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Reference Entity Sector CLIP Coupon Maturity CUSIP Weighting
1 The AES Corporation B 0A143HAA6 9.500% 1-Jun-2009 00130HAQ8 2.273%
2 AK Steel Corporation B,HB 0A169AAA0 7.875% 15-Feb-2009 001546AE0 2.273%
3 Allegheny Energy Supply Company, LLC B,HB 018A99AC3 8.250% 15-Apr-2012 017363AE2 2.273%
4 Allied Waste North America, Inc. B 01AED5AB7 7.375% 15-Apr-2014 01958XBG1 2.273%
5 Amkor Technology, Inc. B,HB 0D47B7AA3 9.250% 15-Feb-2008 031652AM2 2.273%
6 CMS Energy Corporation B 137DHFAA4 7.500% 15-Jan-2009 125896AH3 2.273%
7 Collins & Aikman Products Co. B,HB 1ADCB5AA1 10.750% 31-Dec-2011 194832AD3 0.000%
8 Crown Castle International Corp. B 24AA49AA1 9.375% 1-Aug-2011 228227AS3 2.273%
9 CROWN EUROPEAN HOLDINGS B FH5CHZAA8 9.500% 1-Mar-2011 228344AC1 2.273%

10 CSC Holdings, Inc. B 1D8934AB8 7.625% 1-Apr-2011 126304AP9 2.273%
11 Dillard's, Inc. B 2H946DAA7 6.625% 15-Nov-2008 254067AM3 2.273%
12 Dole Food Company, Inc. B 27BC65AB3 8.625% 1-May-2009 256605AJ5 2.273%
13 Dura Operating Corp. B,HB 28C95SAA0 9.000% 1-May-2009 26632QAH6 2.273%
14 FelCor Lodging Limited Partnership B UX4674AA0 9.500% 15-Sep-2008 31430QAG2 2.273%
15 The Goodyear Tire & Rubber Company B,HB 3BA7A5AC8 6.375% 15-Mar-2008 382550AE1 2.273%
16 Houghton Mifflin Company B,HB 4I56B6AA1 8.250% 1-Feb-2011 441560AK5 2.273%
17 IMC Global Inc. B 48DFCFAB1 7.375% 1-Aug-2018 449669CD0 2.273%
18 Iron Mountain Incorporated B 4A8ACAAB4 7.750% 15-Jan-2015 462846AB2 2.273%
19 Lyondell Chemical Company B,HB UZA6ACAB4 9.500% 15-Dec-2008 552078AQ0 2.273%
20 MCI, Inc. B,HB 5A78FAAA8 6.688% 1-May-2009 552691AC1 2.273%
21 MEDIACOM LLC B,HB UZDA8DAA5 9.500% 15-Jan-2013 58445MAJ1 2.273%
22 MeriStar Hospitality Corporation B,HB 5DHHC2AA2 9.125% 15-Jan-2011 58984SAA4 2.273%
23 MILLENNIUM AMERICA INC. B 6G039TAA8 9.250% 15-Jun-2008 60036NAD3 2.273%
24 Nalco Company B 68BHDAAA9 7.750% 15-Nov-2011 629855AD9 2.273%
25 Nextel Communications, Inc. B 6B865XAC5 9.375% 15-Nov-2009 65332VAV5 2.273%
26 Nortel Networks Corporation B 6BBBBEAB7 4.250% 1-Sep-2008 656568AB8 2.273%
27 Parker Drilling Company B,HB 7H1189AB1 10.125% 15-Nov-2009 701081AK7 2.273%
28 PolyOne Corporation B,HB 7A48GYAA6 10.625% 15-May-2010 73179PAD8 2.273%
29 PRIMEDIA Inc. B,HB 7B56CRAA6 8.875% 15-May-2011 74157KAF8 2.273%
30 Reliant Energy, Inc. B 7CEE7DAA4 9.250% 15-Jul-2010 75952BAF2 2.273%
31 Sinclair Broadcast Group, Inc. B 8ABB48AA0 8.000% 15-Mar-2012 829226AM1 2.273%
32 Six Flags, Inc. B,HB 8B301QAC0 8.875% 1-Feb-2010 83001PAD1 2.273%
33 SERVICE CORPORATION INTERNATIONAL B 898CBBAA0 7.700% 15-Apr-2009 817565AP9 2.272%
34 Smurfit-Stone Container Enterprises, Inc. B 8B599AAA0 9.750% 1-Feb-2011 861589AX7 2.272%
35 Solectron Corporation B 8B759AAC2 9.625% 15-Feb-2009 834182AN7 2.272%
36 TENET HEALTHCARE CORPORATION B,HB 8G836JAC9 6.375% 1-Dec-2011 88033GAT7 2.272%
37 Tesoro Corporation B 8G976FAB9 9.625% 1-Apr-2012 881609AL5 2.272%
38 Triad Hospitals, Inc. B U2HEB9AB9 7.000% 15-Nov-2013 89579KAE9 2.272%
39 Triton PCS, Inc. B,HB 8HFDEFAB8 8.750% 15-Nov-2011 896778AH0 2.272%
40 TRW Automotive Inc. B 8F98AQAB0 9.375% 15-Feb-2013 87264QAM2 2.272%
41 United Rentals (North America), Inc. B U3A24CAC9 6.500% 15-Feb-2012 911365AN4 2.272%
42 UNITED STATES STEEL CORPORATION B 9A389SAC2 10.750% 1-Aug-2008 91263PAB1 2.272%
43 The Williams Companies, Inc. B 9FFD9CAA6 7.125% 1-Sep-2011 969457BF6 2.272%
44 Xerox Corporation B 9HC533AC4 9.750% 15-Jan-2009 984121BE2 2.272%

page 1 of 1

"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.

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 annex or the data contained herein in any other manner, including but not limited to in furtherance of other trade
confirmations or for other internal or external business purposes. To obtain a license, please contact Markit Group Limited on +44 (0)1727 734265 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. 

NEITHER MARKIT GROUP LIMITED, ITS AFFILIATES NOR ANY OTHER PERSON OR ENTITY SHALL IN ANY WAY BE LIABLE TO THE USER OF THIS DOCUMENTOR 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 BEEN FORESEEN OR PREVENTED.
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