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i st raTE 2 |ssuer's employer identilication number (EIN)
Quadratic Interest Rate Yolatility and Inflativn Hedge ETF 83-3722269
3 Mame of cantact for agditional infarmation | 4 Telephone No, of contact 5 Email address of contact
QUADRATIC CAPITAL MANAGEMENT LLC 1-833-086-5383
6 Mumber and street {or P.O. bk if mail is rot delivered to street address) of contact 7 City, towen, or post office, state, and ZIP code of contact
280 PARK AVE. 32nd FLOOR Moy Yok, MY 10017
8 Date of action 4 Classification and description
al3faoz2 Common Stock
10 CUSIP number 11 Serial number(s| 12 Ticker symbal 13 Account numibear(s)
SO0TETTI6 IVOL

Al Organizational Action Attach additional statements if neaded. See back of form for additional questions.
14  Deserbe the organizational action and, if applicable, the date af the action or the date against which shareholders' ownership ls measured fear

the action ™ See attached stalemen

16  Daseribe the quantitative effect of the organizational action an the basis of the security in the hands of a U.S, taxpayer as an adjustment par
share or as a percentage of old basis B The amount shown as a return of capital distribution in the altached statemenl represents
a reduction of 1he shareholder's tax basis on shares held

16 Describe the calculation of the change in basts and the data that supports the calculation, such as the market values of securities and the
valuation dates & Seo |ine 15 ahove.
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CEL8 | Organizational Action (continued)

17 List the applicable Internal Revenue Code section(s) and subsection(s) upon which the tax treatment is based = Pursuant to RS
Seclion 301(CH1). the portion of 2 distribution which is a dividend {as defined under IRC Section 316) is includable in gross Incomie.
Pursuant to IRC Sectlon 301{CH), the portion of the distribution which is nota dividend shall be applied against and reduce the acjusted
basis of the stock.

18  Canany resulting loss be recognized? B Mol applicable to this iransaction Mo loss would be recognized on the return of capital
distribution. The shareholder's cost basis should be adjusted to reflec] the return on capltal dislribulion which may affect realizecd gain
or loss upon disposition of [he shares.

18 Provide any other information negessary to implemsant the adustment, such as the reportable tax year » Pursuant to IRC Section 4045,
as amended by the Emergency Economic Stabilization Acl of 2008, brokers are required 1o roflect these adjusiments in the cost basis
reporling for covered securities. Ita broker is not required o provide cost basis to a partlcular shareholder, the cost basls of the
shareholders shares should be adjusted as of the dividend date to reflect the return of capltal described abowe,

Urler penalties of perpry, | dectare that | have gxamined Ahis returmn. including accompanying schedules and stalements. and ta the biast of my knowhsdge and
Basef, it 1 trus, comect, and completa: Declration of preparer (other than officer). is basad on afl information of which praparar has any knowledga,
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Use Only Firm's name Firivg ER
Firm's address = Prani no.

Send Form B2AT fincluding accompanying statements) to: Department of the Troasury, Internal Revenue Sarvice, Doden, LT 842017 -0054




Quadratic Interest Rate Volatility and Inflation Hedge ETF

Supplemental Attachment to Form 8937

Part 11, Question 14

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

below;
Taxable % Return of
Ex-Date Record Date | Payable Date Amount Ditt?;zzfn Dividend .Ca.pita.! CapF:f:r;’:n‘::unt
Amount Diskribution
04/28/2021 |04/29/2021 |04/30/2021 500853 100.00% |5 @ 0.0794 0.00% S0.0000
05/26/2021 |05/27/2021 |05/28/2021 50.0862] 10000% |%  0.0795 0.00% 40,0000
og/28/2021 |06/29/2021 |06/30/2021 50,0834 100.00% |5  0.0810 0.00% 50.0000
07/28/2021 |07/29/2021 |07/30/2021 50.0847| 10000% |%  0.0B08 0.00% 50.0000
08/27/2021 |08/30/2021 |08/31/2021 50.0836| 10000% |5 00824 0.00% 50.0000
09/28/2021 |09/29/2021 |09/30/2021 s0.0832| 100008 | S 0.0818 0.00% 50,0000
10/27/2021 |10/28/2021 [10/29/2021 50,0834 10000% |5 00823 0.00% 50,0000
11/26/2021 |11/29/2021 |11/30/2021 50,0816 10000% |5  0.0819 0.00% 50,0000
12/25/2021 |12/30/2021 |12/31/2021 $0.1269| 100.00% |5  0.0840 0.005% 50.0000
1/27/2022 1/28/2022 1/31/2022 50.0783 10.39% 5 0.0081 809.61% 50.0702
2/24/2022 | 2/25/2022 | 2/28/2022 500780 10.39% | 00081 89.61% 50.0699
3f29/2022 | 3/30/2022 | 3/31/2022 500778 10.39% 5 0.0081 B29.61% 50,0697




