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Bloomberg U.S. High Yield Top 100 Quality Select
Equal Weighted Index

This document is intended to be read in conjunction with the ("Parent

Index”) and the : these documents
collectively constitute the index methodology for this Index.

The Bloomberg U.S. High Yield Top 100 Quality Select Equal Weighted Index aims to capture the performance of a selection of 100
securities from the US Corporate High Yield bond universe. The Index selects and weights individual securities from the Parent
Index using a rules-based approach by applying liquidity and quality rules. The index was created in January 2025, with history
backfilled to January 2007.

The rules specific to this Index are set out below.
Index ID 39255

Base Currency Index

. 139255US: Total Return USD Unhedged
Ticker

Index Inception Date January 1, 2007

Sector Corporate

Currency Principal and interest must be denominated in USD

Credit Rating High Yield

Maturity At least one year until final maturity, regardless of optionality

Liquidity Requirements Minimum amount outstanding as specified below

Rebalance Date Monthly on the last business day
Overview e All qualifying securities are selected from the ("Parent
Index").

e Avrules-based approach is used, as described in the
to select and weigh Constituents in the Index.

o The process runs once per month to determine the list of Constituents eligible for
inclusion in the index.

o The daily Projected (Forward) Universe reflects the securities based on the rules of the
Index and the Parent Index.

o  This process will not impact bond prices and other security-level analytics.

o Ifafull callis announced on or before the Determination Date, then the bond will be
removed and replaced by the next eligible bond based on the screening below.

Determination Date The second last business day of each month
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Selection

Attribute Screening

PIK Screen Criteria Exclusion
Exclude Pay-in-kind bonds. Risk Exposure Coupon Schedule Type
Group None
Screening Type Value
Exclude Value [PIK, Partial PIK]
Zero Coupon Screen Criteria Inclusion
Exclude zero coupon bonds. Risk Exposure Coupon
Group None
Screening Type Range
Range Min 0.01
Range Max oo
Amount Outstanding Screen Criteria Inclusion
Exclude bonds with less than $300 Risk Exposure Amount Outstanding USD
million amount outstanding. Group None
Screening Type Range
Range Min 300 million
Range Max oo
EETC Screen Criteria Exclusion
Exclude Enhanced Equipment Trust Risk Exposure Subordination Type
Certificate (EETC) bonds. Group None
Screening Type Value
Exclude Value [EETC]
Redemption Screen Criteria Exclusion
Exclude bonds with Time to Risk Exposure Time to Redemption
Redemption of less than & days. Group None
Screening Type Range
Exclude Value [0, 0.011]
Relative Screening
Issuer Selection Group
Select 100 Issuers. Criteria Count
Group Ticker
Target Count 100
Rank Order
Order 7
Risk Exposure Market Value USD
Group Type Sum
Sorting Type Numeric
Sorting Order Descending
Bond Selection Within Group
Select 1 Bond per Issuer. Criteria Count
Group Ticker
Target Count 7
Rank Order
Index Credit Quality ~ Order 7
Risk Exposure Index Quality - Numeric
Group Type n/a
Sorting Type Numeric
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Sorting Order Ascending
Coupon Order 2
Risk Exposure Coupon
Group Type n/a
Sorting Type Numeric
Sorting Order Descending
Dated Date Order 3
Risk Exposure Time From Dated Date
Group Type n/a
Sorting Type Numeric
Sorting Order Ascending
Maturity ~ Order 4
Risk Exposure Years to Maturity EOM
Group Type n/a
Sorting Type Numeric
Sorting Order Ascending
Identifier ~ Order ]
Risk Exposure CUSIP
Group Type n/a
Sorting Type Alphanumeric
Sorting Order Alphabetical
Weighting
Weighting Weight Type Equal

Equally weight all bonds.
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Bloomberg may offer this index in additional currencies for both unhedged and hedged indices.

e See Appendix 2 of the for Currency Hedging and Currency Returns.
e See Appendix 12 of the for Index Identification and Publication Currency.

The index does not take into account any ESG factors or pursue any ESG objectives, please refer to the
for more details on ESG disclosures.

Date ’ Update
July 2025 Addition of announced calls being removed
April 2025 Addition of Redemption Screen and change of determination date
January 2025 First publication
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BLOOMBERG, BLOOMBERG INDICES and Bloomberg US High Yield Top 100 Quality Select Equal Weighted Index (the “Indices”) are trademarks or
service marks of Bloomberg Finance L.P. Bloomberg Finance L.P. and its affiliates, including Bloomberg Index Services Limited, the administrator of
the Indices (collectively, “Bloomberg”) or Bloomberg's licensors own all proprietary rights in the Indices. Bloomberg does not guarantee the
timeliness, accuracy or completeness of any data or information relating to the Indices. Bloomberg makes no warranty, express or implied, as to the
Indices or any data or values relating thereto or results to be obtained therefrom, and expressly disclaims all warranties of merchantability and
fitness for a particular purpose with respect thereto. It is not possible to invest directly in an Index. Back-tested performance is not actual
performance. Past performance is not an indication of future results. To the maximum extent allowed by law, Bloomberg, its licensors, and its and
their respective employees, contractors, agents, suppliers and vendors shall have no liability or responsibility whatsoever for any injury or damages -
whether direct, indirect, consequential, incidental, punitive or otherwise - arising in connection with the Indices or any data or values relating
thereto - whether arising from their negligence or otherwise. This document constitutes the provision of factual information, rather than financial
product advice. Nothing in the Indices shall constitute or be construed as an offering of financial instruments or as investment advice or investment
recommendations (i.e., recommendations as to whether or not to “buy”, “sell”, "hold”, or to enter or not to enter into any other transaction involving
any specific interest or interests) by Bloomberg or a recommendation as to an investment or other strategy by Bloomberg. Data and other
information available via the Indices should not be considered as information sufficient upon which to base an investment decision. All information
provided by the Indices is impersonal and not tailored to the needs of any person, entity or group of persons. Bloomberg does not express an
opinion on the future or expected value of any security or other interest and do not explicitly or implicitly recommend or suggest an investment
strategy of any kind. Customers should consider obtaining independent advice before making any financial decisions. © 2025 Bloomberg. All rights
reserved. This document and its contents may not be forwarded or redistributed without the prior consent of Bloomberg.
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Bloomberg L.P. and its subsidiaries distribute these products, and (ii) in Singapore and the jurisdictions serviced by Bloomberg's Singapore office,
where a subsidiary of BFLP distributes these products.

Bloomberg Index Services Limited is registered in England and Wales under registered number 08934023 and has its registered office at 3 Queen
Victoria Street, London, England, EC4N 4TQ. Bloomberg Index Services Limited is authorized and regulated by the Financial Conduct Authority as a
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