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The Sukuk Index measures the performance of global Islamic fixed income securities, also known as sukuk. The index includes US Dollar-denominated,
investment-grade sukuk that are Sharia-compliant and issued in the global markets.

INDEX PROFILE

# of Par Market Market Average Average Life Yield to Effective  OAS
Description Issues Amount* Value* Weight (%) Coupon (%) (Years) Maturity (%) Duration  (bps)
Sukuk Index 60 48.99 51.10 100.00 3.74 5.71 2.64 4.64 119
1-3 Years 22 13.39 14.13 27.66 3.90 2.15 1.62 1.96 87
3-5 Years 23 20.45 21.27 41.63 3.35 3.92 2.49 3.67 114
5-7 Years 2 1.30 1.41 2.77 4.36 6.20 3.09 5.46 125
7-10 Years 11 11.85 12.17 23.81 3.89 8.88 3.63 7.53 145
10+ Years 2 2.00 2.11 4.13 5.28 28.85 4.96 15.15 218
Government 21 23.80 24.57 48.09 3.25 5.14 2.57 4.54 105
Regional Government 2 0.90 0.95 1.87 4.16 2.68 1.47 2.53 54
Corporate 37 24.29 25.57 50.04 4.20 6.40 2.75 4.82 134
*In USD billions
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Index Quiality: Index quality is defined to be the rating 400
assigned by Standard and Poor’s Financial Services 200
1 4 . . .
0 > 30 > 60 LLC (“S&P”") when it exists. If a bond is not rated by 0
S&P but it is rated by Moqdy’s Investor Service, In(_: _ 10/2005 08/2007 06/2009 04/2011 02/2013
(“Moody’s”), the S&P equivalent of the Moody’s rating is
assigned. If a bond is split-rated, that is rated --- Sukuk
investment grade by S&P or Moody’s and high yield by *OAS to the US Swap Curve
the other, index quality is taken to be S&P equivalent of
the investment grade rating.
www.yieldbook.com/citi-indices
Source: Citigroup Index LLC. Data as of 11/30/2014. Performance may be positive, negative, or zero. 01

Past performance is not an indication of future results. Back dated from 09/30/2005 through 05/18/2006.
Live data from 05/19/2006 through present.
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TOP 10 ISSUERS (By Market Weight)

# of Par Market Market Average Average Life Yield to Effective OAS
Description Issues Amount* Value* Weight (%) Coupon (%) (Years) Maturity (%) Duration (bps)
SAUDI ELECTRICITY CO 6 6.25 6.57 12.85 4.26 14.47 3.69 9.39 145
ISLAMIC DEVELOPMENT BANK 6 6.05 6.09 11.92 1.74 3.59 1.60 3.24 36
PERUSAHAAN PENERBIT SBSN INDOIII 8 4.00 4.19 8.19 4.75 7.27 3.72 6.07 183
SOQ SUKUK A QsC 2 4.00 411 8.04 2.67 5.63 2.30 5.11 67
HAZINE MUSTESARLIGI VARLIK KIRAL 3] BN5) 3.83 7.49 3.84 5.28 341 4.60 189
MALAYSIA (GOVERNMENT) 2 2.00 2.15 4.21 3.65 3.60 1.81 3.30 69
UNITED ARAB EMIRATES GOVT OF 1 1.50 1.68 3.29 6.25 2.59 2.49 2.36 158
OOREDOO QSC 1 1.25 1.30 2.55 3.04 4.01 2.28 3.74 90
FGB SUKUK CO LTD 2 1.15 1.22 2.39 391 1.87 1.37 1.80 72
EMAAR SUKUK LTD 2 1.00 1.16 2.26 7.45 3.15 2.23 2.80 119

*In USD billions

DESIGN CRITERIA AND CALCULATION METHODOLOGY

Coupon: Fixed-rate, floating-rate
Currency: USD
Minimum Maturity: At least one year
Minimum Size Outstanding: USD 200 million
Minimum Quality: BBB- by S&P or Baa3 by Moody's
Weighting: Market capitalization
Rebalancing: Once a month at month end
Cash Reinvestment Rate: One-month US Dollar Eurodeposit rate for the calculation period
Pricing: Primary: Citi trader pricing
Supplementary: third-party pricing sources, transaction-related information, and proprietary pricing models
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 calender day of the month;
then, settlement is on the last calendar day of the month.

Base Date: September 30, 2005

ACCESS TO CITI FIXED INCOME INDICES CUSTOMIZATION

*  www.yieldbook.com/citi-indices «  Citi offers flexibility in customizing its family of fixed income indices to meet

e The Yield Book the most specific investment goals

e Citi VelocitySM «  Customization options include sector, industry, geography, currency, maturity,
e Bloomberg SBI <GO>; SBBI <GO> rating, issue size, weighting methodology, and more

- Sukuk Index - SBKU <INDEX>
e Other data and analytic vendors and financial news organizations. LICENSING
A full list of those is available in Citi's Index Guide Citi's fixed income indices are designed, calculated and published by Citigroup
Index LLC and may be licensed for use as underlying indices for OTC or
exchange-traded structured products, including ETFs, swaps, warrants, and
certificates.

The information and data (collectively, "Index Data") contained herein is provided by Citigroup Index LLC (“Citilndex") solely for information purposes with respect to the index discussed herein
(the "Index") and nothing herein constitutes (a) a recommendation or an offer to sell or a solicitation to deal in any financial product, enter into any transaction, or adopt any investment strategy, or
(b) legal, tax, regulatory, financial, or accounting advice. None of Citilndex, its directors, officers, employees, representatives, delegates, contractors, or agents (each, a "Citiindex Person”) makes
any express or implied representations or warranties as to (i) the accuracy, adequacy, or completeness of the Index Data, (ii) the advisability of purchasing or entering into any financial product
the performance of which is linked, in whole or in part, to the Index, (iii) the results to be obtained by the issuer of any product linked to the Index or by any other person or entity, from the use of
the Index or any data included therein for any purpose, (iv) the merchantability or fitness for a particular purpose of the Index, or (v) any other matter. Each Citilndex Person hereby expressly
disclaims, to the fullest extent permitted by applicable law, all warranties of accuracy, completeness, merchantability, or fitness for a particular purpose with respect to the Index and any Index
Data. To the fullest extent permitted by applicable law, no Citilndex Person shall have any liability (direct or indirect, special, punitive, consequential, or otherwise) to any person even if notified of
the possibility of damages. Citilndex is not under any obligation to continue the calculation, publication, and dissemination of the Index, nor shall any Citilndex Person have any liability for any
errors, omissions, interruptions, or delays relating to the Index. Citilndex acts as principal and not as agent or fiduciary of any other person.

The Index reflects the performance of notional investment positions in its constituents. There is no actual portfolio of assets to which any person is entitled or in which any person has any
ownership interest. The Index merely identifies certain hypothetical investment positions, the performance of which are used as a reference point for the purpose of calculating the level of the
Index. The Index and the information contained herein are Citilndex's proprietary material. No person may reproduce or disseminate the information contained herein without the prior written
consent of Citilndex.

© 2014 Citigroup Index LLC. All rights reserved. Citi, Citi and Arc Design, and Citi Velocity are trademarks and service marks of Citigroup Inc. or its affiliates and are used and registered
throughout the world. The Yield Book is a registered service mark of The Yield Book Inc. and is registered in the U.S. and other countries.
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