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I ssues Ticker Issue Code Weight (%) Market Value'
NST479 Den norske stat 17/27 1,75% NGB 02/2027 349 14 566

In NOK millions NST75 Den norske stat 0% CERT 364 160627 NTB 06/2027 23.3 9717
NST76 Den norske stat 0% CERT 364 150927 NTB 09/2027 23 9602

NST73 Den norske stat 0% CERT 364 161226 NTB 12/2026 10.1 4200

NST74 Den norske stat 0% CERT 364 170327 NTB 03/2027 87 3633
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Design Criteria and Calculation Methodology

Coupon: Fixed.
Currency: NOK.
Maturity: Modified duration below 1.25.

Minimum Issue Size: -
Listing Status: -

Redemption: Bullet.

Call/Put: -

Security Type: Treasury Bills and Bonds.

Weighting: Market capitalization adjusted for duration target.

Rebalancing: Once a month at month end.

Cash Reinvestment: Cash that has accrued intra-month earns no reinvestment return and is stripped out of
the index at month end.

Pricing: NBP Evaluated prices.

Calculation Frequency: Daily.

Settlement Date: Daily - Same day settlement (T+0), except on the rebalancing date in December; then
settlement is assumed to be on the last calendar day of the month.

Base Date: December 31, 2014.
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