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Reference Obligation

Reference Entity

Reference Entity Maturity Transaction Type Weighting

Federal Republic of Germany DE0001134468 20-Jun-2016 6.000% WESTERN EUROPEAN SOVEREIGN 6.670% 3AB549AA6
French Republic FR0O000189151 25-Apr-2019 4.250% WESTERN EUROPEAN SOVEREIGN 6.670% 3I68EEABS

Hellenic Republic GR0133002155 22-Oct-2022 5.900% WESTERN EUROPEAN SOVEREIGN 0.000% 4G5656AE4
Ireland IEOOB4TV0OD44 13-Mar-2025 5.400% WESTERN EUROPEAN SOVEREIGN 6.670%

Kingdom of Belgium BE0O000303124 28-Sep-2014 4.250% WESTERN EUROPEAN SOVEREIGN 6.670% BC236KAAlL
Kingdom of Denmark XS0417728325 17-Mar-2014 3.125% WESTERN EUROPEAN SOVEREIGN 6.670% KPBDCXAB3
Kingdom of Norway NO0010226962 15-May-2015 5.000% WESTERN EUROPEAN SOVEREIGN 6.670% 6CFB55AA9
Kingdom of Spain ES0000012783 30-Jul-2017 5.500% WESTERN EUROPEAN SOVEREIGN 6.670% 8CA965AB4
Kingdom of Sweden XS0426626312 07-May-2014 3.125% WESTERN EUROPEAN SOVEREIGN 6.670% 8F7220AB1

Kingdom of the Netherlands NL0000102242 15-Jul-2015 3.250% WESTERN EUROPEAN SOVEREIGN 6.670% NRCDEOAA7
Portuguese Republic PTOTEGOEOO009 23-Sep-2013 5.450% WESTERN EUROPEAN SOVEREIGN 6.660% 7TAA999AA0
Republic of Austria AT0000385745 15-Jan-2018 4.650% WESTERN EUROPEAN SOVEREIGN 6.660% OF77EAAC1
Republic of Finland US317873AY36 15-Feb-2026 6.950% WESTERN EUROPEAN SOVEREIGN 6.660% 348FFAAAT
Republic of Italy US465410AH18 27-Sep-2023 6.875% WESTERN EUROPEAN SOVEREIGN 6.660% 4AB951AB1
United Kingdom of Great Britain and Northern Ireland GB0004893086 06-Jul-2032 4.250% WESTERN EUROPEAN SOVEREIGN 6.660% 9A17DEAAG

successaors.

BEEN FORESEEN OR PREVENTED.

Nothing in the following statements shall act in any way to amend, override or otherwise prejudice the rights and obligations under any present or future license from (i) International Index Company Limited, (ii) Markit Group Limited or their respective predecessors and

This annex, and the data contained herein, is the proprietary property of Markit Group Limited and may be used only for informational purposes in connection with the confirmation of this index trade. Unless you are in possession of a valid license, you may not (i) extract
the data contained in the annex, (ii) copy, share, sell, distribute, redistribute, or otherwise make available to any other party this annex, or the data contained herein, or (iii) use the index or the data contained herein in any other manner, including but not limited to in
furtherance of trade confirmations or for other internal or external business purposes. To obtain a license, please contact Markit Group on +44 (0)20 7260 2000 or info@markit.com. The senders and recipients of this data acknowledge and agree that no duty of care is
owed to them or to any other users by any Data Provider, and that use of the data creates no lawyer-client relationship between the user and/or any other user, and any Data Provider.

"Data Provider" means those persons who developed, compiled, prepared, revised, selected and arranged the Services (including without limitation certain information sources, professional advisors and other persons or entities that have participated in any respect in the
development or collection of the Services or any data or information contained therein)."

NEITHER MARKIT GROUP LIMITED, ITS AFFILIATES NOR ANY DATA PROVIDER OR OTHER PERSON OR ENTITY MAKES ANY WARRANTY, EXPRESS OR IMPLIED, AS TO RESULTS TO BE ATTAINED BY SUBSCRIBER OR OTHERS FROM THE USE OF
THIS DOCUMENT, AND THERE ARE NO EXPRESS OR IMPLIED WARRANTIES OF CONDITION OF QUALITY OR ANY EXPRESS OR IMPLIED WARRANTY OF TITLE, NON-INFRINGEMENT, MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE
OR USE. BY USE OF THIS DOCUMENT, YOU ACKNOWLEDGE THAT YOU HAVE NOT RELIED UPON ANY WARRANTY, GUARANTY OR REPRESENTATION MADE BY MARKIT GROUP LIMITED OR ANY OTHER PERSON OR ENTITY.

NEITHER MARKIT GROUP LIMITED, ITS AFFILIATES NOR ANY OTHER PERSON OR ENTITY SHALL IN ANY WAY BE LIABLE TO THE USER OF THIS DOCUMENT OR ANY CLIENT OF SUCH USER FOR ANY INACCURACIES, ERRORS OR OMISSIONS,
REGARDLESS OF CAUSE, IN THE INFORMATION AVAILABLE ON THIS DOCUMENT OR FOR ANY DAMAGES (WHETHER DIRECT OR INDIRECT) RESULTING THEREFROM. UNDER NO CIRCUMSTANCES WILL MARKIT GROUP LIMITED BE LIABLE FOR
ANY INDIRECT, INCIDENTAL, SPECIAL, CONSEQUENTIAL OR LOST PROFITS DAMAGES WITH RESPECT TO THE USE OF THIS DOCUMENT OR THE INFORMATION AVAILABLE HEREIN, REGARDLESS OF WHETHER SUCH DAMAGES COULD HAVE
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