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No. Reference Entity Sector CLIP Reference Obligation CUSIP/ISIN Weighting SRO

1 Ally Financial Inc. Financials 0C205PAK7 ALLYFI 5.543 17Jan31 02005NBW9 0.04 Yes

2 American Express Company Financials 027D97AH9 AXP 4.05 03May29 025816CW7 0.04 Yes

3 American International Group, Inc. Financials 028EFBAC1 AIG 6.25 01May36 Struc 026874AZ0 0.04 Yes

4 APOLLO DEBT SOLUTIONS BDC Financials 03AE7DAB3 APOLDEB 5.7 23Jan31 03770DAL7 0.04 Yes

5 Ares Capital Corporation Financials 0E411LAA4 ARECP 3.2 15Nov31 04010LBC6 0.04 Yes

6 Blackstone Private Credit Fund Financials 09B87IAA3 BLACPRI 6 29Jan32 09261HBX4 0.04 Yes

7 Canadian Imperial Bank of Commerce Financials 1E966FAB3 CM 4.58 08Sep31 13607QFE7 0.04 Yes

8 Capital One Financial Corporation Financials 1F444HAJ1 COF 5.197 11Sep36 14040HDN2 0.04

9 Citizens Financial Group, Inc. Financials 18BA71AA6 RBOS-CFG 5.841 23Jan30 174610BF1 0.04 Yes

10 ERP Operating Limited Partnership Financials 28EGCEAG2 EQR-ERPOperLP 4.95 15Jun32 26884ABQ5 0.04

11 Host Hotels & Resorts, L.P. Financials 4I517NAE2 HOSHOT-HSTRES 3.375 15Dec29 44107TAY2 0.04 Yes

12 Jefferies Financial Group Inc. Financials 4B956ZAA6 JEFFIN 4.15 23Jan30 47233JBH0 0.04 Yes

13 Lincoln National Corporation Financials 5I759FAG0 LNC 3.4 15Jan31 534187BK4 0.04 Yes

14 M&T Bank Corporation Financials 5A787GAA4 MTB 7.413 30Oct29 55261FAS3 0.04 Yes

15 MARSH & McLENNAN COMPANIES, INC. Financials 5C88BCAA3 MMC 5.875 01Aug33 571748AK8 0.04 Yes

16 MetLife, Inc. Financials 5EA6BXAG1 MET 6.5 15Dec32 59156RAE8 0.04 Yes

17 Prudential Financial, Inc. Financials 7B8752AE6 PRU 3.878 27Mar28 74432QCC7 0.04 Yes

18 Radian Group Inc. Financials 7C5259AJ2 RDN 6.2 15May29 750236AY7 0.04

19 Simon Property Group, L.P. Financials 8AAG8SAB0 SIMONPR 2.65 15Jul30 828807DK0 0.04 Yes

20 SYNCHRONY FINANCIAL Financials 8F887PAA9 SYNCFIN 2.875 28Oct31 87165BAR4 0.04 Yes

21 The Allstate Corporation Financials 0C2002AG2 ALL 1.45 15Dec30 020002BJ9 0.04 Yes

22 The Hartford Insurance Group, Inc. Financials 457BDNAA7 THEHARAE 2.8 19Aug29 416515BE3 0.04 Yes

23 The PNC Financial Services Group, Inc. Financials 6FC7BCAC8 PNC 2.55 22Jan30 693475AZ8 0.04 Yes

24 Truist Financial Corporation Financials 8HHB5SAA4 TRUIFIN 7.161 30Oct29 89788MAQ5 0.04 Yes

25 U.S. Bancorp Financials 992BGAAE6 USB 5.836 12Jun34 91159HJN1 0.04 Yes
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These materials, including any software, data, processing technology, index data, ratings, credit-related analysis, research, model, software or other application or output described herein, or any part thereof (collectively the "Property") constitute the proprietary and confidential
information of S&P Global Market Intelligence or its affiliates (each and together "S&P Global") and/or its third party provider licensors. S&P Global on behalf of itself and its third-party licensors reserves all rights in and to the Property.

These materials have been prepared solely for information purposes based upon information generally available to the public and from sources believed to be reliable.

Any copying, reproduction, reverse-engineering, modification, distribution, transmission or disclosure of the Property, in any form or by any means, is strictly prohibited without the prior written consent of S&P Global. The Property shall not be used for any unauthorized or
unlawful purposes. S&P Global Market Intelligence's opinions, statements, estimates, projections, quotes and credit-related and other analyses are statements of opinion as of the date they are expressed and not statements of fact or recommendations to purchase, hold, or sell
any securities or to make any investment decisions, and do not address the suitability of any security, and there is no obligation on S&P Global Market Intelligence to update the foregoing or any other element of the Property. S&P Global Market Intelligence may provide index
data. Direct investment in an index is not possible. Exposure to an asset class represented by an index is available through investable instruments based on that index. The Property and its composition and content are subject to change without notice.

THE PROPERTY IS PROVIDED ON AN "AS IS" BASIS. NEITHER S&P GLOBAL NOR ANY THIRD PARTY PROVIDERS (TOGETHER, "S&P GLOBAL PARTIES") MAKE ANY WARRANTY, EXPRESS OR IMPLIED, INCLUDING BUT NOT LIMITED TO ANY WARRANTIES
OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE, FREEDOM FROM BUGS, SOFTWARE ERRORS OR DEFECTS, THAT THE PROPERTY'S FUNCTIONING WILL BE UNINTERRUPTED OR THAT THE PROPERTY WILL OPERATE IN ANY
SOFTWARE OR HARDWARE CONFIGURATION, NOR ANY WARRANTIES, EXPRESS OR IMPLIED, AS TO ITS ACCURACY, AVAILABILITY, COMPLETENESS OR TIMELINESS, OR TO THE RESULTS TO BE OBTAINED FROM THE USE OF THE PROPERTY. S&P
GLOBAL PARTIES SHALL NOT IN ANY WAY BE LIABLE TO ANY RECIPIENT FOR ANY INACCURACIES, ERRORS OR OMISSIONS REGARDLESS OF THE CAUSE. Without limiting the foregoing, S&P Global Parties shall have no liability whatsoever to any recipient,
whether in contract, in tort (including negligence), under warranty, under statute or otherwise, in respect of any loss or damage suffered by any recipient as a result of or in connection with the Property, or any course of action determined, by it or any third party, whether or not
based on or relating to the Property. In no event shall S&P Global be liable to any party for any direct, indirect, incidental, exemplary, compensatory, punitive, special or consequential damages, costs, expenses, legal fees or losses (including without limitation lost income or lost
profits and opportunity costs or losses caused by negligence) in connection with any use of the Property even if advised of the possibility of such damages. The Property should not be relied on and is not a substitute for the skill, judgment and experience of the user, its
management, employees, advisors and/or clients when making investment and other business decisions.

The S&P Global logo is a registered trademark of S&P Global, and the trademarks of S&P Global used within this document or materials are protected by international laws. Any other names may be trademarks of their respective owners.

The inclusion of a link to an external website by S&P Global should not be understood to be an endorsement of that website or the website's owners (or their products/services). S&P Global is not responsible for either the content or output of external websites. S&P Global keeps
certain activities of its divisions separate from each other in order to preserve the independence and objectivity of their respective activities. As a result, certain divisions of S&P Global may have information that is not available to other S&P Global divisions. S&P Global has
established policies and procedures to maintain the confidentiality of certain nonpublic information received in connection with each analytical process. S&P Global may receive compensation for its ratings and certain analyses, normally from issuers or underwriters of securities
or from obligors. S&P Global reserves the right to disseminate its opinions and analyses. S&P Global Ratings' public ratings and analyses are made available on its sites, www.spglobal.com/ratings (free of charge) and www.capitaliq.com (subscription), and may be distributed
through other means, including via S&P Global publications and third party redistributors.
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