The Quantix Inflation Index
3Q22 Target Weights Announced

June 13, 2022

Launched in February 2022, the Quantix Inflation Index (“QII” or the “Index”) is a
new benchmark for hedging inflation using the commodities market. The Index
references exchange-traded contracts linked to 24 physical commaodities, and the
third quarter 2022 target weights will be implemented during the standard July 2022
index roll.

Kansas City Wheat will be added to the Index while Cocoa will be removed this
guarter. Along with an increase in the weight of Corn, this results in the Grains
sector increasing by approximately 3.3% relative to the end of 1Q22. The Softs
sector decreased by 2.0% due to the removal of Cocoa.

No other significant changes were made to the sector weights and individual
commodity weights relative to the 2Q22 Target Weights, with no sector or individual
commodity increasing or decreasing more than 2%. The Petroleum sector retains
the highest weight, at 40.1%.

The target weights for all QI components for 3Q22 are listed below:
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Trading Facility Ticker  Sector Weight

wricrudeoil  [N\Y cL 2.8329%
BrentCrude 0l [Vl co 16.0516%
Heatngoil  [N\Y HO  Petroleum 6.3626%
Gasoil 0 [N Qs 7.7899%
RBOB Gasoline ~ [N\4Y XB 7.0920%
NaturalGas ~ [NNY, NG  Natural Gas 0.0000%

[@)

T - w 0.0000%

KC Wheat KBT KW _ 2.0000%
Grains and Soybean Products

Soybears o) s 2.0000%

Soymeal 550 M 0.0000%

Soybean Oil CBT BO 2.9243%
Softs

ST - - Us (c 0.0000%
s 20000%
Lvecate  [a¥ ER 0.0000%
Livestock
- Base Metals
God [0 SCI 25.4295%
- Precious Metals
s 20000%
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Disclaimers & Disclosures

The Qll is maintained by Quantix Commodities Indices LLC (“Quantix”).  Nothing in this document is
intended to be or should be interpreted as a recommendation or investment advice. The Qllis a rules-based
index that is calculated based on a specified set of rules with the intention of producing a grouping of
commodity futures contracts that is investible for U.S. persons and that should address specified goals.
No assurance is given by Quantix and its affiliates that the Qll will achieve the goals it is designed to address,
that its construction or calculation will not include errors or that use of the Qll will be suitable for any person.
This document shall not constitute an offer to sell nor the solicitation of any offer to buy any financial
instrument or security, including, without limitation any instruments managed or sub-advised by Quantix
Commodities LP, an affiliate of Quantix.

While all the information prepared in this document is believed to be accurate, Quantix makes no warranty
as to its completeness or accuracy. The information in this document is only current as of the date
indicated, and may be superseded by subsequent market events or for other reasons.

While an investor can invest in vehicles designed to track an index, an investor cannot invest directly in an
index. Indices are unmanaged and are not subject to the advisory fees and expenses to which a client’s
actively managed portfolio would be subject.

This document may not to be reproduced or transmitted, in whole or in part, to third parties, without the
prior written consent of Quantix.

CME GROUP MARKET DATA IS USED UNDER LICENSE AS A SOURCE OF INFORMATION FOR THIS
METHODOLOGY. CME GROUP HAS NO OTHER CONNECTION TO QUANTIX OR ITS AFFILIATES AND DOES
NOT SPONSOR, ENDORSE, RECOMMEND OR PROMOTE ANY QUANTIX PRODUCTS OR SERVICES. CME
GROUP HAS NO OBLIGATION OR LIABILITY IN CONNECTION WITH QUANTIX PRODUCTS AND SERVICES.
CME GROUP DOES NOT GUARANTEE THE ACCURACY AND/OR THE COMPLETENESS OF ANY MARKET
DATA LICENSED TO QUANTIX AND SHALL NOT HAVE ANY LIABILITY FOR ANY ERRORS, OMISSIONS, OR
INTERRUPTIONS THEREIN. THERE ARE NO THIRD-PARTY BENEFICIARIES OF ANY AGREEMENTS OR
ARRANGEMENTS BETWEEN CME GROUP AND QUANTIX.

NEITHER THE INDICATION THAT SECURITIES OR OTHER FINANCIAL PRODUCTS OFFERED HEREIN ARE
BASED ON DATA PROVIDED BY ICE DATA LLP, NOR THE USE OF THE TRADEMARKS OF ICE DATA LLP IN
CONNECTION WITH SECURITIES OR OTHER FINANCIAL PRODUCTS DERIVED FROM SUCH DATA IN ANY
WAY SUGGESTS OR IMPLIES A REPRESENTATION OR OPINION BY ICE DATA OR ANY IF ITS AFFILIATES
AS TO THE ATTRACTIVENESS OF INVESTMENT IN ANY SECURITIES OR OTHER FINANCIAL PRODUCTS
BASED UPON OR DERIVED FROM SUCH INDEX. ICE DATA IS NOT THE ISSUER OF ANY SUCH SECURITIES
OR OTHER FINANCIAL PRODUCTS AND MAKES NO EXPRESS OR IMPLIED WARRANTIES WHATSOEVER,
INCLUDING BUT NOT LIMITED TO, WARRANTIES OF MERCHANTABILITY OR FITNESS FOR ANY
PARTICULAR PURPOSE WITH RESPECT TO SUCH DATA INCLUDED OR REFLECTED THEREIN, NORAS TO
RESULTS TO BE OBTAINED BY ANY PERSON OR ANY ENTITY FROM THE USE OF THE DATA INCLUDED
OR REFLECTED THEREIN.
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