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BLOOMBERG COMPOSITE GOLD INDEX

The Bloomberg Composite Gold Index is comprised of the Bloomberg Gold Tracker Total Return Index
(ticker: BBGCTTR) and the iISHARES Gold Trust (ticker: IAU). The index re-balances on a quarterly basis
with target weight allocations of 76% BBGCTTR and 24% IAU. The index reflects the return of underlying
price movements and is quoted in USD. The index is denominated in U.S Dollars and follows the holiday
schedule of the New York Stock Exchange.

KEY FACTS

e The Composite Gold Index is made up of liquid exchange-traded futures on gold, and iShares
Gold Trust which is an investment fund incorporated in the USA. The assets of the gold trust
consist primarily of gold held by a custodian on behalf of the trust.

e The Bloomberg Gold Tracker holds a long position of gold future contracts using a roll
schedule, which rolls five times over three business days (33%) over course of the calendar
year. The roll takes place 4 days prior to month end, based off the gold futures contract
expiration.
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The index level does not include reinvestment of dividends and capital gains. Data as of 04/30/2018.
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Table 1: Index Performance (As of 04/30/2018)

TOTAL RETURN ANNUALIZED TOTAL RETURN
INDEX Since

INDEX NAME TICKER M 3M YTD 2017 1Y 3Y 5Y 10Y 4/26/05

Bloomberg Composite Gold Index| BBGOLD -0.55% -1.93% 0.59% 12.94% 3.36% 3.14% |-2.54% | 3.69% 8.14%

Bloomberg Gold Subindex Total

Return BCOMGCTR | -0.45% | -1.81% 0.49% 12.79% 3.25% 2.97% |-2.67%| 3.57% 7.96%

CALENDAR YEAR PERFORMANCE

2017 2016 2015 2014 2013 | 2012 2011 2010 2009 | 2008 2007

BBGOLD 12.94% 7.80% | -10.62% | -1.84% | -28.40% | 6.27% | 9.59% | 29.00% | 23.15% | 4.24% | 30.10%

BCOMGCTR | 12.79% 7.75% -10.88% | -1.75% | -28.65% | 6.08% | 9.63% | 28.72% | 22.86% | 3.91% | 29.92%

QUICK FACTS

e Methodology: View index methodology

e Weighting: The Composite Gold Index allocates a weight of 76% to the Bloomberg Gold Tracker Total
Return Index and a weight of 24% to the iShares Gold Trust.

e Rebalance: Quarterly

e Base Date: 4/26/2005

e Base Index Level: 100

e Index Launch: 12/22/2017

Run BBGOLD Index <GO> on the Bloomberg Professional service for information on the Bloomberg Composite
Gold Index. For more information on Bloomberg Indices, please email us at info@bloombergindices.com or call +1 212
617 5020.
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BLOOMBERG and BLOOMBERG INDICES are trademarks or service marks of Bloomberg Finance L.P. Bloomberg Finance L.P. and its affiliates ("collectively, "Bloomberg") or Bloomberg's licensors own all proprietary right in the
BLOOMBERG INDICES. Bloomberg does not guarantee the timeliness, accuracy or completeness of any data or information relating to BLOOMBERG INDICES. Bloomberg makes no warranty, express or implied, as to the
BLOOMBERG INDICES or any data or values relating thereto or results to be obtained therefrom, and expressly disclaims all warranties of merchantability and fitness for a particular purpose with respect thereto. It is not possible to
invest directly in an index. Back-tested performance is not actual performance. Past performance is not an indication of future results. To the maximum extent allowed by law, Bloomberg, its licensors, and its and their respective
employees, contractors, agents, suppliers and vendors shall have no liability or responsibility whatsoever for any injury or damages - whether direct, indirect, consequential, incidental, punitive or otherwise - arising in connection with
BLOOMBERG INDICES or any data or values relating thereto - whether arising from their negligence or otherwise. This document constitutes the provision of factual information, rather than financial product advice. Nothing in the
BLOOMBERG INDICES shall constitute or be construed as an offering of financial instruments or as investment advice or investment recommendations (i.e., recommendations as to whether or not to “buy”, “sell”, “hold”, or to enter or
not to enter into any other transaction involving any specific interest or interests) by Bloomberg or its affiliates or a recommendation as to an investment or other strategy by Bloomberg or its affiliates. Data and other information
available via the BLOOMBERG INDICES should not be considered as information sufficient upon which to base an investment decision. All information provided by the BLOOMBERG INDICES is impersonal and not tailored to the
needs of any person, entity or group of persons. Bloomberg and its affiliates do not express an opinion on the future or expected value of any security or other interest and do not explicitly or implicitly recommend or suggest an
investment strategy of any kind. Customers should consider obtaining independent advice before making any financial decisions.


https://data.bloomberglp.com/indices/sites/2/2018/02/Methodology_vF.pdf
mailto:info@bloombergindices.com

