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DESCRIPTION

The Solactive USD High Yield Corporates Total Market Index is a rules-based, market value-weighted index designed to reflect the performance of
high-yield, USD-denominated corporate bonds, irrespective of the issuers' domicile. The Solactive USD High Yield Corporates Total Market Index
is distributed as a Total Return Index.

The selection of index components follows strict criteria. Only corporate debt is considered, excluding various types such as government debt,
municipal bonds, and private placements except for 144A series. Eligible bonds include fixed coupon, step-up bonds, MTNSs, callable and puttable
bonds, and 144A securities, while zero coupon, convertible, and inflation-linked bonds are excluded. Covered bonds/notes are also excluded.
Bonds from developed markets, as classified by Solactive, are accepted. Additionally, eligible bonds must have a credit rating from at least one of
the three major rating agencies (Standard & Poor's, Moody's, or Fitch), with a composite rating ranging from BB+ to C, ensuring a consistent level
of credit risk reflective of the high-yield nature of the index.

The index is a market cap-weighted index, where index components are weighted based on market value using the last evaluated hid price and
accrued interest on each selection day. Issuer weights are capped at 3%, with excess weights redistributed proportionally among issuers below
this threshold. This process iterates until noissuer exceeds the 3% cap, resulting in final issuer capped weights.

HISTORICAL PERFORMANCE
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CHARACTERISTICS
ISIN/ WKN DEOOOSLA2M23 / SLA2M2  Base Value / Base Date 1000 Paints / 31.08.2016
Bloomberg/Index RIC SOLHYCTM Index / .SOLHYCTM  Last Index Value 1521.85
Index Calculator Solactive AG  Index Members 1191
Index Type Total Return  Calculation 8:00 am to 23:05 pm (CET), every 15 seconds
Index Currency USD  Backtest Start Date 29.12.2006
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STATISTICS
usb Y 3Y 5Y YTD Since Inception
Performance 10.51% 32.04% 3119% 4.75% 52.18%
Performance (p.a.) 10.52% 9.711% 5.58% 4.87%
Volatility (p.a.) 3.52% 5.43% 5.28% 4.28% 6.01%
High 1521.85 1521.85 1521.85 1521.85 1521.85
Low 1374.77 1138.67 1138.67 1429.07 964.99
Sharpe Ratio* 1.74 0.98 022 1.27 0.08
Max. Drawdown -3.70% -8.60% -14.94% -3.70% -21.66%
VaR 85199 -4.4%\-13.3% -8.7%\-14.7% -8.7%\-14.9% -1.6%\-16.0%
CVaR 9599 -8.8%\-18.0% 12.4%\-18.1% 12.7%)\ -19.8% -14.5%\-30.1%
Up to 31 December 2021, ex-post Sharpe ratios use as input for the risk free rate term the London Inter-Bank Offered rates in the respective currencies of the index and at a term equal to the observation period. From 3 January 2022 onwards
Sharpe ratios will be / are calcula ing as reference risk free rate input the overnight replacement rate for these currencies, namely SONIA (for GBP), SOFR (for USD) and EURIBOR Qvernight (for EUR
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Maturity Range
TOP COMPONENTS AS OF 30-Jun-2025
Issuer Country Currency Issuer Weight (%)
CCOHOLDINGS LLC us usb 2.24%
TRANSDIGM INC. us usb 1.55%
CSC HOLDINGS LLC us usb 1.21%
TENET HEALTHCARE CORPORATION us usD 1.19%
VENTURE GLOBAL LNG INC. us usD 1.14%
CARNIVAL CORPORATION us usb 0.86%
IRON MOUNTAIN INCORPORATED us usb 0.83%
CELANESE US HOLDINGS LLC us usD 0.82%
SIRIUSXMRADIO LLC us usb 0.82%
MEDLINE BORROWER LP us usD 0.81%
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DURATION AND YIELD TO MATURITY
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DISCLAIMER

© Solactive AG, 2025. All rights reserved.

The information contained in this factsheet is impersonal, not tailored to the needs of any person, entity or group of persons and for informational purposes only. The information
contained herein has been obtained from public sources believed to be reliable, but no representation or warranty, express or implied, is made that such information is accurate or
complete and it should not be relied upon as such. The content is provided on an "as is" basis. Solactive AG accepts no responsibility or liability for any errors or for any loss from use
of this factsheet or any of the information or data contained herein. In no event shall Solactive AG 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) in connection with
any use of the factsheets and its content even if advised of the possibility of such damages.

Itis not possible to invest directly in an index. Exposure to assets represented by an index is available through investable financial instruments that seek to provide an investment
return based on the performance of an index. A decision to invest in any such financial instrument should not be made in reliance on any of the statements set forth in this document.
Prospective investors are advised to make an investment in any such financial instrument only after carefully considering the risks associated with investing in such financial
instruments, as detailed in an offering memorandum or similar document that is prepared by or on behalf of the issuer of the financial instrument or vehicle.

The financial instruments are not sponsored, promoted, sold or supported in any other manner by Solactive AG nor does Solactive AG offer any express or implicit guarantee or
assurance either with regard to the results of using the Index and/or Index trade mark or the Index level at any time or in any other respect. Solactive AG makes no assurance that
financial instruments based on the index will accurately track index performance or provide positive investment returns. Solactive AG is not an investment adviser and nothing in
this factsheet constitutes a recommendation by Solactive AG to invest capital in financial instruments nor does it in any way represent an assurance or opinion of Solactive AG
with regard to any investment in a financial instrument. Inclusion of a security within an index is not a recommendation by Solactive AG to buy, sell, or hold such security, noris it
considered to be investment advice.

The index is launched on 31-Aug-2016. All information, including index levels, provided for any date or time period prior to the launch date is back-tested. Back-tested performance is
not actual performance, but is hypothetical. The back-test calculations are based on the same or fundamentally the same methodology that was in effect when the index was
launched. A back-test calculation means that no actual investment which allowed a tracking of the performance of the Index was possible at any time during the period of the
back-test calculation and that as a result any comparison is purely hypothetical. The methodology and the model used for the calculation and back-test calculation of the Index were
developed with the advantage of hindsight. In reality, it is not possible to invest with the advantage of hindsight and therefore this performance comparison is purely theoretical.

Past performance should not be considered as indication or guarantee of any future results. Charts and graphs are provided for illustrative purposes.
This info service is offered exclusively by Solactive AG, Platz der Einheit 1, D-60327 Frankfurt am MainlE-Mail: indexing@solactive.com
"Solactive”, "Solactive GBS", "German Index Engineering” and the logo 1 are registered trademarks of Solactive AG.

The information in this document does not constitute tax, legal or investment advice. The factsheet is proprietary to Solactive AG. Its content may not be modified, reproduced,
redistributed or stored in a retrieval system in whole or in part without the prior written consent of Solactive AG.
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