEOOOSLASTGY

Solactive UBS Global Multilateral Development Bank Bond CHF 1-5
TR Index

.MDBSCH5 DEOOOSLASTHY

Solactive UBS Global Multilateral Development Bank Bond GBP 1-5
TR Index

.MDBSGB5 DEOOOSLASTJ3

Solactive UBS Global Multilateral Development Bank Bond EUR 1-5
TR Index

.MDBSEU5 DEOOOSLASTKT

Solactive UBS Global Multilateral Development Bank Bond USD 5-

10TR Index .MDBSI0 DEOOOSLASTLS

Solactive UBS Global Multilateral Development Bank Bond CHF 5-

10TR Index .MDBSCI10 DEOOOSLASTMT

Solactive UBS Global Multilateral Development Bank Bond GBP 5-

10TR Index .MDBSGI0 DEOOOSLASTNS

Solactive UBS Global Multilateral Development Bank Bond EUR 5- MDBSEID DEOOOSLASTPO

10 TR Index

Solactive UBS World Bank Bond USD TR Index \WBANK DECOOSLASTQ8
Solactive UBS World Bank Bond CHF TR Index \WBANKCH DEOOOSLASTRG
Solactive UBS World Bank Bond GBP TR Index \WBANKGB DEOOOSLASTS4
Solactive UBS World Bank Bond EUR TR Index \WBANKEU DEOOOSLASTVS
Solactive UBS World Bank Bond USD 1-5 TR Index WBANKS DEOOOSLASTWG
Solactive UBS World Bank Bond CHF 1-5 TR Index WBANKC5 DEOOOSLASTX4
Solactive UBS World Bank Bond GBP 1-5 TR Index WBANKG5 DEOOOSLASKY1
Solactive UBS World Bank Bond EUR 1-5 TR Index WBANKES DEOOOSLASKZ8
Solactive UBS World Bank Bond USD 5-10 TR Index \WBANK10 DEOOOSLASKOG

Solactive UBS World Bank Bond CHF 5-10 TR Index \WBANKCI DEOOOSLASK14
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Solactive UBS World Bank Bond GBP 5-10 TR Index \WBANKGT DEOOOSLASK?22
Solactive UBS World Bank Bond EUR 5-10 TR Index \WBANKEI DEOOOSLA5SK30
Solactive UBS Development Bank Bond USD PR Index .DEVSP DEOOOSLASL39
Solactive UBS Development Bank Bond CHF PR Index .DEVSCP DEOOOSLASL4T
Solactive UBS Development Bank Bond GBP PR Index DEVSGP DEOOOSLASL54
Solactive UBS Development Bank Bond EUR PR Index .DEVSEP DEOOOSLASLG?2
Solactive UBS Development Bank Bond USD 1-5 PR Index .DEVS5P DEOOOSLASLYO
Solactive UBS Development Bank Bond CHF 1-5 PR Index .DEVSC5P DEOOOSLASLS88
Solactive UBS Development Bank Bond GBP 1-5 PR Index DEVSG5P DEOOOSLASLI6
Solactive UBS Development Bank Bond EUR 1-5 PR Index .DEVSE5P DEOOOSLASMAT
Solactive UBS Development Bank Bond USD 5-10 PR Index .DEVSI0P DEOOOSLASMC3
Solactive UBS Development Bank Bond CHF 5-10 PR Index .DEVSCIP DEOOOSLASMDI
Solactive UBS Development Bank Bond GBP 5-10 PR Index .DEVSGIP DEOOOSLASMES
Solactive UBS Development Bank Bond EUR 5-10 PR Index DEVSETP DEOOOSLASJ25
Solactive UBS Global Multilateral Development Bank Bond USD PR

Index .MDBSP DEOOOSLASJ33
Solactive UBS Global Multilateral Development Bank Bond CHF PR

Index .MDBSCP DEOOOSLASJ4]

Solactive UBS Global Multilateral Development Bank Bond GBP PR

Index .MDBSGP DEOOOSLASJS8
Solactive UBS Global Multilateral Development Bank Bond EUR PR

Index .MDBSEP DEOOOSLASJB6
Solactive UBS Global Multilateral Development Bank Bond USD 1-5

PR Index .MDBS5P DEOOOSLASJT4
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Solactive UBS Global Multilateral Development Bank Bond CHF 1-5
PR Index .MDBSC5P DEOOOSLA5J82

Solactive UBS Global Multilateral Development Bank Bond GBP 1-5
PR Index .MDBSG5P DEOOOSLA5J90

Solactive UBS Global Multilateral Development Bank Bond EUR 1-5
PR Index .MDBSE5P DEOOOSLASKAT

Solactive UBS Global Multilateral Development Bank Bond USD 5-
10 PR Index .MDBSI10P DEOOOSLA5SKB9Y

Solactive UBS Global Multilateral Development Bank Bond CHF 5-
10 PR Index .MDBSCIP DEOOOSLASKCT

Solactive UBS Global Multilateral Development Bank Bond GBP 5-
10 PR Index .MDBSGIP DEOOOSLA5SKD5

Solactive UBS Global Multilateral Development Bank Bond EUR 5-

10 PR Index .MDBSE1P DEOOOSLASKE3
Solactive UBS World Bank Bond USD PR Index WBP DEOOOSLASKFO
Solactive UBS World Bank Bond CHF PR Index \WBCP DEOOOSLASKGS
Solactive UBS World Bank Bond GBP PR Index WBGP DEOOOSLASKHG
Solactive UBS World Bank Bond EUR PR Index \WBEP DEOOOSLASKJ?
Solactive UBS World Bank Bond USD 1-5 PR Index \WB5P DEOOOSLASKKO
Solactive UBS World Bank Bond CHF 1-5 PR Index \WBC5P DEOOOSLASKLS
Solactive UBS World Bank Bond GBP 1-5 PR Index WBG5P DEOOOSLASKMG
Solactive UBS World Bank Bond EUR 1-5 PR Index \WBESP DEOOOSLASKN4
Solactive UBS World Bank Bond USD 5-10 PR Index WBI0P DEOOOSLASKPS
Solactive UBS World Bank Bond CHF 5-10 PR Index WBCI1P DEOOOSLASKQT

Solactive UBS World Bank Bond GBP 5-10 PR Index WBGIP DEOOOSLASKRS




|
Market Consultation Solactive UBS Development Bank Bond Index Family ! I

Solactive UBS World Bank Bond EUR 5-10 PR Index WBEIP DEOOOSLASKS3
Solactive UBS Global Multilateral Development Bank Bond USD

.MDBS25 DEOOOSLAS7J5
25% Issuer Capped TR Index
Solactive UBS Global Multilateral Development Bank Bond USD MDBS46 DEQOOSLAGPTS

40%1-5 Year 60% 5-10 Year TR Index

Rationale for Proposed Changes

The current Selection Pool comprises of bonds that fulfill certain conditions mentioned in section 2.1 of
the Index Methodology of Indices. One of the conditions provide for maturity types eligible for inclusion
consists Callable bonds. Callable bonds in the Development bank bonds market are illiquid and adding
them creates an incorrect representation of the liquid part of the market. Hence such bonds should be

excluded from the index.

Proposed Changes to the Index Guideline

The following Methodology changes are proposed in the section 2.1(g), (i) of the Index Guideline.

From:

(g) Dual currency notes, convertible bonds and inflation linked bonds are excluded.

(i) Maturity types eligible for inclusion are “Bullet” and “Callable".
To:

(g) Dual currency notes, convertible bonds, callable bonds and inflation linked bonds are excluded.

(i) Maturity type eligible for inclusion is “Bullet".

Feedback on the proposed changes

If you would like to share your thoughts with Solactive, please use this consultation form and provide us

with your personal details and those of your organization.
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Name

Function

Organization

Email

Phone

Confidentiality (Y/N)

Solactive is inviting all stakeholders and interested third parties to evaluate the proposed changes to the
Methodology for the Solactive UBS Development Bank Bond Index Family and welcomes any feedback on

how this may affect and/or improve their use of Solactive indices.

Consultation Procedure

Stakeholders and third parties who are interested in participating in this Market Consultation, are invited

to respond until 06.09.2019 (cob).

Please send your feedback via email to compliance@solactive.com, specifying “Market Consultation

Solactive UBS Development Bank Bond Index Family" as the subject of the email, or

via postal mail to: Solactive AG

Platz der Einheit 1


mailto:compliance@solactive.com
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60327 Frankfurt am Main

Germany

Should you have any additional questions regarding the consultative question in particular, please do not
hesitate to contact us via above email address.




CONTACT

Solactive AG

German Index Engineering
Platz der Einheit 1

60327 Frankfurt am Main
Germany

Tel.: +49(0)69 719160 00
Fax: +49(0)69 719160 25
Email: info@solactive.com
Website: www.solactive.com
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