& CME Group

LISTING TERM SOFR DAILY TOTAL RETURN INDICES

MARKET DATA
INDEX NAME MARKET MD]IJL;I.\I)KT:ZQ(SSS;S-YSR:;ES}LUTY CHANNEL
CROUP MDP 3.0 TAG 1180 -
APPLID
1-Month Term SOFR Daily Return Index [CME |[TSFIO1 261
3-Month Term SOFR Daily Return Index TSFI03
6-Month Term SOFR Daily Return Index TSFI06
12-Month Term SOFR Daily Return TSFI12
Index
1-Month Term SOFR +5bps Daily Return TSFI0105
Index
3-Month Term SOFR +5bps Daily Return TSFI0305
Index
6-Month Term SOFR +5bps Daily Return TSFI10605
Index
12-Month Term SOFR +5bps Daily TSFI1205
Return Index
1-Month Term SOFR +8bps Daily Return [CME [TSF10108 261
Index
3-Month Term SOFR +8bps Daily Return TSFI0308
Index
6-Month Term SOFR +8bps Daily Return TSF10608
Index
12-Month Term SOFR +8bps Daily TSF11208
Return Index
1-Month Term SOFR +10bps Daily TSFI0110
Return Index
3-Month Term SOFR +10bps Daily TSFI0310
Return Index
6-Month Term SOFR +10bps Daily TSFI0610
Return Index
12-Month Term SOFR +10bps Daily TSFI1210
Return Index
1-Month Term SOFR +15bps Daily TSFI0115
Return Index
3-Month Term SOFR +15bps Daily TSFI0315
Return Index
6-Month Term SOFR +15bps Daily TSFI10615
Return Index
12-Month Term SOFR +15bps Daily CME |[TSFI1215 261
Return Index
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& CME Group

LISTING TERM SOFR DAILY TOTAL RETURN INDICES

MARKET DATA
INDEX NAME MARKET MDlIJL;I.\I)KT'Zg(i15551S-Ysl\143281LmY MDP E%ATNAV(% —
GROUP : -
APPLID

1-Month Term SOFR +18bps Daily TSFI0118

Return Index

3-Month Term SOFR +18bps Daily TSFI0318

Return Index

6-Month Term SOFR +18bps Daily TSFI0618

Return Index

12-Month Term SOFR +18bps Daily TSFI11218

Return Index

1-Month Term SOFR +20bps Daily TSFI0120

Return Index

3-Month Term SOFR +20bps Daily TSFI10320

Return Index

6-Month Term SOFR +20bps Daily TSFI0620

Return Index

12-Month Term SOFR +20bps Daily TSFI11220

Return Index

1-Month Term SOFR +25bps Daily TSFI0125

Return Index

3-Month Term SOFR +25bps Daily TSFI0325

Return Index

6-Month Term SOFR +25bps Daily CME |[TSFI0625 261
Return Index

12-Month Term SOFR +25bps Daily TSFI1225

Return Index

1-Month Term SOFR +50bps Daily TSFI0150

Return Index

3-Month Term SOFR +50bps Daily TSFI0350

Return Index

6-Month Term SOFR +50bps Daily TSF10650

Return Index

12-Month Term SOFR +50bps Daily TSFI11250

Return Index

1-Month Term SOFR +75bps Daily TSFI0175

Return Index

3-Month Term SOFR +75bps Daily TSFI0375

Return Index

6-Month Term SOFR +75bps Daily TSFI0675

Return Index
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& CME Group

LISTING TERM SOFR DAILY TOTAL RETURN INDICES

MARKET DATA
INDEX NAME MARKET MDlIJL;I.\I)K'fZg(iISSSIS-YSl\]/[ZESIIiITY MDP E%ATN:'(% —
(63:00)1) . )
APPLID
12-Month Term SOFR +75bps Daily TSFI1275
Return Index
1-Month Term SOFR +100bps Daily TSF10101
Return Index
3-Month Term SOFR +100bps Daily CME |[TSF10103 261
Return Index
6-Month Term SOFR +100bps Daily TSF10106
Return Index
12-Month Term SOFR +100bps Daily TSF10112
Return Index
1-Month Term SOFR +125bps Daily TSF12101
Return Index
3-Month Term SOFR +125bps Daily TSF12103
Return Index
6-Month Term SOFR +125bps Daily TSF12106
Return Index
12-Month Term SOFR +125bps Daily TSF12112
Return Index
1-Month Term SOFR +150bps Daily TSF15101
Return Index
3-Month Term SOFR +150bps Daily TSF15103
Return Index
6-Month Term SOFR +150bps Daily TSF15106
Return Index
12-Month Term SOFR +150bps Daily TSF15112
Return Index
1-Month Term SOFR +175bps Daily CME |[TSF17101 261
Return Index
3-Month Term SOFR +175bps Daily TSF17103
Return Index
6-Month Term SOFR +175bps Daily TSF17106
Return Index
12-Month Term SOFR +175bps Daily TSF17112
Return Index
1-Month Term SOFR +200bps Daily TSF20101
Return Index
3-Month Term SOFR +200bps Daily TSF20103
Return Index
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& CME Group

LISTING TERM SOFR DAILY TOTAL RETURN INDICES

MARKET DATA
INDEX NAME MARKET MDlIJL;I.\I)K'fZQ(iISSSIS-YSl\]/E[IESIIiITY MDP E%ATN:'(% —
(63:00)1) . )
APPLID
6-Month Term SOFR +200bps Daily TSF20106
Return Index
12-Month Term SOFR +200bps Daily TSF20112
Return Index
1-Month Term SOFR +225bps Daily TSF22101
Return Index
3-Month Term SOFR +225bps Daily TSF22103
Return Index
6-Month Term SOFR +225bps Daily TSF22106
Return Index
12-Month Term SOFR +225bps Daily CME |[TSF22112 261
Return Index
1-Month Term SOFR +250bps Daily TSF25101
Return Index
3-Month Term SOFR +250bps Daily TSF25103
Return Index
6-Month Term SOFR +250bps Daily TSF25106
Return Index
12-Month Term SOFR +250bps Daily TSF25112
Return Index
1-Month Term SOFR +275bps Daily TSF27101
Return Index
3-Month Term SOFR +275bps Daily TSF27103
Return Index
6-Month Term SOFR +275bps Daily TSF27106
Return Index
12-Month Term SOFR +275bps Daily TSF27112
Return Index
1-Month Term SOFR +300bps Daily TSF30101
Return Index
3-Month Term SOFR +300bps Daily TSF30103
Return Index
6-Month Term SOFR +300bps Daily CME |[TSF30106 261
Return Index
12-Month Term SOFR +300bps Daily TSF30112
Return Index
1-Month Term SOFR +325bps Daily TSF32101
Return Index
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& CME Group

LISTING TERM SOFR DAILY TOTAL RETURN INDICES

MARKET DATA
INDEX NAME MARKET MDlIJL;l.\I)K'fZé(ilSSSlS-YSl\]/E[I?SIIiITY MDP E%ATNAV(% —
(63:00)1) . )
APPLID
3-Month Term SOFR +325bps Daily TSF32103
Return Index
6-Month Term SOFR +325bps Daily TSF32106
Return Index
12-Month Term SOFR +325bps Daily TSF32112
Return Index
1-Month Term SOFR +350bps Daily TSF35101
Return Index
3-Month Term SOFR +350bps Daily TSF35103
Return Index
6-Month Term SOFR +350bps Daily TSF35106
Return Index
12-Month Term SOFR +350bps Daily TSF35112
Return Index
1-Month Term SOFR +375bps Daily TSF37101
Return Index
3-Month Term SOFR +375bps Daily CME |TSF37103 261
Return Index
6-Month Term SOFR +375bps Daily TSF37106
Return Index
12-Month Term SOFR +375bps Daily TSF37112
Return Index
1-Month Term SOFR +400bps Daily TSF40101
Return Index
3-Month Term SOFR +400bps Daily TSF40103
Return Index
6-Month Term SOFR +400bps Daily TSF40106
Return Index
12-Month Term SOFR +400bps Daily TSF40112
Return Index
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