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Reference Entity

Sub-Index

Reference Obligation

Monoline

Weighting

AMERICAN ELECTRIC POWER COMPANY, INC. Energy 027A8AAB2 AEP 5.375% 03/15/10 | 025537AD3 6.667%
Anadarko Petroleum Corporation Energy 0A3576AA1 APC 6.125% 03/15/12 032511AT4 6.667%
CONOCOPHILLIPS Energy 228ATHAAT COP 4.75% 10/15/12 20825CAE4 6.667%
Constellation Energy Group, Inc. Energy 2D13A8ABO CEG 7% 4/1/12 210371AH3 6.667%
Devon Energy Corporation Energy 2H68GVAC6 DVN 7.95% 04/15/32 251799AA0 6.667%
Dominion Resources, Inc. Energy 27CBAFAB7 D 6.25% 06/30/12 25746UAJ8 6.667%
Duke Energy Corporation Energy 28A7CIABS DUK 6.25% 1/15/12 264399DW3 6.667%
FirstEnergy Corp. Energy 36AGC5AAL FE 6.45% 11/15/11 337932AB3 6.667%
HALLIBURTON COMPANY Energy 4E6837AC8 HAL 5.5% 10/15/10 406216AR2 6.667%
KERR-McGEE CORPORATION Energy 4DB5BEAAO KMG 6.875% 9/15/11 492386AS6 6.667%
National Rural Utilities Cooperative Finance Corporation Energy 69AB75AA9 NRUC 7.25% 03/01/12 | 637432CU7 6.666%
Progress Energy, Inc. Energy 7B7589AA1 PGN 7.1% 3/1/11 743263AD7 6.666%
Sempra Energy Energy 897ED6AB4 SRE 6% 02/01/13 816851AF6 6.666%
Transocean Inc. Energy 8HCBB3AA7 RIG 6.625% 04/15/11 893830AE9 6.666%
Valero Energy Corporation Energy 9AAALLIAAT VLO 6.875% 04/15/12 | 91913YAD2 6.666%

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.

"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 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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