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Nuveen Wilshire Intermediate (5-10) Objective

Corporate Bond Index ey

As of December 29, 2023 5-10 year portion of the pension liability
structure.

The Nuveen Wilshire Intermediate (5-10) Corporate Bond Index® is one of a set of indexes designed
by Nuveen Asset Management with Wilshire to specifically and effectively match U.S. corporate
pension liabilities. The Nuveen Wilshire Intermediate (5-10) Corporate Bond Index uses the Wilshire
Bond Index™ to determine the appropriate universe and weights of corporate bonds. Created in
2016, with a time series of data beginning on September 29, 2006, the Nuveen Wilshire
Intermediate (5-10) Corporate Bond Index is designed to enhance the effectiveness of LDI solutions
by more closely matching the near-term portion of the pension liability structure. The index includes
investible corporate bonds with maturity ranges between 5 and 10 years.

Key Features

o Effective match for pension obligations

e Designed for simplicity and cost-
effectiveness

e Updated quarterly

e Seeks to minimize duration and curve

mismatches and maximize yield

Durations, convexity and sector

allocations are consistent with active

Sector Classifications (% Weights) .

Utilities corporate bond managers
17% e Underlying bonds can be transferred to
Industrial an insurance company
46% e Created March 2016
et Quick Facts
(0]

Number of Constituents

Variable
Descriptive Statistics
Index Component Weight (%) Market Capitalization ($Millions) Weighting
Components Largest Smallest Mean Median Largest Smallest Market Value of holdings within Wilshire
630 2.67 <0.01 826.0 700.0 3500.0 100.0 Bond Index

Review Frequen
Performance Snapshot view Frequency

Total Return (%) Annualized Total Return (%) Quarterly after the close of trading on the
last day of the calendar quarter

3-month Ytd 2022 1-year 3-year 5-year 10-year

Base Value
7.96 7.76 -13.80 7.76 331 2.39 2.96

Total Index: 100.00

i t September 29, 2006
Performance History (at September )

250 Calculation Frequency

200 Daily for each U.S. trading day

150

100 History Availability

50 Monthly from September 29, 2006
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Fundamentals

Coupon Yield to Maturity Effective Duration Effective Convexity Years to Maturity Average Life

3.65 4.64 6.40 0.45 7.67 7.65

Expected Symbology

Suggested Ticker Bloomberg Reuters Station

NWOD NWOD<index> us;NWOD

Investors cannot directly invest in an index although they can invest in investment products that seek to match the holdings of an index.

More Information

Please visit wilshireindexes.com/powered-by or email wilshire.indexes@wilshire.com.

Nuveen Asset Management, please visit https://www.nuveen.com/nuveenassetmanagement/capabilities/institutional-solutions/liability-driven-
investing.aspx or email nuveenwilshirepensionindexes@nuveen.com.

Wilshire Benchmarks US LLC and affiliates ("Wilshire Indexes") calculates and distributes the Nuveen Wilshire Intermediate (5-10) Corporate Bond
Index*™ (“Index”) based on the third-party supplied methodology designed by Nuveen Asset Management. Wilshire Indexes make no representations
about the intended purpose or the methodology used to construct the Index. It is not possible to invest directly in an index. Exposure to an asset
class represented by an index may be available through investable instruments derived from that index. Wilshire Indexes make no representations
regarding the advisability of investing in investment products based on the Index, which is not sponsored, endorsed, sold or promoted by Wilshire
Indexes. Index returns do not reflect payment of certain sales charges or fees an investor may pay to purchase the securities underlying the Index or
investment vehicles intended to track the performance of the Index. The imposition of these fees and charges would cause actual performance of
the securities/vehicles to be lower than the Index performance shown. Inclusion of a company in the Index does not in any way reflect an opinion of
Wilshire Indexes on the investment merits of the company.

This contains material based upon information generally available to the public and from third party sources believed to be reliable. Wilshire Indexes
does not independently verify any of the information it receives. Wilshire Indexes gives no representations or warranties as to the accuracy of such
information, and accepts no responsibility or liability (including for indirect, consequential or incidental damages) for any error, omission or
inaccuracy in such information and for results obtained from its use. Information is as of the date indicated, and is subject to change without notice.
This material is intended for informational purposes only and should not be construed as legal, accounting, tax, investment, or other professional
advice. Wilshire Indexes receives compensation in connection with licensing of its indexes to third parties. Index returns are preliminary and are
subject to revision. Wilshire Indexes assumes no duty to update this material.

Wilshire and Wilshire 5000 are registered service marks owned by Wilshire Advisors LLC and are used under license. Nuveen Wilshire Intermediate
(5-10) Corporate Bond Index® is a service mark of Nuveen Asset Management. All other trade names, trademarks, and/or service marks are the
property of their respective holders.
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