
S&P 500® Factor Rotator Daily RC2 7% Index 

Ticker
SPXFRRE7

Asset Classes
US Equity - Large Cap; Treasury Futures

Inception Date
03/25/2020

Overview

The S&P 500 Factor Rotator Daily RC2 7% Total Return Index is designed to track the S&P
500 Factor Rotator Index plus the S&P 2-Year U.S. Treasury Note Futures Index. These two
positions are dynamically rebalanced to target a volatility of 7%.
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Index Fact Sheet

Index Brochure

S&P Dow Jones Indices Disclaimer: The “S&P 500,” “S&P 500 Low Volatility Daily Risk Control 5% Index,” “S&P Multi-Asset Risk Control (MARC) 5% Index,” and “S&P 500 Factor
Rotator Daily RC2 7% Index” are products of S&P Dow Jones Indices LLC or its affiliates (“SPDJI”) and have been licensed for use by Security Benefit Life Insurance Company (SBL). S&P®,
S&P 500®, US 500, The 500, iBoxx®, iTraxx® and CDX® are trademarks of S&P Global, Inc. or its affiliates (“S&P”); Dow Jones® is a registered trademark of Dow Jones Trademark
Holdings LLC (“Dow Jones”), and these trademarks have been licensed for use by SPDJI and sublicensed for certain purposes by SBL. The Foundations Annuity is not sponsored, endorsed,
sold or promoted by SPDJI, Dow Jones, S&P, their respective affiliates, and none of such parties make any representation regarding the advisability of purchasing the Foundations Annuity

https://www.securitybenefit.com/financial-professionals/article/sp-500r-factor-rotator-daily-rc2-7-index
https://www.spglobal.com/spdji/en/indices/multi-asset/sp-500-factor-rotator-daily-rc2-7-index/#overviewhttps://www.spglobal.com/spdji/en/indices/multi-asset/sp-500-factor-rotator-daily-rc2-7-index/#overview
https://www.spglobal.com/spdji/en/idsenhancedfactsheet/file.pdf?calcFrequency=M&force_download=true&hostIdentifier=48190c8c-42c4-46af-8d1a-0cd5db894797&indexId=92391494
https://www.spglobal.com/spdji/en/documents/additional-material/sp-500-factor-rotator-rc2-7-percent-index-brochure.pdf


nor do they have any liability for any errors, omissions, or interruptions of the above named indices.
 

Please also refer to the product literature for the Security Benefit Life Insurance Company annuity offering an index account based on the index.
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