
14 Describe theorganizational action and, it applicable, thedateof the action or the date against which shareholders'ownership is measured tor

theaction See attached statement

8937 Report of Organizational Actions
(Docember 2017)

Affecting Basis of Securities 0MB8 No, 1545-0123

Department ot the Treasury See separate instructions.
Internal Revenue Service. Reporting Issuer

1 Issuer's name
2 Issuer's employer identification number (ElN)

Quadratic Interest Rate Volatility and Inflation Hedge ETF 83-3722269

3 Name ofcontact tor additional information 4 Telephone No, ot contact 5 Email address of contact

QUADRATIC CAPITALMANAGEMENT LLC 1-833-486-5383

6 Number and street {or P,O. box ifmal is not delivered to street address) of contact 7 City, town, orpost office, state, and ZIP code of contact

280 PARK AVE. 32d FLOOR ha. vrk NY 1ot
8 Date of action 9 Classification and description

3/31/2022 CommonStock

10 CUSIP number 11 Serial number(s) 12 Tickersymbol 13 Account number(s)

500767736 VOL.
. . Oraanizational Action Attach additional statements if needed. Seeback ot form for additional questions.

15 Describe the quantitative effect ot theorganizational action on the basis of the security in the handsof a US. taxpayer as an adjustment per
share or as a percentage of oldbasis 1he amount shown as_a return_ot_capita_distribution in_the _attached statement_represents

a reduction of the shareholder's tax_basis on_shares_held

1 6 Describe the calculation o f the c h a n g e i n b a s is a n d t h e data t h a t s u ppo rt s t h e calculation, such as t h e market values of securities and t h e

valuation dates see line 15 above.

For Paperwork Reduction Act Notice, see the separate Instructions. Cat. No, 37752P Fon8937 12-2017
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LEI.I organizational Action conunueo

rtion f the distribution_wtights_not_a_dividend.hale_a

basis ot thestock

17 List theapplicable Internal Revenue Code section(s) and subsection(s) upon which the tax treatment is based Pursuant to IRS
Scgclion_3Q1CQ(1). thg port a vsa ution_which_is_a dividend(as_dotingd_under_1RC_Section31 is_ ein gross income

pursuant to 1RC etlon_301

18 Can any resulting loss be recognized? Not_applicahte_to this transaction_No loss wouldte recognized on the return ot capital
distribution., The shareholder's_cost basis should be adjusted to reflect the return on capital distributionwhich_mayattoct realized gan

or loss upon disposition of the_shares

sharehotder's shares should be adjusted as of the_dividend date to refectthe_return ot_capital described_aboye_
reportingtor_covered_securities_It_a_broker_is_not required to provide_cost_basts_to a particular_shareholder__thecosttasIs_of_the

19 Provide anyother information necessary to implement the adjustment, such as the reportable tax year Pursuant to 1RC_Section04
as amendedbythe_EmergencyEconomic Stabilization Act ot 2008,_brokers are required1orottect_these_adjustments_in_the cost basis

Send Form8937_tncAuding accompayimg ytatemgtsyto_DepartmentotttgIgasury._1tornaRvonue Sorice_ Qgden_UT84201-0054

Under penalties of penury, I declare that I have examined this return, including accompanying schedules and statements, and to the best ot my knowledge and
beef, t is truo, correct, and complete. Declaration ot preparer (other thanofficer) is based on al intormatvon of which preparerhas any knowledge.

Sign <e es/9/a022Here Signature Oato

•ols-. -J

print ourname Ti le 4ssshat Tse
Paid Print/Type preparer'sname IPropw01'$ ~nature 1 Check O lfllPTl>I

Preparer
sett-employed

Use Only firm'g name ► Frm', EI »

Firm'saddress » pone no.



Quadratic Interest Rate Volatility and Inflation Hedge ETF
Supplemental Attachment to Form 8937

Part I, Question 14

Detail of the distributions paid during the fiscal yearending March 31, 2022 is described

below:

% Taxable
Taxable % Return of

Return of
Ex-Date Record Date Payable Date mount Distribution

Dividend Capital
Capital Amount

Amount Distribution

04/28/2021 04/29/2021 04/30/2021 $0.0853 100.00% $ 0.0794 0.00% $0.0000

05/26/2021 05/27/2021 05/28/2021 $0.0862 100.00% $ 0.0795 0.00% $0.0000

06/28/2021 06/29/2021 06/30/2021 $0.0834 100.00% $ 0.0810 0.00% $0.0000

07/28/2021 07/29/2021 07/30/2021 $0.0847 100.00% s 0.0808 0.00% $0.0000

08/27/2021 08/30/2021 08/31/2021 $0.0836 100.00% $ 0.0824 0.00% $0.0000

09/28/2021 09/29/2021 09/30/2021 $0.0832 100.00% $ 0.0818 0.00% $0.0000

10/27/2021 10/28/2021 10/29/2021 $0.0834 100.00% s 0.0823 0.00% $0.0000

11/26/2021 11/29/2021 11/30/2021 $0.0816 100.00% $ 0.0819 0.00% $0.0000

12/29/2021 12/30/2021 12/31/2021 $0.1269 100.00% $ 0.0840 0.00% $0.0000

1/27/2022 1/28/2022 1/31/2022 $0.0783 10.39% $ 0.0081 89.61% $0.0702

2/24/2022 2/25/2022 2/28/2022 $0.0780 10.39% s 0.0081 89.61% $0.0699

3/29/2022 3/30/2022 3/31/2022 $0.0778 10.39% $ 0.0081 89.61% $0.0697


