BLOOMBERG is a trademark and service mark of Bloomberg Finance L.P. ("BFLP"). ISDA is a trademark and
service mark of the International Swaps and Derivatives Association, Inc. ("ISDA"). LIBOR® and ICE LIBOR® are
trademarks of ICE Benchmark Administration Limited and/or its affiliates (collectively, “ICE”) and are used with
permission under licence by ICE. Bloomberg Index Services Limited ("BISL" and, collectively with BFLP and their
affiliates, "Bloomberg") maintains and calculates the ‘fallback’ data comprising the 'all in' fallback rates and their
component parts, the adjusted ‘risk-free’ reference rates and the spread adjustment (collectively with any other data
or information relating thereto or contained therein, the “Fallback Rates Data") under an engagement between BISL
and ISDA. To the extent Bloomberg uses LIBOR in the determination of certain Fallback Rates Data, it does so under
licence from ICE. None of Bloomberg, ISDA or, where applicable, ICE guarantees or makes any claim, prediction,
warranty or representation whatsoever, express or implied, regarding the timeliness, accuracy, completeness of, or
fitness for a particular purpose with respect to, the Fallback Rates Data and each shall have no liability in connection
with the Fallback Rates Data. Without limiting the foregoing, to the fullest extent permitted by applicable law, none of
Bloomberg, ISDA or, where applicable, ICE will be liable in contract or tort (including negligence), for breach of
statutory duty or nuisance, or under antitrust laws, for misrepresentation or otherwise, in respect of any inaccuracies,
errors, omissions, delays, failures, cessations or changes (material or otherwise) in the Fallback Rates Data, or for
any damage, expense or other loss (whether direct or indirect) suffered by any person arising out of or in connection
with the Fallback Rates Data or any reliance placed upon it by any person, and all implied terms, conditions and
warranties, including, without limitation, as to quality, merchantability, fitness for purpose, title or non-infringement, in
relation to the Fallback Rates Data, are hereby excluded. None of Bloomberg, ISDA or, where applicable, ICE makes
any representations regarding whether the Fallback Rates Data would be appropriate for derivative or non-derivative
financial instruments, including derivatives transacted outside of standard ISDA documentation and related protocols.
Market participants are encouraged to consider and analyze the details of the Fallback Rates Data and determine
independently whether they would be appropriate for any such use.



