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Overview:

The Palmer Square EUR CLO Senior Debt Index (ticker: ECLOSE) and Palmer Square EUR CLO Debt Index (ticker:
ECLODI) seek to reflect the investable universe for Euro denominated collateralized loan obligations (“CLOs”).
ECLOSE is comprised of original rated AAA and AA debt issued after January 1, 2009, subject to certain inclusion
criteria, and ECLODI is comprised of original rated A, BBB, BB and B debt issued after January 1, 2009, subject to
certain inclusion criteria.

Please contact Palmer Square for more information on the methodology and inclusion criteria.

Index Constituents and Guidelines:

Both indices are comprised solely of cash and arbitrage CLOs backed by broadly syndicated leveraged loans. CLOs
that do not fit these criteria include Middle-Market CLOs, ABS CDOs, Emerging Market CLOs, and Balance Sheet
CLOs. Please contact Palmer Square for more information on the methodology and inclusion criteria.

Index Monthly Returns:

Index Level MoM Change Price Return Interest Return
ECLOSE 118.77 0.32% 0.02% 0.30%
ECLODI 144.13 0.61% 0.02% 0.58%
Index Statistics:
# of CUSIPs Par Amount ($bn) Market Value (%)
ECLOSE 811 107.69 100%
AAA 406 92.50 85.9%
AA 405 15.20 14.1%
# of CUSIPs Par Amount ($bn) Market Value (%)
ECLODI 1601 35.49 100%
A 408 10.68 30.1%
BBB 408 11.74 33.1%
BB 408 8.40 23.7%
B 377 4.67 13.2%
I 53 P A P P = g
Price |Change | (EURIBOR) |Change WAL |[Change Yield |Change Yield Change
ECLOSE  99.99 0.03 1.70 -0.14 3.39% 0.06% 3.28% 0.02%
AAA 100.02 0.03 112 0 1.50 -0.18 3.28% 0.05% 3.18% 0.02%
AA 99.83 0.02 179 1 2.92 0.13 4.09% 0.11% 3.88% 0.01%
B N N E A
Price |Change | (EURIBOR) |Change WAL |[Change Yield |Change Yield Change
ECLODI  99.47 0.06 418 2.93 0.15 6.51% 0.06% 6.33% -0.04%
A 99.99 0.00 213 0 1.76 0.09 4.32% 0.06% 4.33% -0.01%
BBB 99.86 0.04 311 -21 2.70 0.23 5.40% 0.06% 5.36% -0.05%
BB 99.31 0.10 577 -7 3.15 0.17 8.14% 0.02% 7.98% -0.06%
B 97.41 0.18 886 =1 5.86 0.07 11.63%  0.12% 10.68% -0.29%
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Palmer Square EUR CLO Indices Statistics: Rebalance and Constituents 2

Allocation By Rating/Vintage/Reinvestment End Date:

ECLOSE AAA AA ECLODI A BBB BB B
Vintage 100.00% 100.00% Vintage 100.00% 100.00% 100.00% 100.00%
2013 0.36% 0.66% 2013 0.73% 0.65% 0.67% 0.30%
2014 2.48% 2.58% 2014 2.68% 2.71% 3.68% 3.41%
2015 2.35% 2.61% 2015 2.86% 2.82% 3.56% 3.30%
2016 4.76% 4.70% 2016 5.45% 5.32% 5.83% 5.57%
2017 4.47% 5.46% 2017 4.84% 4.38% 5.41% 5.19%
2018 6.95% 7.97% 2018 9.10% 8.41% 10.29% 10.18%
2019 12.60% 11.64% 2019 12.17% 12.35% 12.62% 12.91%
2020 7.37% 5.92% 2020 7.18% 6.71% 6.77% 6.73%
2021 17.42% 14.18% 2021 17.26% 16.40% 16.20% 16.42%
2022 12.71% 12.14% 2022 11.69% 12.22% 11.03% 11.18%
2023 12.18% 12.73% 2023 10.69% 11.52% 10.11% 8.90%
2024 13.65% 16.49% 2024 12.99% 13.89% 11.72% 13.31%
2025 2.71% 2.92% 2025 2.36% 2.62% 2.12% 2.60%
% MV - ECLOSE by Rating % MV - ECLODI by Rating

% MV - ECLODI by Vintage

2014 2016

2024
12%

% MV - ECLOSE by Rei%gstment End Date % MV - ECLODI by Reinvezﬁ.ztm)gznt EndDate

2021 2031
2031 1 1% 2023

Allocations are subject to change and should not be considered a recommendation to buy or sell any security.

The numbers prior to March 1, 2024, are hypothetical/model data, calculated using a compilation of Thompson Reuters pricing and secondary market
trade quotes. There are inherent limitations of showing data derived from the retroactive application of a model. Unlike actual performance, these
results may not accurately reflect the effect of certain material economic or market factors, and therefore, results may be over or under-stated due to
the impact of these factors. It is unknown what effects these factors might have had on Palmer Square Capital Management LLC’s decision-making if it
were actually calculating the Indices during the entire time period.
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Allocations are subject to change and should not be considered a recommendation to buy or sell any security.

The numbers prior to March 1, 2024, are hypothetical/model data, calculated using a compilation of Thompson Reuters pricing and secondary
There are inherent limitations of showing data derived from the retroactive application of a model. Unlike actual
performance, these results may not accurately reflect the effect of certain material economic or market factors, and therefore, results may be

over or under-stated due to the impact of these factors. It is unknown what effects these factors might have had on Palmer Square Capital
Management LLC’s decision-making if it were actually calculating the Indices during the entire time period.

Palmer Square Capital Management LLC, 1900 Shawnee Mission Parkway, Suite 315, Mission Woods, KS 66205
palmersquarecap.com



Palmer Square EUR CLO Indices Constituents

Bloomberg Ticker
ABCVL 3X A
ABCVL 3XB
ACCUN 3X A
ACCUN 3X B1
ACLO 10XA1R
ACLO 10X BR
ACLO 11X AR
ACLO 11X BR
ACLO 13X A1
ACLO 13X B
ACLO 14X A
ACLO 14X B
ACLO 3X AR
ACLO 3XB1R
ACLO 4X AR
ACLO 4XB
ACLO 5X AR
ACLO 5XB1R
ACLO 7X AR
ACLO 7XBR
ACLO 8X AR
ACLO 8X BR
ACLO 9X A
ACLO 9X B1
ADAGI IV-X ARRR
ADAGI IV-X BRRR
ADAGI IX-X A
ADAGI IX-X B1
ADAGI VII-X A
ADAGI VII-X B1
ADAGI XIII-X A
ADAGI XIII-X B
ALBAC 3X A
ALBAC 3X B1
ALBAC 4X AR
ALBAC 4X BR
ANCHE 10X A
ANCHE 10X B1
ANCHE 3X AR
ANCHE 3X BR

CusIpP
BCC3L74Y7
BCC3L7500
BCC2H5L86
BCC2H5MB8
BCC3H7NX3
BCC3H7NY1
BCC3LFTT3
BCC3LFTV8
BCC3KFCJ4
BCC3KFCM7
BCC3MN454
BCC3MN462
BCC2LFWR5
BCC2LFWUS8
BCC33BVQ5
BCC2G07C5
BCC2R4K30
BCC2R4K63
BCC3NVOW1
BCC3NVOX9
BCC3P3M71
BCC3P3M89
BCC35C8L8
BCC35C8M6
BCC3QPMV8
BCC3QPMW6
BCC31S1D2
BCC31S1H3
BCC2HDH43
BCC2HDHT8
BCC3NB2W2
BCC3NB2z5
BCC330CW7
BCC330CX5
BCC3GR148
BCC3GR155
BCC3FX8X5
BCC3FX8Y3
BCC3JORIJ3
BCC3JORKO

Weight
0.10%
0.04%
0.07%
0.02%
0.23%
0.04%
0.19%
0.05%
0.19%
0.04%
0.26%
0.05%
0.04%
0.04%
0.15%
0.05%
0.16%
0.02%
0.26%
0.04%
0.32%
0.05%
0.23%
0.03%
0.15%
0.04%
0.23%
0.02%
0.03%
0.02%
0.10%
0.04%
0.22%
0.02%
0.19%
0.05%
0.23%
0.03%
0.23%
0.04%

Indices Constituents: Palmer Square EUR CLO Senior Debt Index (ECLOSE)

Bloomberg Ticker
ANCHE 4X AR
ANCHE 4X BR
ANCHE 5X A
ANCHE 5X B1
ANCHE 6X ARR
ANCHE 6X BRR
ANCHE 8X AR
ANCHE 8XB1R
AQUE 2019-3XAR
AQUE 2019-3XB1R
AQUE 2019-4XARR
AQUE 2019-4XBRR
AQUE 2020-5X AR
AQUE 2020-5XB1R
AQUE 2021-6X A
AQUE 2021-6X B1
AQUE 2024-10XA
AQUE 2024-10XB
AQUE 2025-11XA
AQUE 2025-11XB
AQUE 2025-12X A
AQUE 2025-12XB
ARBR 10X A

ARBR 10X B1
ARBR 11X AR
ARBR 11XB1R
ARBR 12X AR
ARBR 12X BR
ARBR 3X ARR
ARBR 3XB1RR
ARBR 4X ARRR
ARBR 4X BRRR
ARBR 5X AR
ARBR 5X BR
ARBR 6X AR
ARBR 6X BR
ARBR 7X AR
ARBR 7X BR
ARBR 9X A
ARBR 9X B1

CuUsIP
BCC3Q27Q7
BCC3Q27R5
BCC32H3R2
BCC32H3V3
BCC3P4Q59
BCC3P4Q67

BCC3JS9F0
BCC3JS9G8
BCC30G9K5
BCC30GSON9
BCC3L12D8
BCC3L12F3
BCC32MWB4
BCC32MWF5
BCC33LNX7
BCC33LP07
BCC3JS9z6
BCC3JSB00
BCC3LW2W8
BCC3LW2X6
BCC3N6HN7
BCC3N6HP2
BCC341R81
BCC341R99
BCC3FWTV8
BCC3FWTW6
BCC3N1FJ9
BCC3N1FK6
BCC31KXV4
BCC31KXW2
BCC3Q04D3
BCC3Q04F8
BCC3MILY1
BCC3MIJLZ8
BCC3HJ1P8
BCC3HJ1Q6
BCC3J8M36
BCC3J8M44
BCC3052N0
BCC3052P5

Weight
0.25%
0.05%
0.25%
0.02%
0.23%
0.04%
0.23%
0.03%
0.17%
0.03%
0.14%
0.05%
0.23%
0.02%
0.22%
0.02%
0.35%
0.06%
0.23%
0.04%
0.15%
0.05%
0.23%
0.03%
0.21%
0.04%
0.24%
0.04%
0.18%
0.02%
0.23%
0.04%
0.23%
0.04%
0.26%
0.04%
0.23%
0.04%
0.23%
0.02%

Indices Constituents and their corresponding weights are subject to change and should not be considered a recommendation to buy or sell any security.

Palmer Square Capital Management LLC, 1900 Shawnee Mission Parkway, Suite 315, Mission Woods, KS 66205
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Indices Constituents: Palmer Square EUR CLO Senior Debt Index (ECLOSE)

Bloomberg Ticker CUSIP Weight Bloomberg Ticker CUSIP Weight
ARESE 10X AR BCC30SL33 0.09% AVOCA 18X A1R BCC3JWGWe6 0.29%
ARESE 10XB1R BCC30SL66 0.03% AVOCA 18X BR BCC3JWGY2 0.04%
ARESE 11X A1R BCC3051D3 0.11% AVOCA 19X A1R BCC3KGB12 0.23%
ARESE 11XB1R BCC3051L5 0.02% AVOCA 19X BR BCC3KGB38 0.04%
ARESE 12X AR BCC32QQW6 0.20% AVOCA 20X ARR BCC3MYS21 0.15%
ARESE 12X B1R BCC32QQz9 0.03% AVOCA 20X BRR BCC3MYS39 0.04%
ARESE 15X A BCC33QFQ0 0.29% AVOCA 21X A2 BCC2NONA3 0.07%
ARESE 15X B1 BCC33QFT4 0.03% AVOCA 21X B1 BCC2NONB1 0.03%
ARESE 16X AR BCC3G0DZ5 0.15% AVOCA 22X A BCC2QP4R9 0.21%
ARESE 16X B1R BCC3GOF18 0.02% AVOCA 22X B1 BCC2QP5Q0 0.02%
ARESE 17X AR BCC3QNOL9 0.23% AVOCA 25X A BCC335PK8 0.23%
ARESE 17X BR BCC3QNOM7 0.04% AVOCA 25X B1 BCC335PL6 0.03%
ARESE 18X AR BCC3QY688 0.25% AVOCA 26X A BCC359270 0.23%
ARESE 18X BR BCC3QY696 0.04% AVOCA 26X B1 BCC359306 0.02%
ARESE 20X A BCC3GR809 0.24% AVOCA 28X AR BCC3HFF55 0.20%
ARESE 20X B BCC3GR817 0.04% AVOCA 28X B1R BCC3HFF63 0.04%
ARESE 8X AR BCC2LL6WO 0.17% AVOCA 29X AR BCC3P2J77 0.18%
ARESE 8X BR BCC2LL6Z3 0.04% AVOCA 29X BR BCC3P2J85 0.04%
ARINI 7X A BCC3PFBT8 0.14% AVOCA 31X A1 BCC3GV784 0.23%
ARINI 7X B BCC3PFBV3 0.06% AVOCA 31X B1 BCC3GV7B7 0.03%
ARMDA 3X ARR BCC3HQ9H2 0.15% AVOCA 32X A1 BCC3L27G4 0.29%
ARMDA 3X BRR BCC3HQ9J8 0.04% AVOCA 32X B BCC3L27J8 0.04%
ARMDA 4X AR BCC3KOVR8 0.23% AVOCA 34X A BCC3Q8D79 0.15%
ARMDA 4X BR BCC3K0Vs6 0.04% AVOCA 34X B BCC3Q8D95 0.04%
ARMDA 7X A BCC3K8XN8 0.23% BABSE 2015-1XARR BCC34S7P6 0.23%
ARMDA 7X B BCC3K8XP3 0.04% BABSE 2015-1XB1RR BCC34S7Q4 0.01%
ARMDA 9X A BCC3NTY32 0.23% BABSE 2019-1XAR BCC3552V7 0.23%
ARMDA 9X B BCC3NTY40 0.04% BABSE 2019-1XB1R BCC3552W5 0.02%
AVOCA 11X ARRR BCC3J83V5 0.29% BABSE 2019-2XA1R BCC34W9G5 0.21%
AVOCA 11X BRRR BCC3J83W3 0.05% BABSE 2019-2XB1R BCC34W9INO 0.02%
AVOCA 12X ARR BCC2R7G38 0.21% BABSE 2020-1XARR BCC3Q5V42 0.29%
AVOCA 12X B1RR BCC2R7G46 0.02% BABSE 2020-1XB1RR BCC3Q5V59 0.03%
AVOCA 14X ARR BCC3M9XM6 0.11% BABSE 2021-1XA BCC2R9IT48 0.18%
AVOCA 14X B1RR BCC3M9XN4 0.03% BABSE 2021-1XB BCC2R9IT89 0.04%
AVOCA 15X A1RR BCC3MID87 0.23% BABSE 2021-3XA BCC33K3V5 0.23%
AVOCA 15X BRR BCC3MJDBO 0.04% BABSE 2021-3XB1 BCC33K3W3 0.02%
AVOCA 16X ATRR BCC3JLBZ8 0.25% BABSE 2023-1XAR BCC3LRNLO 0.23%
AVOCA 16X B1RR BCC3ILC12 0.03% BABSE 2023-1XB1R BCC3LRNM8 0.03%
AVOCA 17X AR3 BCC3NM8J1 0.29% BABSE 2023-2X AR BCC3MZLN9 0.23%
AVOCA 17XB1R3 BCC3NMB8K8 0.04% BABSE 2023-2XB1R BCC3MZLP4 0.03%

Indices Constituents and their corresponding weights are subject to change and should not be considered a recommendation to buy or sell any security.

Palmer Square Capital Management LLC, 1900 Shawnee Mission Parkway, Suite 315, Mission Woods, KS 66205
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Indices Constituents: Palmer Square EUR CLO Senior Debt Index (ECLOSE)

Bloomberg Ticker CUSIP Weight Bloomberg Ticker CUSIP Weight
BABSE 2024-1XA BCC3G01R6 0.15% BILB 4X A2A BCC34P9T2 0.04%
BABSE 2024-1XB BCC3G01T2 0.04% BILB 5X AN BCC3LRN14 0.15%
BBAME 3X A BCC353S85 0.23% BILB 5X A2 BCC3LRN22 0.04%
BBAME 3X B1 BCC353593 0.03% BLACK 2019-1XA1R BCC32QRV7 0.05%
BBAME 5X A BCC3HPB73 0.14% BLACK 2019-1XB1R BCC32QS46 0.03%
BBAME 5X B1 BCC3HPB81 0.03% BLUME 4X AR BCC31KY92 0.20%
BBAME 8X A BCC3QC8P6 0.23% BLUME 4X BR BCC31KYD3 0.03%
BBAME 8X B BCC3QC8Q4 0.04% BLUME 5X A BCC2LWMU2 0.16%
BCCE 2018-1XB1 BCC2FZ077 0.00% BLUME 5X B BCC2LWMX6 0.03%
BCCE 2018-2X AR BCC2RE402 0.06% BNPAM 2019-1XAR BCC33HX31 0.23%
BCCE 2018-2XB1R BCC2RE436 0.01% BNPAM 2019-1XB1R BCC33HX64 0.03%
BCCE 2019-1XA BCC2MO07Y0 0.10% BNPAM 2021-1X A BCC30Q4D4 0.23%
BCCE 2019-1XB BCC2M0811 0.04% BNPAM 2021-1X B1 BCC30Q4F9 0.02%
BCCE 2021-1XA BCC30VMO1 0.23% BOPHO 11XA BCC3KYRG3 0.27%
BCCE 2021-1XB1 BCC30VM19 0.03% BOPHO 11X B BCC3KYRH1 0.05%
BCCE 2021-2XA BCC32RMZ1 0.21% BOPHO 5X A2 BCC2M6A72 0.02%
BCCE 2021-2XB1 BCC32RN0O7 0.02% BOPHO 5X B1 BCC2Lz8U1 0.02%
BCCE 2022-1X AR BCC3GSW83 0.24% BOPHO 6X A BCC2QUZS2 0.18%
BCCE 2022-1XBR BCC3GSW91 0.04% BOPHO 6X B1 BCC2QV223 0.02%
BCCE 2023-1XAR BCC3LB1PO 0.22% BOPHO 7X ARR BCC3PFC83 0.29%
BCCE 2023-1XBR BCC3LB1Q8 0.04% BOPHO 7X BRR BCC3PFC91 0.05%
BCCE 2025-3X A BCC3QKBM1 0.23% BRGPT 3X A BCC32HKF9 0.23%
BCCE 2025-3XB BCC3QKBN9 0.04% BRGPT 3X B BCC32HKG7 0.04%
BECLO 11XA BCC31J290 0.22% BRGPT5X A1R BCC3MILGO 0.23%
BECLO 11X B1 BCC31J2B5 0.03% BRGPT 5X BR BCC3MIJLH8 0.04%
BECLO 12X AR BCC3N9157 0.27% BRGPT9X A BCC3POWR2 0.26%
BECLO 12X BR BCC3N9165 0.05% BRGPT9X B BCC3POWSO 0.05%
BECLO 13X AR BCC3N6KR4 0.13% BUSHY 1X AR BCC3J6NW5 0.10%
BECLO 13X BR BCC3N6KS2 0.05% BUSHY 1X BR BCC3J6NX3 0.04%
BECLO 14X AR BCC3KHTL7 0.23% CADOG 11X A1 BCC2GZ498 0.28%
BECLO 14XB1R BCC3KHTM5 0.03% CADOG 11X B1 BCC2Gz418 0.01%
BECLO 15X A BCC3JQ8z1 0.23% CADOG 12X A BCC2HEYB6 0.27%
BECLO 15X B1 BCC3JQ907 0.03% CADOG 12X B1 BCC2HEZM1 0.01%
BECLO 16X A BCC3QQHZ3 0.23% CADOG 13X AR BCC2RFYE6 0.28%
BECLO 16X B BCC3QQJ08 0.04% CADOG 6X ARR BCC2RHZH4 0.21%
BECLO 3X AR BCC30YLX4 0.23% CADOG 6XB1R BCC2E29J6 0.03%
BECLO 3XBR BCC30YLY2 0.03% CADOG 7X AR BCC2GFGN8 0.23%
BECLO 8X AR BCC3504S3 0.23% CADOG 7X B1 BCC2GFGR9 0.01%
BECLO 8XB1R BCC3504T1 0.03% CADOG 8X ARR BCC34PNG4 0.26%
BILB 4X A1 BCC34P9s4 0.22% CADOG 8XBR BCC2M4zQ8 0.04%

Indices Constituents and their corresponding weights are subject to change and should not be considered a recommendation to buy or sell any security.

Palmer Square Capital Management LLC, 1900 Shawnee Mission Parkway, Suite 315, Mission Woods, KS 66205
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Indices Constituents: Palmer Square EUR CLO Senior Debt Index (ECLOSE)

Bloomberg Ticker CUSIP Weight Bloomberg Ticker CUSIP Weight
CADOG 9X AR BCC30RXH1 0.25% CGMSE 2021-2X A1 BCC32SRz4 0.26%
CADOG 9X BR BCC30RXL2 0.04% CGMSE 2021-2XA2A BCC32SS00 0.03%
CANYE 2023-1XA BCC3DZCN9 0.19% CGMSE 2022-5XA1RR BCC3Q7QQ5 0.12%
CANYE 2023-1XB1 BCC3DZCP4 0.05% CGMSE 2022-5X A2RR BCC3Q7QR3 0.03%
CANYE 2025-2XA BCC3N8S43 0.10% CGMSE 2024-1XA1R BCC3QBH37 0.19%
CANYE 2025-2X B BCC3N8S50 0.04% CGMSE 2024-1XA2R BCC3QBH45 0.04%
CARPK 2021-1X A1 BCC2R5MU5 0.23% CGMSE 2024-2XA1A BCC3J8428 0.22%
CARPK 2021-1X A2 BCC2R5MV3 0.04% CGMSE 2024-2X A2A BCC3J8444 0.03%
CFOUR 10X A BCC3NRP10 0.23% CGMSE 2025-1X A1 BCC3LZJ60 0.29%
CFOUR 10X B BCC3NRP28 0.04% CGMSE 2025-1X A2 BCC3LZ)78 0.05%
CFOUR 3X A BCC32DzK1 0.21% CGMSE 2025-2XA1A BCC3MR2D0 0.23%
CFOUR 3X B1 BCC32DZL9 0.03% CGMSE 2025-2X A2 BCC3MR2G3 0.04%
CFOUR 4X AR BCC3GFDB5 0.20% CIFCE 3XA BCC2QB656 0.20%
CFOUR4XB1R BCC3GFDC3 0.03% CIFCE 3X B1 BCC2QB680 0.01%
CFOUR5XA1R BCC3PZMH8 0.22% CIFCE 5X A BCC32LC02 0.23%
CFOUR5X BR BCC3PZMK1 0.04% CIFCE 5X B1 BCC32LC36 0.03%
CFOURB6X AR BCC3R43C7 0.23% CIFCE6XA BCC3GPLMO 0.23%
CFOUR6X BR BCC3R43D5 0.04% CIFCE6XB BCC3GPLN8 0.04%
CFOUR9X A BCC3KL468 0.26% CLNKP 2024-1XA BCC3GQLLO 0.15%
CFOUR9X B1 BCC3KL476 0.04% CLNKP 2024-1XB BCC3GQLMS8 0.04%
CGMSE 2013-1XA1R3 BCC3NVGL7 0.23% CONTE 11X AR BCC3J4J05 0.29%
CGMSE 2013-1XBRR BCC3NVGN3 0.02% CONTE 11XB1R BCC3J4J13 0.03%
CGMSE 2014-2X AA2R BCC307KS5 0.01% CONTE 12X AR BCC3QFSB8 0.23%
CGMSE 2014-2X AR1 BCC307KX4 0.03% CONTE 12X BR BCC3QFSC6 0.04%
CGMSE 2014-3XAA1R BCC2FD8D5 0.10% CONTE 4XA1RR BCC3Q7TX7 0.25%
CGMSE 2014-3X AA2R BCC2FD8G8 0.02% CONTE 4XB1RR BCC3Q7TY5 0.04%
CGMSE 2015-1XA1RR BCC3PHKQO 0.24% CONTE 5X AR BCC3L4QW4 0.24%
CGMSE 2015-1XA2RR BCC3PHKRS8 0.04% CONTE 5XB1R BCC3L4QX2 0.04%
CGMSE 2016-2XA1RR BCC2QXEL4 0.21% CONTE 6X AR BCC2R6TC6 0.23%
CGMSE 2016-2X A2AR BCC2QXEM2 0.02% CONTE 6X B2R BCC2R6TI3 0.02%
CGMSE 2017-3XA1R BCC30YSG4 0.08% CONTE 7XAR BCC3JzzC2 0.17%
CGMSE 2017-3XA2A BCC2EXI25 0.03% CONTE 9X A BCC315XD7 0.25%
CGMSE 2019-1XA1R BCC2R97U4 0.10% CONTE 9X B1 BCC315XH8 0.03%
CGMSE 2019-1XA2RA BCC2R9817 0.03% CORDA 10X AR BCC3KJ91 0.26%
CGMSE 2019-2XA1R BCC31Z6H2 0.14% CORDA 10X B1R BCC3KJIB6 0.03%
CGMSE 2019-2X A2A BCC2KFR68 0.02% CORDA 11X ARR BCC3P9SJ6 0.11%
CGMSE 2020-1X A1 BCC2MXIS9 0.19% CORDA 11X BRR BCC3P9SK3 0.04%
CGMSE 2020-1XA2A BCC2MXIV2 0.02% CORDA 14X A1R BCC30ZPY5 0.12%
CGMSE 2021-1X A1 BCC302Ds4 0.23% CORDA 14X B1R BCC302Q73 0.03%
CGMSE 2021-1XA2A BCC302DT2 0.03% CORDA 16X A1 BCC2M2916 0.07%

Indices Constituents and their corresponding weights are subject to change and should not be considered a recommendation to buy or sell any security.
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Indices Constituents: Palmer Square EUR CLO Senior Debt Index (ECLOSE)

Bloomberg Ticker CUSIP Weight Bloomberg Ticker CUSIP Weight
CORDA 16X B BCC2M2973 0.04% CRNCL 2021-13XB BCC2RET62 0.04%
CORDA 18X AR BCC33SRK6 0.26% CRNCL 2021-14XA BCC32H822 0.23%
CORDA 18X B1R BCC33SRNO 0.03% CRNCL 2021-14XB1 BCC32H830 0.03%
CORDA 20X A BCC30BKO07 0.14% CRNCL 2022-15X A BCC352TD5 0.23%
CORDA 20X B1 BCC30BK49 0.02% CRNCL 2022-15X B1 BCC352TF0 0.03%
CORDA 22X A BCC339BF6 0.25% CRNCL 2023-16XA BCC3CV2L4 0.23%
CORDA 22X B1 BCC339BG4 0.03% CRNCL 2023-16X B1 BCC3CV2M2 0.03%
CORDA 23X A1 BCC352WV1 0.26% CRNCL 2023-17XAR BCC3L13s4 0.23%
CORDA 23X B1R BCC3H2282 0.04% CRNCL 2023-17XBR BCC3L13T2 0.04%
CORDA 25X AR BCC3LKKR5 0.29% CRNCL 2024-18XA BCC3GZK98 0.23%
CORDA 25X BR BCC3LKKS3 0.05% CRNCL 2024-18XB BCC3GZKB3 0.04%
CORDA 26X A1R BCC3KO0QR4 0.28% CRNCL 2024-19XA BCC3J2LX4 0.26%
CORDA 26X B1R BCC3K0QTO 0.03% CRNCL 2024-19X B1 BCC3J2LY2 0.04%
CORDA 27X AR BCC3M9YR4 0.28% CRNCL 2025-20X A1 BCC3N5HY5 0.26%
CORDA27XB1R BCC3M9YS2 0.04% CRNCL 2025-20X B BCC3N5HZ2 0.04%
CORDA31XA BCC3FFB69 0.25% CRWPK 1X A1AR BCC304GX6 0.14%
CORDA 31X B1 BCC3FFB77 0.04% CRWPK 1X A2AR BCC304H07 0.04%
CORDA 33X A1 BCC3HZ271 0.15% DILPK 1X A BCC32K7Q3 0.23%
CORDA 33X B1 BCC3HZ2B2 0.03% DILPK 1X B1 BCC32K7R1 0.02%
CORDA 34X A BCC3KD7X4 0.27% DRYD 2014-35X ARR BCC2MC2V5 0.12%
CORDA 34X B BCC3KD729 0.05% DRYD 2014-35X B1VA BCC2MC310 0.02%
CORDA 3X AR3 BCC3L6F68 0.19% DRYD 2015-39X ARR BCC34YYG3 0.28%
CORDA3XB1R3 BCC3L6F76 0.03% DRYD 2015-39XB1RR BCC34YYH1 0.02%
CORDA 4X ARRR BCC2QSRP2 0.19% DRYD 2015-44X A1RR BCC2QTKH5 0.20%
CORDA 4X BR1 BCC2QSRQ0O 0.03% DRYD 2015-44XB1RR BCC2QTKN2 0.03%
CORDA5XAR3 BCC3N79V6 0.22% DRYD 2016-46X ARR BCC2R8WQ7 0.15%
CORDA5XBR3 BCC3N79W4 0.05% DRYD 2016-46X B1RR BCC2R8WV6 0.02%
CORDABXATRR BCC3HLWL8 0.19% DRYD 2016-48X ARR BCC3R43T0 0.23%
CORDABXB1RR BCC3HLWM®6 0.03% DRYD 2016-48XB1RR BCC3R43V5 0.03%
CORDA 7X AR3 BCC3PC2L2 0.23% DRYD 2017-56X AR BCC3KRZH7 0.26%
CORDA7XBR3 BCC3PC2M0 0.04% DRYD 2017-56XB1R BCC3KRZJ3 0.03%
CORDA8XATRR BCC306VK2 0.22% DRYD 2019-69X AR BCC334J69 0.23%
CORDA 8X BRR BCC306VN6 0.04% DRYD 2019-69XB1R BCC334JD4 0.01%
CRNCL 2016-7XA1R BCC2LRBA9 0.11% DRYD 2019-73X A1 BCC2LVKR3 0.19%
CRNCL2016-7XB BCC2CFKV9 0.04% DRYD 2019-73XB1 BCC2LVQA4 0.02%
CRNCL 2018-10XAR BCC30YNYO 0.10% DRYD 2020-74X AR BCC3NNK30 0.23%
CRNCL 2018-10XB1R BCC30YNZ7 0.03% DRYD 2020-74XB1R BCC3NNK48 0.02%
CRNCL 2019-11XAR BCC3PZN04 0.23% DRYD 2020-79X AR BCC3458R1 0.28%
CRNCL2019-11XBR BCC3PZN12 0.04% DRYD 2020-79XB1R BCC345859 0.02%
CRNCL 2021-13XA BCC2RET13 0.07% DRYD 2020-88X A BCC306QP7 0.11%

Indices Constituents and their corresponding weights are subject to change and should not be considered a recommendation to buy or sell any security.
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Indices Constituents: Palmer Square EUR CLO Senior Debt Index (ECLOSE)

Bloomberg Ticker CUSIP Weight Bloomberg Ticker CUSIP Weight
DRYD 2020-88XB1 BCC306QS1 0.02% GLGE 5X B1 BCC2HV8K7 0.01%
DRYD 2020-89X A BCC32LFG4 0.25% GLME 4X AR BCC31KWN3 0.17%
DRYD 2020-89X B1 BCC32LFH2 0.03% GLME 4X BR BCC31KWR4 0.03%
DRYD 2021-91XAR BCC3JPM38 0.29% GLME 5X A BCC2ROWQ4 0.20%
DRYD 2021-91XB1R BCC3JPM46 0.02% GLME 5X B BCC2ROWT8 0.03%
DRYD 2021-96X AR BCC3Q7T58 0.20% GLME 6X AR BCC3GF2W1 0.21%
DRYD 2021-96XB1R BCC3Q7T66 0.02% GLME 6X BR BCC3GF2X9 0.04%
DRYD 2022-111XA1 BCC3KYQF6 0.23% GLNBR 1X AR BCC3M4TH3 0.20%
DRYD 2022-111XB1 BCC3KYQH2 0.01% GLNBR 1XBR BCC3M4TJ9 0.03%
DRYD 2024-125X A BCC3PROHO 0.23% GRIPK 1XATRA BCC2R3TA7 0.04%
DRYD 2024-125X B1 BCC3PR0OJ6 0.02% GRIPK 1X A2AR BCC2R3TC3 0.02%
DUNEP 1XAR BCC337TB0O 0.23% GROSV 2025-4X A BCC3RDTV7 0.24%
DUNEP 1XB1R BCC337TC8 0.03% GROSV 2025-4X B BCC3RDTW5 0.04%
EGLXY 2016-5X ARRR BCC2QLYV6 0.23% HARVT 16X ARR BCC2QVB64 0.09%
EGLXY 2016-5X BRR BCC2QLYW4 0.04% HARVT 16X B1RR BCC2QVBB3 0.02%
EGLXY 2019-7X AR BCC307120 0.23% HARVT 17X AR BCC2LI375 0.12%
EGLXY 2019-7XB1R BCC307206 0.03% HARVT 17X B1R BCC2LI3A8 0.03%
ELMP 1XAR3 BCC3R44T9 0.18% HARVT 21X A1R BCC2RDRT6 0.10%
ELMP 1XBR3 BCC3R44V4 0.05% HARVT 21X B1R BCC2RDRZ2 0.04%
FCE 2024-1XA BCC3HRZ08 0.26% HARVT 22X AR BCC330588 0.20%
FCE 2024-1XB1 BCC3HRZ16 0.03% HARVT 22X B BCC2KGR09 0.05%
FCE 2025-2XA BCC3N8HTO 0.11% HARVT 23X A BCC2MLTE4 0.16%
FCE 2025-2XB BCC3N8HV5 0.04% HARVT 23X B1 BCC2MLTH7 0.03%
FICLO 2021-1XA BCC33JFS2 0.23% HARVT 25X AR BCC33J6M5 0.27%
FICLO 2021-1XB1 BCC33JFW3 0.03% HARVT 25X B1R BCC33J6N3 0.03%
FICLO 2023-1XAR BCC3KIWR6 0.18% HARVT 26X A BCC3189T3 0.22%
FICLO 2023-1XB1R BCC3KIWS4 0.03% HARVT 26X B1 BCC3189Vv8 0.03%
FICLO 2023-2X AR BCC3PX9V7 0.16% HARVT 27X A BCC338JR4 0.23%
FICLO 2023-2XB1R BCC3PX9W5 0.04% HARVT 27X B1 BCC338JS2 0.03%
FIOS 3X A BCC3GW220 0.26% HARVT 28X A1 BCC35G9Q7 0.21%
FIOS 3X B BCC3GW238 0.05% HARVT 28X BR BCC3FPITO 0.04%
FIOS 6X A BCC3Q2ZF0 0.05% HARVT 29X AR BCC3GDS65 0.22%
FIOS 6X B BCC3Q22G8 0.05% HARVT 29X B1R BCC3GDS73 0.04%
FOAKS 3X AR BCC32SZT9 0.20% HARVT 30X AR BCC3Q4TJ5 0.23%
FOAKS 3X B1R BCC32Szv4 0.03% HARVT 30X B1R BCC3Q4TK2 0.04%
FOAKS 4X A BCC340DV7 0.23% HARVT 31X AR BCC3MYR97 0.23%
FOAKS 4X B BCC340DW5 0.04% HARVT 31X BR BCC3MYRB2 0.04%
FRNPK 1X A BCC3FMB31 0.29% HARVT 32X A BCC3FBPS5 0.28%
FRNPK 1X B BCC3FMB49 0.06% HARVT 32X B BCC3FBPT3 0.05%
GLGE 5XA1R BCC2R6E57 0.03% HARVT 34X A1 BCC3KFB97 0.25%

Indices Constituents and their corresponding weights are subject to change and should not be considered a recommendation to buy or sell any security.
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Indices Constituents: Palmer Square EUR CLO Senior Debt Index (ECLOSE)

Bloomberg Ticker
HARVT 34X B1
HARVT 36X A
HARVT 36X B
HAYEM 10X ARR
HAYEM 10X B1RR
HAYEM 12X AR
HAYEM 12X B1R
HAYEM 3X AR
HAYEM 3X B1R
HAYEM 6X AR
HAYEM 6X B1R
HAYEM 7X A1
HAYEM 7X B
HAYEM 9X A
HAYEM 9X B1
HNLY 10X A
HNLY 10X B
HNLY 11X A
HNLY 11X B
HNLY 12X A1
HNLY 12X B
HNLY 3X AR
HNLY 3XB1R
HNLY 4X A

HNLY 4X B1
HNLY 5X A

HNLY 5X B1
HNLY 7X AR
HNLY 7X BR1
ICGE 2021-1XA
ICGE 2021-1XB1
ICGE 2022-1XAR
ICGE 2022-1XB1R
ICGE 2023-1XAR
ICGE 2023-1XBR
ICGE 2023-2X A1
ICGE 2023-2XB1
INDI 3X A

INDI 3X B1

INDI 4X A

CusIpP
BCC3KFBCO
BCC3MJS32
BCC3MJS40
BCC3POTX3
BCC3POTY1

BCC3NCBS9
BCC3NCBT7
BCC3356R4
BCC3356S52
BCC3PLM48
BCC3PLM55
BCC31H542
BCC31H5B6
BCC3FP9OTO
BCC3FP9OTO
BCC3FJ436
BCC3FJ444
BCC3KSQG7
BCC3KSQH5
BCCB3J3RT5
BCC3J3RVO
BCC33Y0G1
BCC33Y0K2
BCC2QLs8l4
BCC2QLs8J2
BCC31T785
BCC31T793
BCC3Gz017
BCC3Gz025
BCC31V6MO0
BCC31Vv6Q1
BCC3K1KR8
BCC3K1KS6
BCC3KQJP9
BCC3KQIQ7
BCC3CSHSO
BCC3CSHT8
BCC3LP9G1
BCC3LP9H9
BCC3PLMR?7

Weight

0.03%
0.29%
0.06%
0.26%
0.03%
0.21%
0.03%
0.29%
0.03%
0.23%
0.03%
0.22%
0.05%
0.13%
0.03%
0.26%
0.04%
0.26%
0.04%
0.23%
0.03%
0.22%
0.03%
0.21%
0.01%
0.22%
0.02%
0.21%
0.03%
0.23%
0.02%
0.23%
0.03%
0.23%
0.04%
0.22%
0.03%
0.24%
0.03%
0.23%

Bloomberg Ticker
INDI 4X B
INVSC 11X A1R
INVSC 11XB1R
INVSC 16X A

INVSC 16X B

INVSC 3X AR

INVSC 3X BR

INVSC 4X A

INVSC 4X B1

INVSC 6X A

INVSC 6X B1

INVSC 7X A

INVSC 7X B1

INVSC 8X A

INVSC 8X B1

INVSC 9X AR

INVSC 9XB1R
JUBIL 2013-10XA1RR
JUBIL 2013-10XBRR
JUBIL 2014-12XAR3
JUBIL 2014-12XB1R3
JUBIL 2016-17XA1RR
JUBIL 2016-17XB1RR
JUBIL 2017-19XA1R
JUBIL2017-19XB1R
JUBIL 2018-20XA1R
JUBIL 2018-20XB1R
JUBIL 2018-21XAR
JUBIL 2018-21XBR
JUBIL 2019-22XA1R
JUBIL 2019-22XB1R
JUBIL 2019-23XA1R
JUBIL 2019-23XB1R
JUBIL 2021-25X A
JUBIL 2021-25X B1
JUBIL 2022-26X AR
JUBIL 2022-26XB1R
JUBIL 2023-27X AR
JUBIL 2023-27XBR
JUBIL 2025-30X A1

CuslIpP
BCC3PLMS5
BCC3Q4VB9
BCC3Q4VD5
BCC3NLMJ7
BCC3NLMK4
BCC3GTKQ4
BCC3GTKR2
BCC2MRWIJ6

BCC2MRWM9
BCC313H32
BCC313H40
BCC33XXB8
BCC33XXC6
BCC360015
BCC360023

BCC3HCKN7
BCC3HCKP2
BCC3027D4
BCC3027K8
BCC3J0S37
BCC3J0S45
BCC2QZIE1
BCC2QzIG6
BCC3LKKR5
BCC3LKKS3
BCC3JV1iM6
BCC3JV1P9
BCC2R2MVO
BCC2R2MY4
BCC3GW1PO

BCC3GW1R6
BCC3GKS02
BCC3GKS28
BCC33DGV7

BCC33DGW5
BCC3DLZ21
BCC3DLZ39
BCC3N7BG6
BCC3N7BH4
BCC3KY7F7

Weight

0.04%
0.22%
0.03%
0.26%
0.04%
0.23%
0.04%
0.22%
0.03%
0.23%
0.03%
0.23%
0.02%
0.23%
0.03%
0.18%
0.03%
0.19%
0.04%
0.23%
0.03%
0.13%
0.03%
0.23%
0.03%
0.23%
0.03%
0.23%
0.03%
0.28%
0.04%
0.27%
0.04%
0.23%
0.02%
0.23%
0.03%
0.13%
0.04%
0.33%

Indices Constituents and their corresponding weights are subject to change and should not be considered a recommendation to buy or sell any security.
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Indices Constituents: Palmer Square EUR CLO Senior Debt Index (ECLOSE)

Bloomberg Ticker CUSIP Weight Bloomberg Ticker CUSIP Weight
JUBIL 2025-30X B1 BCC3KY7H3 0.04% OCPE 2019-3XB1R BCC300NC2 0.02%
JUBIL 2025-32X A1 BCC3P9Q09 0.28% OCPE 2022-5X A BCC34SPB7 0.23%
JUBIL 2025-32X B1 BCC3P9Q25 0.04% OCPE 2022-5X B1 BCC34SPF8 0.03%
MDPKE 14X A1R BCC343D41 0.30% OCPE 2023-7XAR BCC3PC221 0.20%
MDPKE 14X B1R BCC343D74 0.04% OCPE 2023-7XBRR BCC3PC307 0.03%
MDPKE 15X A1R BCC369QL4 0.20% OCPE 2023-8X AR BCC3QW3L6 0.20%
MDPKE 15X BRR BCC3NRB49 0.04% OCPE 2023-8XBR BCC3QW3M4 0.04%
MDPKE 16X A BCC304L02 0.15% OCPE 2024-10X A BCC3GG272 0.29%
MDPKE 16X B1 BCC304L44 0.04% OCPE 2024-10XB BCC3GG308 0.05%
MDPKE 17X A1 BCC31J365 0.19% OCPE 2024-11XA BCC3HZNFO 0.34%
MDPKE 17X B1 BCC31J373 0.04% OCPE 2024-11XB1 BCC3HZNG8 0.05%
MDPKE 19X A1R BCC3JMLD4 0.23% OCPE 2025-12XA BCC3KWVV9 0.29%
MDPKE 19X B1R BCC3JMLG7 0.03% OCPE 2025-12XB1 BCC3KWVW?7 0.04%
MDPKE 20X ARR BCC3QTYB1 0.17% OHECP 2016-5X ARR BCC33PBFO 0.23%
MDPKE 20X BRR BCC3QTYC9 0.04% OHECP 2016-5X BR BCC33PBGS8 0.04%
MDPKE 21X A BCC3PBFV8 0.21% OTOPK 1X AR BCC3PMTF4 0.25%
MDPKE 21X B BCC3PBFW6E 0.04% OTOPK 1XBR BCC3PMTG2 0.04%
MNMNT 3X A BCC3MHZ87 0.22% OZLME 4X AR BCC3LLHS5 0.23%
MNMNT 3X B BCC3MHZ95 0.05% OZLME 4X BR BCC3LLHT3 0.04%
NGCE 3X AR BCC3P84M7 0.21% PENTA 2017-3XA1RR BCC3KIXP9 0.23%
NGCE 3X BR BCC3P84N5 0.04% PENTA 2017-3XBRR BCC3KIXR5 0.04%
NGCE 4X A1 BCC3FDFN3 0.22% PENTA 2018-5X AR BCC2QKEF5 0.20%
NGCE 4X B BCC3FDFP8 0.04% PENTA2018-5XB1R BCC2QKEI9 0.03%
NWDSE 2021-24X A BCC339YC8 0.22% PENTA 2019-6X AR BCC31D8J5 0.23%
NWDSE 2021-24X B1 BCC339YG9 0.02% PENTA2019-6XB1R BCC31D8K2 0.03%
NWDSE 2022-26X A BCC36FD83 0.24% PENTA 2020-7XAR BCC3K0Q11 0.26%
NWDSE 2022-26X B1 BCC36FDC4 0.03% PENTA 2020-7XBR BCC3K0Q29 0.05%
NWEST IX-X A BCC3J85T8 0.15% PENTA 2020-8X AR BCC33X156 0.17%
NWEST IX-X B1 BCC3J85V3 0.03% PENTA 2020-8XB1R BCC33X180 0.02%
NWEST VIII-X A BCC3FP6V8 0.15% PENTA 2021-10XA BCC334J75 0.23%
NWEST VIII-X B BCC3FP6W6G 0.04% PENTA 2021-10X B1 BCC334K00 0.03%
NWEST VII-X A BCC308RI6 0.23% PENTA 2021-9XA BCC30PKLO 0.23%
NWEST VII-X B1 BCC308RM9 0.03% PENTA 2021-9XB1 BCC30PKM8 0.03%
NWEST VI-X ATR BCC3QCVD7 0.22% PENTA 2022-11XAR BCC3GMM20 0.23%
NWEST VI-X BR BCC3QCVF2 0.04% PENTA 2022-11XBR BCC3GMM38 0.04%
NWEST V-X AR BCC31PRDO 0.23% PENTA 2023-15X AR BCC3Q6XCO 0.16%
NWEST V-X B1R BCC31PRF5 0.03% PENTA 2023-15X BR BCC3Q6XD8 0.04%
NWEST X-X A BCC3P3TV1 0.08% PENTA 2024-16X AR BCC3PX0R5 0.23%
NWEST X-X B BCC3P3TW9 0.04% PENTA 2024-16X BR BCC3PX0S3 0.04%
OCPE 2019-3X AR BCC300N81 0.25% PENTA 2024-17XA BCC3G6HWS5 0.20%

Indices Constituents and their corresponding weights are subject to change and should not be considered a recommendation to buy or sell any security.

Palmer Square Capital Management LLC, 1900 Shawnee Mission Parkway, Suite 315, Mission Woods, KS 66205



Palmer Square EUR CLO Indices Constituents 12

Indices Constituents: Palmer Square EUR CLO Senior Debt Index (ECLOSE)

Bloomberg Ticker CUSIP Weight Bloomberg Ticker CUSIP Weight

PENTA 2024-17XB1
PENTA 2024-18XA
PENTA 2024-18XB
PENTA 2025-19XA
PENTA 2025-19XB
PENTA 2025-20XA
PENTA 2025-20XB
PLMER 2021-2XAR
PLMER 2021-2XBR
PLMER 2022-1XA

PLMER 2022-1XB1
PLMER 2023-1XAR

PLMER 2023-1XB1R

PLMER 2023-2XAR
PLMER 2023-2XBR
PLMER 2024-1XA
PLMER 2024-1XB1
PLMER 2024-2XA
PLMER 2024-2XB
PLMER 2025-2XA
PLMER 2025-2XB1
PRVD 13X A

PRVD 13X B

PRVD 3X AR

PRVD 3XB1R
PRVD 5X AR

PRVD 5X BR

PRVD 6X A

PRVD 6X B1

PRVD 8X AR

PRVD 8XBR

PRVD 9X AR

PRVD 9X BR
PSTET 2023-3XAR
PSTET 2023-3XBR
PSTET 2024-1XAR
PSTET 2024-1XBR
PSTET 2024-2XA
PSTET 2024-2XB
PSTET 2025-1XA

BCC3G6HX3 0.04%
BCC3JL8D1 0.05%
BCC3JL8H2 0.04%
BCC3LQ227 0.10%
BCC3LQ235 0.04%
BCC3N90J8 0.23%
BCC3N90K5 0.04%
BCC3Q13M2 0.22%
BCC3Q13N0O 0.05%
BCC33NPS2 0.23%
BCC33NPTO 0.03%
BCC3IKTS7 0.23%
BCC3IKTT5 0.03%
BCC3QTHW4 0.29%
BCC3QTHX2 0.05%
BCC3FQ315 0.11%
BCC3FQ323 0.03%
BCC3GCN62 0.15%
BCC3GCN70 0.04%
BCC3MHXW6 0.23%
BCC3MHXX4 0.03%
BCC3PJ559 0.26%
BCC3PJ567 0.05%
BCC316DP0O 0.22%
BCC316DS4 0.03%
BCC3PV6Q5 0.25%
BCC3PV6R3 0.04%
BCC338201 0.23%
BCC338235 0.02%
BCC3HKRIJ1 0.24%
BCC3HKRK8 0.04%
BCC3MKON5 0.23%
BCC3MKOPO 0.04%
BCC3JGWZ6 0.08%
BCC3JGX02 0.04%
BCC3LL7G2 0.13%
BCC3LL7HO 0.04%
BCC3GQL55 0.28%
BCC3GQL63 0.06%
BCC3KWHL7 0.36%

PSTET 2025-1XB
RAVPK 1XA
RAVPK 1X B1
RFTE 2021-1XA
RFTE 2021-1XB1
RFTE 2021-2XA
RFTE 2021-2XB
RFTE 2023-1XAR
RFTE 2023-1XBR
RFTE 2025-1XA
RFTE 2025-1XB
RFTE 2025-2X A
RFTE 2025-2XB
RRME 10XA1R
RRME 10X A2R
RRME 11X A1
RRME 11X A2A
RRME 12X A1
RRME 12X A2A
RRME 17XA1R
RRME 17X A2R
RRME 25X A1
RRME 25X A2
RRME 26X A1
RRME 26X A2
RRME 3X A1R
RRME 3X A2R
RRME 5X A1R
RRME 5X A2R
RRME 7X A1R
RRME 7X A2R
SCULE 12XA
SCULE 12X B1
SCULE 13XA
SCULE 13XB
SCULE 6X AR
SCULE6XB1R
SCULE 9X A
SCULE 9X B1
SHCLO 4XA

BCC3KWHM5 0.06%
BCC3KY2B1 0.29%
BCC3KY2C9 0.04%
BCC2R5L28 0.21%
BCC2R5L51 0.02%
BCC33CBY8 0.23%
BCC33CBZ5 0.04%
BCC3LRXW5 0.17%
BCC3LRXX3 0.05%
BCC3LB3F0 0.29%
BCC3LB3G8 0.05%
BCC3N69X4 0.23%
BCC3N69Y2 0.04%
BCC3QCTL2 0.29%
BCC3QCTMO 0.03%
BCC357S52 0.28%
BCC357S86 0.03%
BCC36HQP7 0.25%
BCC36HQS1 0.03%
BCC3R6Q86 0.20%
BCC3R6Q94 0.03%
BCC3LD7R6 0.16%
BCC3LD7T2 0.05%
BCC3MC3B6 0.23%
BCC3MC3C4 0.04%
BCC3HZK48 0.24%
BCC3HZK55 0.04%
BCC33PC10 0.31%
BCC33PC44 0.04%
BCC3LIFC7 0.21%
BCCS3LIJFFO 0.05%
BCC3JP6G7 0.14%
BCC3JP6L6 0.03%
BCC3MRD55 0.23%
BCC3MRD63 0.04%
BCC31ST18 0.23%
BCC31ST42 0.03%
BCC34QNRS8 0.23%
BCC34QNS6 0.03%
BCC3JGV46 0.28%

Indices Constituents and their corresponding weights are subject to change and should not be considered a recommendation to buy or sell any security.
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Indices Constituents: Palmer Square EUR CLO Senior Debt Index (ECLOSE)

Bloomberg Ticker CuUsIP Weight Bloomberg Ticker CUSIP Weight
SHCLO 4X B BCC3JGV53 0.06% TCLO 10X B BCC3KWWG1 0.05%
SNDPE 10X A BCC3D9NC9 0.26% TCLO 3XARR BCC31FML9 0.20%
SNDPE 10X B BCC3D9OND7 0.04% TCLO 3XB1RR BCC31FMR6 0.03%
SNDPE 11XA BCC3GN7M1 0.12% TCLO 6X AR BCC3220Q82 0.16%
SNDPE 11X B BCC3GN7N9 0.05% TCLO 6X B1 BCC2KI3K7 0.02%
SNDPE 14X A BCC3KVRYO 0.24% TCLO 9X A BCC3DM3H1 0.22%
SNDPE 14X B BCC3KVRZ7 0.03% TCLO 9X B BCC3DM3J7 0.04%
SNDPE 15X A BCC3LR1V2 0.29% TIKEH 10X A BCC3DZFB2 0.24%
SNDPE 15X B BCC3LR1WO 0.06% TIKEH 10X B1 BCC3DZFCO 0.03%
SNDPE 3X A BCC2MMP30 0.20% TIKEH 11X AR BCC3MPCD3 0.22%
SNDPE 3X B1 BCC2MMP63 0.03% TIKEH 11X BR BCC3MPCF8 0.05%
SNDPE 6X A BCC32B1R7 0.24% TIKEH 13X A BCC3KTR90 0.25%
SNDPE 6X B1 BCC32B1V8 0.03% TIKEH 13X B BCC3KTRB5 0.05%
SNDPE 7X A BCC33HN81 0.29% TIKEH 14X A BCC3Q6WX5 0.35%
SNDPE 7X B1 BCC33HNC2 0.03% TIKEH 14X B BCC3Q6WY3 0.06%
SNDPE 8X A BCC353PJ4 0.29% TIKEH 3X AR BCC3QX2M3 0.24%
SNDPE 8X B1 BCC353PK1 0.04% TIKEH 3X BR BCC3QX2N1 0.04%
SPAUL 10X AR BCC2R92X3 0.23% TIKEH 4X AR BCC3P7589 0.23%
SPAUL 10X B1R BCC2R9304 0.02% TIKEH 4X BR BCC3P7597 0.04%
SPAUL 11X AR BCC32G7F6 0.20% TIKEH 5X AR BCC3NC440 0.26%
SPAUL 11XB1R BCC32G7J8 0.01% TIKEH 5X BR BCC3NC457 0.05%
SPAUL 12X A BCC2MRYW5 0.23% TIKEH 6X A BCC340YX0 0.23%
SPAUL 12X B1 BCC2MS224 0.01% TIKEH 6X B1 BCC340YY8 0.02%
SPAUL 4A A2RA BCC2H8110 0.03% TIKEH 8X AR BCC3JX1K6 0.22%
SPAUL 4A ARR1 BCC3364R4 0.24% TIKEH 8XB1R BCC3JX1L4 0.04%
SPAUL 5X ARR BCC306W62 0.16% TIKEH 9X AR BCC3J86Z3 0.23%
SPAUL 5XB1R BCC2DYSF4 0.03% TIKEH 9XB1R BCC3J8709 0.03%
SPAUL 6X ARR BCC2R3LY3 0.23% TRNTE 10X A BCC3PHBC7 0.18%
SPAUL 6X B1RR BCC2R3M30 0.03% TRNTE 10X B BCC3PH6D5 0.04%
SPAUL 7X ARR BCC30MQV9 0.23% TRNTE 3X AR BCC3FX5Z3 0.24%
SPAUL 7X B1RR BCC30MRO06 0.03% TRNTE 3XB1R BCC3FX609 0.04%
SPAUL 8X A BCC2EXUI6 0.07% TRNTE 5X AR BCC3NDOL4 0.20%
SPAUL 8X B1 BCC2EXUL9 0.02% TRNTE 5X BR BCC3NDOM2 0.04%
SPAUL 9X A1R BCC3536C0 0.20% TRNTE 6X AR BCC3Q1375 0.28%
SPAUL 9X BR BCC3536F3 0.04% TRNTE 6X BR BCC3Q1383 0.06%
STPK1XA BCC3QDWO02 0.14% TRNTE 7X A BCC3FLD23 0.27%
STPK1XB BCC3QDW10 0.04% TRNTE 7X B BCC3FLD31 0.05%
TCFCE 2024-1XA BCC3FzZG78 0.23% TRNTE 8X A BCC3JKIP4 0.13%
TCFCE 2024-1XB BCC3FZG86 0.04% TRNTE 8X B BCC3JKIQ2 0.04%
TCLO 10X A BCC3KWWF3 0.29% TYMPK 1XATAR BCC31LMG7 0.23%

Indices Constituents and their corresponding weights are subject to change and should not be considered a recommendation to buy or sell any security.
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Indices Constituents: Palmer Square EUR CLO Senior Debt Index (ECLOSE)

Bloomberg Ticker CUSIP Weight
TYMPK 1X A2AR BCC31LMK8 0.03%
VESPK 1X AR BCC3RFL32 0.23%
VESPK 1XBR BCC3RFL40 0.04%
VOYE 3X A BCC2MZY31 0.17%
VOYE 3X B1 BCC2N0091 0.03%
VOYE 5X A BCC31YX10 0.20%
VOYE 5X B1 BCC31YX28 0.02%
VOYE 8X A BCC3J2454 0.32%
VOYE 8X B BCC3J24T2 0.06%
VOYE 9X A BCC3N7HJ4 0.29%
VOYE 9X B1 BCC3N7HK1 0.04%

Indices Constituents and their corresponding weights are subject to change and should not be considered a recommendation to buy or sell any security.
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Indices Constituents: Palmer Square EUR CLO Debt Index (ECLODI)

Bloomberg Ticker

ABCVL3XC
ABCVL 3XD
ABCVL 3XE
ABCVL 3X F
ACCUN 3XC
ACCUN 3X D
ACCUN 3XE
ACCUN 3X F
ACLO 10X CR
ACLO 10X DR
ACLO 10X ER
ACLO 10X FR
ACLO 11XCR
ACLO 11XDR
ACLO 11XER
ACLO 11X FR
ACLO 13XC
ACLO 13XD
ACLO 13X E
ACLO 13X F
ACLO 14X C
ACLO 14X D
ACLO 14XE
ACLO 14X F
ACLO 3XC
ACLO 3XD
ACLO 3XE
ACLO 3XF
ACLO 4XC
ACLO 4XD
ACLO 4XE
ACLO 4XF
ACLO 5XCR
ACLO 5X DR
ACLO 5X ER
ACLO 5X FR
ACLO 7XCR
ACLO 7XDR
ACLO 7XER
ACLO 7XFR

CUsIP
BCC3L7518
BCC3L7526
BCC3L7534
BCC3L7542

BCC2H5MH5
BCC2H5MK8
BCC2H5MN2
BCC2H5MP7
BCC3H7NZ8
BCC3H7P03
BCC3H7P11
BCC3H7P29
BCC3LFTW6
BCC3LFTX4
BCC3LFTY2
BCC3LFTZ9
BCC3KFCN5
BCC3KFCPO
BCC3KFCQ8
BCC3KFCR6
BCC3MN470
BCC3MN488
BCC3MN496
BCC3MN4B1
BCC2D32V5
BCC2D32Y9
BCC2D3310
BCC2D3328
BCC2G07F8
BCC2G0712
BCC2G0O7L5
BCC2G0O7M3
BCC2R4K97
BCC2R4KCO
BCC2R4KF3
BCC2R4KG1
BCC3NVoY7
BCC3NVoz4
BCC3NVB08
BCC3NVB16

Weight

0.07%
0.08%
0.05%
0.03%
0.07%
0.06%
0.06%
0.03%
0.07%
0.08%
0.05%
0.03%
0.08%
0.09%
0.06%
0.03%
0.08%
0.09%
0.06%
0.03%
0.07%
0.09%
0.06%
0.04%
0.07%
0.05%
0.06%
0.03%
0.09%
0.07%
0.06%
0.03%
0.10%
0.08%
0.06%
0.04%
0.08%
0.09%
0.06%
0.04%

Bloomberg Ticker

ACLO 8XCR
ACLO 8XDR
ACLO 8XER
ACLO 8XFR
ACLO9XC
ACLO 9XD
ACLO 9XE
ACLO 9X F

ADAGI IV-X CRRR
ADAGI IV-X DRRR

ADAGI IV-X ERRR
ADAGI IV-X FRRR
ADAGI IX-X C
ADAGI IX-X D
ADAGI IX-X E
ADAGI IX-X F
ADAGI VII-X C2
ADAGI VII-X D
ADAGI VII-X E
ADAGI VII-X F
ADAGI XlII-X C
ADAGI XlII-X D
ADAGI XIII-X E
ADAGI XIII-X F
ALBAC 3XC
ALBAC 3X D
ALBAC 3XE
ALBAC 3X F
ALBAC 4X CR
ALBAC 4X DR
ALBAC 4X ER
ALBAC 4X F
ANCHE 10X C
ANCHE 10X D
ANCHE 10X E
ANCHE 10X F1
ANCHE 3XCR
ANCHE 3X DR
ANCHE 3X ER
ANCHE 3X FR

CUsIP
BCC3P3M97
BCC3P3MB2
BCC3P3MCO
BCC3P3MD8
BCC35C8P9
BCC35C8Q7
BCC35C8R5
BCC35C8S3
BCC3QPMX4
BCC3QPMY2
BCC3QPMZ9
BCC3QPNO5
BCC31S1P5
BCC31S1S9
BCC31S1W0
BCC31S1X8
BCC2HDI26
BCC2HDI59
BCC2HDI83
BCC2HDI91
BCC3NB301
BCC3NB319
BCC3NB327
BCC3NB335
BCC330CZ0
BCC330D06
BCC330D14
BCC330D22
BCC3GR163
BCC3GR171
BCC3GR189
BCC35PVN9
BCC3FX906
BCC3FX914
BCC3FX922
BCC3FX930
BCC3JORL8
BCC3JORM6
BCC3JORN4
BCC3JORPY

Weight

0.09%
0.11%
0.07%
0.05%
0.07%
0.08%
0.06%
0.04%
0.07%
0.08%
0.05%
0.03%
0.07%
0.08%
0.07%
0.03%
0.07%
0.06%
0.07%
0.03%
0.07%
0.08%
0.05%
0.03%
0.09%
0.08%
0.06%
0.03%
0.09%
0.09%
0.06%
0.04%
0.06%
0.08%
0.05%
0.02%
0.07%
0.08%
0.05%
0.04%

Indices Constituents and their corresponding weights are subject to change and should not be considered a recommendation to buy or sell any security.
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Indices Constituents: Palmer Square EUR CLO Debt Index (ECLODI)

Bloomberg Ticker CUSIP Weight Bloomberg Ticker CUSIP Weight
ANCHE 4X CR BCC3Q27S3 0.07% AQUE 2025-12XE BCC3N6HS6 0.06%
ANCHE 4X DR BCC3Q27T1 0.09% AQUE 2025-12XF BCC3N6HT4 0.04%
ANCHE 4X ER BCC3Q27V6 0.06% ARBR 10X C BCC341RC2 0.07%
ANCHE 4X FR BCC3Q27W4 0.04% ARBR 10X D BCC341RD0O 0.08%
ANCHE 5X C BCC32H418 0.08% ARBR 10X E BCC341RF5 0.06%
ANCHE 5X D BCC32H442 0.09% ARBR 10X F BCC341RG3 0.03%
ANCHE 5X E BCC32H475 0.07% ARBR 11X CR BCC3FWTY2 0.09%
ANCHE 5X F BCC32H483 0.03% ARBR 11X DR BCC3FWTZ9 0.09%
ANCHE 6X CRR BCC3P4Q75 0.07% ARBR 11X ER BCC3FWV03 0.06%
ANCHE 6X DRR BCC3P4Q83 0.09% ARBR 11X FR BCC3FWV11 0.04%
ANCHE 6X ERR BCC3P4Q91 0.05% ARBR 12X CR BCC3N1FL4 0.07%
ANCHE 6X FRR BCC3P4QB6 0.03% ARBR 12X DR BCC3N1FM2 0.09%
ANCHE 8X CR BCC3Js9J2 0.06% ARBR 12X ER BCC3N1FNO 0.06%
ANCHE 8X DR BCC3JS9K9 0.08% ARBR 12X FR BCC3N1FP5 0.04%
ANCHE 8X ER BCC3JS9L7 0.06% ARBR 3X CRR BCC31KXY8 0.07%
AQUE 2019-3XCR BCC30G9V1 0.08% ARBR 3X DRR BCC31KXZ5 0.08%
AQUE 2019-3X DR BCC30G9Y5 0.07% ARBR 3X ERR BCC31KYO01 0.06%
AQUE 2019-3XER BCC30GB14 0.06% ARBR 3X FRR BCC31KY19 0.03%
AQUE 2019-3XFR BCC30GB22 0.03% ARBR 4X CRRR BCC3Q04G6 0.07%
AQUE 2019-4X CRR BCC3L12G1 0.07% ARBR 4X DRRR BCC3Q04H4 0.09%
AQUE 2019-4X DRR BCC3L12H9 0.08% ARBR 4X ERRR BCC3Q04J0 0.05%
AQUE 2019-4XERR BCC3L12J5 0.06% ARBR 4X FRRR BCC3Q04K7 0.03%
AQUE 2019-4XFRR BCC3L12K2 0.03% ARBR 5X CR BCC3MIM04 0.07%
AQUE 2020-5X CR BCC32MWH1 0.08% ARBR 5X DR BCC3MIM12 0.08%
AQUE 2020-5X DR BCC32MWJ7 0.08% ARBR 5X ER BCC3MIM20 0.05%
AQUE 2020-5X ER BCC32MWK4 0.06% ARBR 5X FR BCC3MIM38 0.04%
AQUE 2020-5X FR BCC32MWL2 0.03% ARBR 6X CR BCC3HJ1S2 0.08%
AQUE 2021-6XC BCC33LP64 0.12% ARBR 6X DR BCC3HJ1TO 0.09%
AQUE 2021-6XD BCC33LP98 0.07% ARBR 6X ER BCC3HJ1V5 0.06%
AQUE 2021-6XE BCC33LPD9 0.05% ARBR 6X FR BCC3HJ1W3 0.04%
AQUE 2024-10XC BCC3JSB18 0.10% ARBR 7X CR BCC3J8M51 0.07%
AQUE 2024-10XD BCC3JSB26 0.12% ARBR 7X DR BCC3J8M69 0.08%
AQUE 2024-10XE BCC3JSB34 0.08% ARBR 7X ER BCC3J8M77 0.05%
AQUE 2024-10XF BCC3JSB42 0.05% ARBR 7X FR BCC3J8M85 0.04%
AQUE 2025-11XC BCC3LW2Y4 0.07% ARBR9X C BCC3052R1 0.08%
AQUE 2025-11XD BCC3LW2Z1 0.08% ARBR 9X D BCC305259 0.07%
AQUE 2025-11XE BCC3LW307 0.05% ARBR 9X E BCC3052T7 0.06%
AQUE 2025-11XF BCC3LW315 0.03% ARBR 9X F BCC3052V2 0.03%
AQUE 2025-12XC BCC3N6HQO 0.08% ARESE 10X CR BCC30SLD1 0.09%
AQUE 2025-12XD BCC3N6HR8 0.10% ARESE 10X DR BCC30SLH2 0.07%

Indices Constituents and their corresponding weights are subject to change and should not be considered a recommendation to buy or sell any security.

Palmer Square Capital Management LLC, 1900 Shawnee Mission Parkway, Suite 315, Mission Woods, KS 66205



Palmer Square EUR CLO Indices Constituents 17

Indices Constituents: Palmer Square EUR CLO Debt Index (ECLODI)

Bloomberg Ticker CUSIP Weight Bloomberg Ticker CUSIP Weight
ARESE 10X E BCC2HDIX7 0.07% ARMDA 3X FRR BCC3HQ9N9 0.03%
ARESE 10X F BCC2HDJY5 0.04% ARMDA 4X CR BCC3K0VT4 0.07%
ARESE 11X CR BCC3051S0 0.07% ARMDA 4X DR BCC3KOoVV9 0.08%
ARESE 11X DR BCC3051W1 0.09% ARMDA 4X ER BCC3KOVW7 0.05%
ARESE 11X E BCC21Y630 0.08% ARMDA 4X FR BCC3KOVX5 0.03%
ARESE 11X F BCC2IY648 0.03% ARMDA 7X C BCC3K8XQ1 0.07%
ARESE 12X CR BCC32QR54 0.08% ARMDA 7X D BCC3K8XR9 0.08%
ARESE 12X DR BCC32QR88 0.08% ARMDA 7X E BCC3K8XS7 0.05%
ARESE 12X E BCC2KQGS8 0.08% ARMDA 7X F BCC3K8XT5 0.03%
ARESE 12X F BCC2KQGT6 0.03% ARMDA 9X C BCC3NTY57 0.07%
ARESE 15X C BCC33QG06 0.09% ARMDA 9X D BCC3NTY65 0.08%
ARESE 15X D BCC33QG30 0.10% ARMDA 9X E BCC3NTY73 0.05%
ARESE 15X E BCC33QG63 0.07% ARMDA 9X F BCC3NTY81 0.03%
ARESE 15X F BCC33QG71 0.04% AVOCA 11X CRR BCC3J83X1 0.08%
ARESE 16X CR BCC3GOF34 0.07% AVOCA 11X DRR BCC3J83Y9 0.10%
ARESE 16X DR BCC3G0OF42 0.08% AVOCA 11X ERR BCC3J83Z6 0.07%
ARESE 16X ER BCC3GOF59 0.06% AVOCA 11X FRR BCC3J8402 0.04%
ARESE 17X CR BCC3QNON5 0.07% AVOCA 12X CRR BCC2R7G61 0.09%
ARESE 17X DR BCC3QNOPO 0.09% AVOCA 12X DRR BCC2R7G79 0.08%
ARESE 17X ER BCC3QN0Q8 0.04% AVOCA 12X ERR BCC2R7G87 0.06%
ARESE 17X FR BCC3QNOR6 0.04% AVOCA 12X FRR BCC2R7G95 0.04%
ARESE 18X CR BCC3QYe6B1 0.08% AVOCA 14X CRR BCC3M9XQ7 0.07%
ARESE 18X DR BCC3QY6CH9 0.09% AVOCA 14X DRR BCC3M9XR5 0.08%
ARESE 18X ER BCC3QYeD7 0.06% AVOCA 14X ERR BCC3M9XS3 0.05%
ARESE 18X FR BCC3QY6F2 0.04% AVOCA 14X FRR BCC3MOXT1 0.03%
ARESE 20X C BCC3GR825 0.07% AVOCA 15X CRR BCC3MIDC8 0.07%
ARESE 20X D BCC3GR833 0.08% AVOCA 15X DRR BCC3MJDD6 0.08%
ARESE 20X E BCC3GR841 0.05% AVOCA 15X ERR BCC3MIDF1 0.05%
ARESE 20X F BCC3GR858 0.04% AVOCA 15X FRR BCC3MIDG9 0.05%
ARESE 8X CR BCC2LL725 0.08% AVOCA 16X CRR BCC3JLC38 0.08%
ARESE 8X DR BCC2LL758 0.09% AVOCA 16X DRR BCC3JLC46 0.09%
ARESE 8X ER BCC2LL782 0.07% AVOCA 16X ERR BCC3JLC53 0.06%
ARESE 8X FR BCC2LL790 0.04% AVOCA 16X FRR BCC3ILC61 0.04%
ARINI7XC BCC3PFBW1 0.10% AVOCA 17X CR3 BCC3NM8M4 0.10%
ARINI 7XD BCC3PFBX9 0.12% AVOCA 17X DR3 BCC3NM8N2 0.10%
ARINI 7X E BCC3PFBY7 0.08% AVOCA 17X ER3 BCC3NM8P7 0.07%
ARINI 7X F BCC3PFBZ4 0.05% AVOCA 17X FR3 BCC3NM8Q5 0.04%
ARMDA 3X CRR BCC3HQ9K5 0.07% AVOCA 18X CR BCC3JWGZ9 0.09%
ARMDA 3X DRR BCC3HQ9L3 0.08% AVOCA 18X DR BCC3JWHO05 0.10%
ARMDA 3X ERR BCC3HQ9IM1 0.05% AVOCA 18X ER BCC3JWH13 0.06%

Indices Constituents and their corresponding weights are subject to change and should not be considered a recommendation to buy or sell any security.
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Indices Constituents: Palmer Square EUR CLO Debt Index (ECLODI)

Bloomberg Ticker

AVOCA 18X FR
AVOCA 19X CR
AVOCA 19X DR
AVOCA 19X ER
AVOCA 19X FR
AVOCA 20X CRR
AVOCA 20X DRR
AVOCA 20X ER
AVOCA 20X FR
AVOCA 21X C
AVOCA 21X D
AVOCA 21XE
AVOCA 21X F
AVOCA 22X C
AVOCA 22X D
AVOCA 22X E
AVOCA 22X F
AVOCA 25X C
AVOCA 25X D
AVOCA 25X E
AVOCA 25X F
AVOCA 26X C
AVOCA 26X D
AVOCA 26X E
AVOCA 26X F
AVOCA 28X CR
AVOCA 28X DR
AVOCA 28X ER
AVOCA 28X FR
AVOCA 29X CR
AVOCA 29X DR
AVOCA 29X ER
AVOCA 29X FR
AVOCA 31X C
AVOCA 31XD
AVOCA 31XE
AVOCA 31X F
AVOCA 32X C
AVOCA 32X D
AVOCA 32X E

CUsIP
BCC3JWH21
BCC3KGB46
BCC3KGB53
BCC3KGB61
BCC3KGB79
BCC3MYS47
BCC3MYS54
BCC3MYS62
BCC3MYS70
BCC2NOND7
BCC2NONE5
BCC2NONF2
BCC2NONGO
BCC2QP5S6
BCC2QP5T4
BCC2QP5U1
BCC2QP5V9
BCC335PN2
BCC335PP7
BCC335PQ5
BCC335PR3
BCC359322
BCC359330
BCC359348
BCC359355
BCC3HFF89
BCC3HFF97
BCC3HFFB2
BCC3HFFCO
BCC3P2J93
BCC3P2JB8
BCC3P2JC6
BCC3P2JD4
BCC3GV7D3
BCC3GV7F8
BCC3GV7G6
BCC3GV7H4
BCC3L27K5
BCC3L27L3
BCC3L27M1

Weight

0.04%
0.07%
0.08%
0.05%
0.03%
0.07%
0.09%
0.05%
0.03%
0.09%
0.08%
0.07%
0.03%
0.09%
0.07%
0.05%
0.03%
0.07%
0.08%
0.06%
0.03%
0.08%
0.07%
0.06%
0.03%
0.09%
0.11%
0.07%
0.05%
0.07%
0.08%
0.05%
0.03%
0.06%
0.08%
0.05%
0.03%
0.08%
0.10%
0.07%

Bloomberg Ticker
AVOCA 32X F
AVOCA 34XC
AVOCA 34X D
AVOCA 34X E
AVOCA 34X F
BABSE 2015-1XCRR
BABSE 2015-1XDRR
BABSE 2015-1XERR
BABSE 2015-1XFRR
BABSE 2019-1XCR
BABSE 2019-1XDR
BABSE 2019-1XER
BABSE 2019-1XFR
BABSE 2019-2XCR
BABSE 2019-2X DR
BABSE 2019-2X E
BABSE 2019-2XF
BABSE 2020-1XCRR
BABSE 2020-1XDRR
BABSE 2020-1XERR
BABSE 2020-1XFRR
BABSE 2021-1XC
BABSE 2021-1XD
BABSE 2021-1XE
BABSE 2021-1XF
BABSE 2021-3XC
BABSE 2021-3XD
BABSE 2021-3XE
BABSE 2021-3XF
BABSE 2023-1XCR
BABSE 2023-1XDR
BABSE 2023-1XER
BABSE 2023-2XCR
BABSE 2023-2XDR
BABSE 2023-2X ER
BABSE 2023-2X FR
BABSE 2024-1XC
BABSE 2024-1XD
BABSE 2024-1XE
BABSE 2024-1XF

CUsIP
BCC3L27N9
BCC3Q8DB0
BCC3Q8DC8
BCC3Q8DD6
BCC3Q8DF1
BCC34S7S0
BCC34S7T8
BCC34S7V3
BCC34S7Wi1
BCC3552Y1
BCC355278
BCC355304
BCC355312
BCC34W9V2
BCC34W9Y6
BCC2M8CK7
BCC2M8CL5
BCC3Q5V75
BCC3Q5Vv83
BCC3Q5V91
BCC3Q5VB6
BCC2R9TB2
BCC2R9TE6
BCC2R9TH9

BCC2RaTI7
BCC33K3Y9
BCC33K3z6
BCC33K402
BCC33K410
BCC3LRNP1
BCC3LRNQS
BCC3LRNR7
BCC3MZLRO
BCC3MZLS8
BCC3MZLT6
BCC3MZLV1
BCC3G01V7
BCC3G01W5
BCC3G01X3
BCC3G01Y1

Weight

0.04%
0.06%
0.08%
0.06%
0.03%
0.07%
0.08%
0.06%
0.03%
0.07%
0.08%
0.05%
0.03%
0.07%
0.07%
0.06%
0.03%
0.08%
0.10%
0.06%
0.04%
0.08%
0.07%
0.06%
0.02%
0.07%
0.08%
0.06%
0.03%
0.06%
0.08%
0.05%
0.07%
0.07%
0.05%
0.03%
0.07%
0.08%
0.05%
0.03%

Indices Constituents and their corresponding weights are subject to change and should not be considered a recommendation to buy or sell any security.
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Indices Constituents: Palmer Square EUR CLO Debt Index (ECLODI)

Bloomberg Ticker CUSIP Weight Bloomberg Ticker CUSIP Weight
BBAME 3X C BCC353SC6 0.07% BCCE 2025-3XC BCC3QKBP4 0.07%
BBAME 3X D BCC353SD4 0.08% BCCE 2025-3XD BCC3QKBQ2 0.08%
BBAME 3X E BCC353SF9 0.06% BCCE 2025-3XE BCC3QKBRO 0.05%
BBAME 3X F BCC353SG7 0.03% BECLO 11XC BCC31J2D1 0.07%
BBAME 5X C BCC3HPBB4 0.07% BECLO 11XD BCC31J2F6 0.08%
BBAME 5X D BCC3HPBC2 0.08% BECLO 11XE BCC31J2G4 0.06%
BBAME 5X E BCC3HPBDO 0.05% BECLO 11XF BCC31J2H2 0.03%
BBAME 5X F BCC3HPBF5 0.03% BECLO 12X CR BCC3N9173 0.08%
BBAME 8X C BCC3QC8R2 0.07% BECLO 12X DR BCC3N9181 0.09%
BBAME 8X D BCC3QC8S0 0.08% BECLO 12X ER BCC3N9199 0.06%
BBAME 8X E BCC3QC8T8 0.05% BECLO 12XFR BCC3N91B4 0.04%
BBAME 8X F BCC3QC8V3 0.03% BECLO 13XCR BCC3N6KTO 0.08%
BCCE 2018-1XC BCC2FZ0AO 0.07% BECLO 13XDR BCC3N6KV5 0.09%
BCCE 2018-1XD BCC2FZ0D4 0.06% BECLO 13XER BCC3N6KW3 0.06%
BCCE 2018-1XE BCC2FZ0F9 0.07% BECLO 13XFR BCC3N6KX1 0.04%
BCCE 2018-1XF BCC2FZ0G7 0.03% BECLO 14X CR BCC3KHTP8 0.06%
BCCE 2018-2XC BCC2HXKG8 0.08% BECLO 14X DR BCC3KHTQ6 0.08%
BCCE 2018-2XD BCC2HXKJ2 0.05% BECLO 14X ER BCC3KHTR4 0.05%
BCCE 2018-2XE BCC2HXKM5 0.06% BECLO 14XFR BCC3KHTS2 0.03%
BCCE 2018-2XF BCC2HXKN3 0.03% BECLO 15X C BCC3JQ923 0.07%
BCCE 2019-1XC BCC2M0845 0.08% BECLO 15X D BCC3JQ931 0.07%
BCCE 2019-1XD BCC2M0878 0.07% BECLO 15X E BCC3JQ949 0.05%
BCCE 2019-1XE BCC2MO08A1 0.06% BECLO 15X F BCC3JQ956 0.03%
BCCE 2019-1XF BCC2M08B9 0.03% BECLO 16XC BCC3QQJ16 0.07%
BCCE 2021-1XC BCC30VM35 0.08% BECLO 16XD BCC3QQJ24 0.08%
BCCE 2021-1XD BCC30VM43 0.07% BECLO 16XE BCC3QQJ32 0.05%
BCCE 2021-1XE BCC30VM50 0.06% BECLO 16X F BCC3QQJ40 0.03%
BCCE 2021-1XF BCC30VME8 0.03% BECLO 3XCR BCC30YLZ9 0.07%
BCCE 2021-2XC BCC32RN23 0.07% BECLO 3XDR BCC30YMO05 0.08%
BCCE 2021-2XD BCC32RN31 0.07% BECLO 3XER BCC30YM13 0.06%
BCCE 2021-2XE BCC32RN49 0.06% BECLO 3XFR BCC30YM21 0.03%
BCCE 2021-2XF BCC32RN56 0.03% BECLO 8XCR BCC3504W4 0.07%
BCCE 2022-1XCR BCC35Z9R3 0.08% BECLO 8XDR BCC3504X2 0.08%
BCCE 2022-1XDR BCC357981 0.08% BECLO 8XER BCC3504Y0 0.06%
BCCE 2022-1XER BCC3579T9 0.05% BECLO 8XFR BCC3504Z27 0.03%
BCCE 2022-1XFR BCC35Z9Vv4 0.04% BILB 4X B BCC34P9W5 0.07%
BCCE 2023-1XCR BCC3LB1R6 0.06% BILB 4XC BCC34P9X3 0.08%
BCCE 2023-1XDR BCC3LB154 0.07% BILB 4XD BCC34P9Y1 0.06%
BCCE 2023-1XER BCC3LB1T2 0.05% BILB 4X E BCC34P9z8 0.03%
BCCE 2023-1XFR BCC3LB1V7 0.03% BILB 5X B BCC3LRN48 0.08%

Indices Constituents and their corresponding weights are subject to change and should not be considered a recommendation to buy or sell any security.
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Indices Constituents: Palmer Square EUR CLO Debt Index (ECLODI)

Bloomberg Ticker
BILB5XC

BILB 5X D

BILB 5X E

BLACK 2019-1XCR
BLACK 2019-1XDR
BLACK 2019-1XE
BLACK 2019-1XF
BLUME 4X CR
BLUME 4X DR
BLUME 4X ER
BLUME 4X FR
BLUME 5X C
BLUME 5X D
BLUME 5X E
BLUME 5X F
BNPAM 2019-1XCR
BNPAM 2019-1X DR
BNPAM 2019-1XE
BNPAM 2019-1XF
BNPAM 2021-1XC
BNPAM 2021-1XD
BNPAM 2021-1XE
BNPAM 2021-1XF
BOPHO 11X C
BOPHO 11XD
BOPHO 11X E
BOPHO 11X F
BOPHO5X C
BOPHO 5X D
BOPHO 5X E
BOPHO 5X F
BOPHO6XC
BOPHO 6XD
BOPHO 6X E
BOPHO 6X F
BOPHO 7X CRR
BOPHO 7X DRR
BOPHO 7X ERR
BOPHO 7X FRR
BRGPT3XC

CUsIP
BCC3LRN55
BCC3LRN63
BCC3LRN71
BCC32QSB0
BCC32QSF1
BCC2JFEG2
BCC2JFEHO
BCC31KYH4
BCC31KYL5
BCC31KYP6
BCC31KYQ4
BCC2LWNO7
BCC2LWN31
BCC2LWN64
BCC2LWN72
BCC33HX80
BCC33HX98
BCC2KIFN8

BCC2KIFP3
BCC30Q4H5
BCC30Q4J1
BCC30Q4K8
BCC30Q4L6
BCC3KYRJ7
BCC3KYRK4
BCC3KYRL2
BCC3KYRMO
BCC2LZ906
BCC2L7930
BCC2L7963
BCC2L7997
BCC2QV280
BCC2QV2B3
BCC2QV2E7
BCC2QV2F4
BCC3PFCB6
BCC3PFCC4
BCC3PFCD2
BCC3PFCF7
BCC32HKI1

Weight

0.08%
0.05%
0.03%
0.06%
0.07%
0.06%
0.03%
0.07%
0.07%
0.05%
0.03%
0.07%
0.06%
0.05%
0.03%
0.07%
0.08%
0.06%
0.03%
0.07%
0.08%
0.06%
0.03%
0.08%
0.09%
0.06%
0.04%
0.06%
0.07%
0.05%
0.03%
0.07%
0.06%
0.05%
0.03%
0.09%
0.10%
0.06%
0.04%
0.07%

Bloomberg Ticker

BRGPT3XD
BRGPT3X E
BRGPT3X F
BRGPT5X CR
BRGPT5X DR
BRGPT5X ER
BRGPTOXC
BRGPT9X D
BRGPTOX E
BRGPTOX F
BUSHY 1XCR
BUSHY 1XDR
BUSHY 1XER
CADOG 11XC
CADOG 11XD
CADOG 11XE
CADOG 11XF
CADOG 12XC
CADOG 12XD
CADOG 12XE
CADOG 12XF
CADOG 13X CR
CADOG 13X DR
CADOG 13XE
CADOG 13XF
CADOG 6X CR
CADOG 6X DR
CADOG 6X ER
CADOG 6X FR
CADOG 7XC1
CADOG 7X DR
CADOG 7XER
CADOG 7XFR
CADOG 8X CRR
CADOG 8X DRR
CADOG 8XER
CADOG 8X FR
CADOG 9X CR
CADOG 9X DR
CADOG 9X ER

CUsIP
BCC32HKK8
BCC32HKL6
BCC32HKM4
BCC3MILJ4
BCC3MJLK1
BCC3MILLYS
BCC3POWT8
BCC3POWV3
BCC3POWW1
BCC3POWX9
BCC3JBNY1
BCC3J6NZ8
BCC3J6P03
BCC2GZ4L1
BCC2Gz4P2
BCC2Gz4S6
BCC2Gz4V9
BCC2HEZT6
BCC2HEZWS
BCC2HEZZ2
BCC2HF020
BCC2RFYH9
BCC2RFYI7
BCC2IKB91
BCC2IKBA8
BCC2E29Q0
BCC2E29T4
BCC2E29W7
BCC2E2970
BCC2GFGX6
BCC2GFHO7
BCC2GFH31
BCC2GFH64
BCC34PNN9
BCC34PNRO
BCC2M4778
BCC2M5026
BCC30RXS7
BCC30RXW8
BCC30RXZ1

Weight

0.08%
0.05%
0.03%
0.07%
0.08%
0.05%
0.08%
0.09%
0.06%
0.04%
0.07%
0.08%
0.05%
0.10%
0.08%
0.10%
0.04%
0.09%
0.08%
0.09%
0.04%
0.09%
0.09%
0.08%
0.04%
0.07%
0.06%
0.08%
0.04%
0.06%
0.07%
0.08%
0.04%
0.08%
0.08%
0.07%
0.01%
0.07%
0.08%
0.07%

Indices Constituents and their corresponding weights are subject to change and should not be considered a recommendation to buy or sell any security.

Palmer Square Capital Management LLC, 1900 Shawnee Mission Parkway, Suite 315, Mission Woods, KS 66205



Palmer Square EUR CLO Indices Constituents 21

Indices Constituents: Palmer Square EUR CLO Debt Index (ECLODI)

Bloomberg Ticker CUSIP Weight Bloomberg Ticker CUSIP Weight
CADOG 9X FR BCC30RY07 0.03% CGMSE 2014-2X CRR BCC211Y15 0.06%
CANYE 2023-1XC BCC3DzZCQ2 0.09% CGMSE 2014-2XDRR BCC211Y49 0.08%
CANYE 2023-1XD BCC3DZCRO 0.11% CGMSE 2014-2XERR BCC211Y56 0.03%
CANYE 2023-1XE BCC3DZCS8 0.07% CGMSE 2014-3XBR BCC2FD8N3 0.07%
CANYE 2023-1XF BCC3DZCT6 0.04% CGMSE 2014-3XCR BCC2FD8R4 0.06%
CANYE 2025-2XC BCC3N8S68 0.07% CGMSE 2014-3XDR BCC2FD8U7 0.09%
CANYE 2025-2XD BCC3N8S76 0.08% CGMSE 2014-3XER BCC2FD8V5 0.03%
CANYE 2025-2X E BCC3N8S84 0.05% CGMSE 2015-1XBR3 BCC3PHKS6 0.08%
CANYE 2025-2X F BCC3N8S92 0.03% CGMSE 2015-1XCR3 BCC3PHKT4 0.10%
CARPK2021-1XB BCC2R5MX9 0.08% CGMSE 2015-1XDRR BCC3PHKV9 0.06%
CARPK2021-1XC BCC2R5MY7 0.07% CGMSE 2015-1XERR BCC3PHKW?7 0.04%
CARPK2021-1XD BCC2R5MZ4 0.07% CGMSE 2016-2X BRR BCC2QXEP5 0.08%
CARPK 2021-1XE BCC2R5N00 0.03% CGMSE 2016-2XCRR BCC2QXEQ3 0.07%
CFOUR10XC BCC3NRP36 0.07% CGMSE 2016-2X DRR BCC2QXER1 0.06%
CFOUR 10X D BCC3NRP44 0.08% CGMSE 2016-2X ERR BCC2QXES9 0.03%
CFOUR 10X E BCC3NRP51 0.05% CGMSE 2017-3XB1 BCC2EXI82 0.07%
CFOUR 10X F BCC3NRP69 0.03% CGMSE 2017-3XC BCC2EXIB5 0.06%
CFOUR3XC BCC32DZN5 0.07% CGMSE 2017-3XD BCC2EXIE9 0.07%
CFOUR3XD BCC32DZP0 0.08% CGMSE 2017-3XE BCC2EXIF6 0.03%
CFOUR3XE BCC32DzQ8 0.05% CGMSE 2019-1XBR BCC2R9833 0.07%
CFOUR 3X F BCC32DZR6 0.03% CGMSE 2019-1XCR BCC2R9866 0.08%
CFOUR4X CR BCC3GFDF6 0.06% CGMSE 2019-1XD BCC2IN493 0.06%
CFOUR4X DR BCC3GFDG4 0.07% CGMSE 2019-1XE BCC2IN4AO 0.03%
CFOUR4X ER BCC3GFDH2 0.04% CGMSE 2019-2XB1R BCC31Z6M1 0.04%
CFOUR 4X FR BCC3GFDJ8 0.03% CGMSE 2019-2XCR BCC31Z6T6 0.07%
CFOUR5XCR BCC3PZML9 0.07% CGMSE 2019-2XD BCC2KFRL5 0.06%
CFOUR5X DR BCC3PZMM7 0.08% CGMSE 2019-2XE BCC2KFRM3 0.03%
CFOUR5X ER BCC3PZMN5 0.05% CGMSE 2020-1XB BCC2MXJ17 0.08%
CFOURBXCR BCC3R43F0 0.07% CGMSE 2020-1XC BCC2MXJ41 0.08%
CFOUR6X DR BCC3R43G8 0.08% CGMSE 2020-1XD BCC2MXJ74 0.07%
CFOURB6X ER BCC3R43H6 0.05% CGMSE 2020-1XE BCC2MXJ82 0.03%
CFOURBX FR BCC3R43J2 0.03% CGMSE 2021-1XB BCC302DW5 0.08%
CFOUR9XC BCC3KL492 0.08% CGMSE 2021-1XC BCC302DX3 0.07%
CFOUR9XD BCC3KL4B7 0.09% CGMSE 2021-1XD BCC302DY1 0.06%
CFOUR9XE BCC3KL4C5 0.05% CGMSE 2021-1XE BCC302DZ8 0.03%
CFOUR9XF BCC3KL4D3 0.04% CGMSE 2021-2XB BCC32SS26 0.09%
CGMSE 2013-1XCRR BCC3NVGP8 0.08% CGMSE 2021-2XC BCC32SS34 0.08%
CGMSE 2013-1XDRR BCC3NVGQ6 0.05% CGMSE 2021-2XD BCC32S542 0.07%
CGMSE 2013-1XERR BCC3NVGR4 0.03% CGMSE 2021-2XE BCC32SS59 0.04%
CGMSE 2014-2XB1RR BCC2I11XX6 0.04% CGMSE 2022-5X BRR BCC3Q7QS1 0.06%

Indices Constituents and their corresponding weights are subject to change and should not be considered a recommendation to buy or sell any security.
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Indices Constituents: Palmer Square EUR CLO Debt Index (ECLODI)

Bloomberg Ticker CUSIP Weight Bloomberg Ticker CUSIP Weight
CGMSE 2022-5X CRR BCC3Q7QT9 0.07% CONTE 12X ER BCC3QFSG7 0.06%
CGMSE 2022-5X DRR BCC3Q7QV4 0.05% CONTE 4X CRR BCC3Q7V06 0.08%
CGMSE 2022-5X ERR BCC3Q7QW2 0.03% CONTE 4X DRR BCC3Q7V14 0.09%
CGMSE 2024-1XBR BCC3QBH52 0.07% CONTE 4X ERR BCC3Q7V22 0.06%
CGMSE 2024-1XCR BCC3QBH60 0.08% CONTE 4X FRR BCC3Q7V30 0.04%
CGMSE 2024-1XDR BCC3QBH78 0.05% CONTE 5X CR BCC3L4Qz7 0.08%
CGMSE 2024-1XER BCC3QBH86 0.03% CONTE 5X DR BCC3L4R03 0.10%
CGMSE 2024-2XB BCC3J8469 0.07% CONTE 5X ER BCC3L4R11 0.06%
CGMSE 2024-2X C1 BCC3J8477 0.07% CONTE 5X FR BCC3L4R29 0.04%
CGMSE 2024-2XD BCC3J8485 0.05% CONTE 6X CR BCC2R6TL6 0.08%
CGMSE 2024-2XE BCC3J8493 0.04% CONTE 6X DR BCC2R6TP7 0.07%
CGMSE 2025-1XB BCC3LZJ86 0.08% CONTE 6X ER BCC2R6TS1 0.06%
CGMSE 2025-1XC BCC3LZJ94 0.10% CONTE 6X FR BCC2R6TT9 0.03%
CGMSE 2025-1XD BCC3LZJB9 0.06% CONTE 7XCR BCC3JzzG3 0.08%
CGMSE 2025-1XE BCC3LZIC7 0.04% CONTE 7XDR BCC3JZZH1 0.09%
CGMSE 2025-2XB BCC3MR2H1 0.07% CONTE 7XER BCC3Jzz)7 0.06%
CGMSE 2025-2XC BCC3MR2J7 0.08% CONTE 7XFR BCC3JZzZK4 0.04%
CGMSE 2025-2XD BCC3MR2K4 0.05% CONTE9XC BCC315XP0 0.09%
CGMSE 2025-2XE BCC3MR2L2 0.03% CONTE 9X D BCC315XS4 0.09%
CIFCE3XC BCC2QB6E7 0.06% CONTE 9XE BCC315XW5 0.07%
CIFCE 3XD BCC2QB6HO 0.06% CONTE 9X F BCC315XX3 0.04%
CIFCE 3XE BCC2QB6K3 0.05% CORDA 10X CR BCC3KJID2 0.07%
CIFCE 3XF BCC2QB6L1 0.02% CORDA 10X DR BCC3KIIF7 0.10%
CIFCE5XC BCC32LC51 0.07% CORDA 10X ER BCC3KIG5 0.06%
CIFCE5XD BCC32LC69 0.08% CORDA 10X FR BCC3KIJH3 0.04%
CIFCE5XE BCC32LC77 0.06% CORDA 11X CRR BCC3P9SLA1 0.07%
CIFCE5XF BCC32LC85 0.03% CORDA 11XD1RR BCC3P9SM9 0.08%
CIFCEBXC BCC3GPLP3 0.07% CORDA 11X ER BCC3P9SN7 0.05%
CIFCE6XD BCC3GPLQ1 0.08% CORDA 11X FR BCC3P9SP2 0.03%
CIFCEBXE BCC3GPLR9 0.05% CORDA 14X CR BCC30ZQF5 0.07%
CIFCEBXF BCC3GPLS7 0.03% CORDA 14X DR BCC30zQJ7 0.07%
CLNKP 2024-1XC BCC3GQLP1 0.07% CORDA 14X E BCC2J3U48 0.06%
CLNKP 2024-1XD BCC3GQLQ9 0.08% CORDA 14X F BCC2J3U55 0.02%
CLNKP 2024-1XE BCC3GQLR7 0.05% CORDA 16X C1 BCC2M29A6 0.04%
CLNKP 2024-1XF BCC3GAQLS5 0.03% CORDA 16X D BCC2M29G3 0.06%
CONTE 11X CR BCC3J4J39 0.10% CORDA 16X E BCC2M29J7 0.06%
CONTE 11X DR BCC3J4J47 0.10% CORDA 16X F BCC2M29K4 0.03%
CONTE 11X ER BCC3J4J54 0.06% CORDA 18X CR BCC33SRQ3 0.08%
CONTE 12X CR BCC3QFSD4 0.07% CORDA 18X DR BCC33SRR1 0.09%
CONTE 12X DR BCC3QFSF9 0.08% CORDA 18X ER BCC33SRS9 0.06%

Indices Constituents and their corresponding weights are subject to change and should not be considered a recommendation to buy or sell any security.
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Indices Constituents: Palmer Square EUR CLO Debt Index (ECLODI)

Bloomberg Ticker
CORDA 18X FR
CORDA20XC
CORDA 20X D
CORDA 20X E
CORDA 20X F
CORDA22XC
CORDA22XD
CORDA 22X E
CORDA 22X F
CORDA 23X CR
CORDA 23X DR
CORDA 23X ER
CORDA 23X F
CORDA 25X CR
CORDA 25X D1R
CORDA 25X ER
CORDA 25X F1R
CORDA 26X CR
CORDA 26X DR
CORDA 26X ER
CORDA 26X FR
CORDA27XCR
CORDA 27X DR
CORDA 27X ER
CORDA 27X FR
CORDA31XC
CORDA31XD
CORDA31XE
CORDA 31X F1
CORDA33XC
CORDA33XD
CORDA33XE
CORDA 33X F1
CORDA34XC
CORDA34XD
CORDA 34X E
CORDA 34X F
CORDA3X CR3
CORDA3XDR3
CORDA 3X ER3

CUsIP
BCC33SRT7
BCC30BKB3
BCC30BKF4
BCC30BKI6
BCC30BKK3
BCC339BJ8
BCC339BK5
BCC339BL3
BCC339BM1
BCC3H2290
BCC3H22B5
BCC3H22C3
BCC352X16
BCC3LL228
BCC3LL236
BCC3LL244
BCC3LL251

BCC3KOQW3
BCC3K0QX1
BCC3K0QY9
BCC3K0Qz6
BCC3M9YV5
BCC3M9YW3
BCC3M9YX1
BCC3M9YY9
BCC3FFB93
BCC3FFBB8
BCC3FFBC6
BCC3FFBD4
BCC3HZ2D8
BCC3HZ2F3
BCC3HZ2G1
BCC3HZ2H9
BCC3KD805
BCC3KD813
BCC3KD821
BCC3KD839
BCC3L6F92
BCC3L6FB7
BCC3L6FC5

Weight

0.04%
0.08%
0.09%
0.06%
0.04%
0.08%
0.09%
0.06%
0.04%
0.08%
0.10%
0.08%
0.04%
0.08%
0.10%
0.06%
0.02%
0.09%
0.10%
0.07%
0.04%
0.09%
0.10%
0.07%
0.05%
0.07%
0.09%
0.05%
0.02%
0.07%
0.09%
0.06%
0.01%
0.07%
0.09%
0.06%
0.04%
0.09%
0.11%
0.07%

Bloomberg Ticker
CORDA 3X FR3
CORDA 4X CRRR
CORDA 4X DRRR
CORDA 4X ERRR
CORDA 4X FRRR
CORDA5X CR3
CORDA5XDR3
CORDA5XER3
CORDA5X FR3
CORDA6X CRR
CORDABXD1RR
CORDA6X ERR
CORDA6X F1RR
CORDA7X CR3
CORDA7XD1R3
CORDA7XER3
CORDA7XFR3
CORDA 8X CRR
CORDA8XDR
CORDA8XER
CORDA8XFR
CRNCL 2016-7XCR
CRNCL 2016-7XD
CRNCL 2016-7XE
CRNCL 2016-7XF
CRNCL2018-10XC1R
CRNCL 2018-10XDR
CRNCL 2018-10XE
CRNCL 2018-10XF
CRNCL 2019-11XCR
CRNCL 2019-11XDR
CRNCL2019-11XER
CRNCL 2019-11XFR
CRNCL 2021-13XC
CRNCL 2021-13XD
CRNCL 2021-13XE
CRNCL 2021-13XF
CRNCL 2021-14XC
CRNCL 2021-14XD
CRNCL 2021-14XE

CUsIP
BCC3L6FD3
BCC2QSRY3
BCC2QSS14
BCC2QSS22
BCC2QSS30
BCC3N79X2
BCC3N79Y0
BCC3N79Z27
BCC3N7B01
BCC3HLWP9
BCC3HLWQ7
BCC3HLWR5
BCC3HLWS3
BCC3PC2N8
BCC3PC2P3
BCC3PC2Q1
BCC3PC2R9
BCC306VR7
BCC306VV8
BCC306VY2
BCC306VZ9
BCC2LRBJO
BCC2CFL14
BCC2CFL22
BCC2CFL30
BCC30YP10
BCC30YP36
BCC2HQLE?7
BCC2HQLF4
BCC3PZN20
BCC3PZN38
BCC3PZN46
BCC3PZN53
BCC2RET96
BCC2RETC9
BCC2RETF2
BCC2RETGO
BCC32H855
BCC32H863
BCC32H871

Weight

0.04%
0.07%
0.08%
0.07%
0.03%
0.07%
0.09%
0.05%
0.03%
0.06%
0.07%
0.05%
0.01%
0.07%
0.08%
0.05%
0.03%
0.07%
0.08%
0.07%
0.03%
0.06%
0.05%
0.06%
0.03%
0.04%
0.05%
0.07%
0.03%
0.07%
0.09%
0.05%
0.03%
0.07%
0.08%
0.06%
0.03%
0.07%
0.08%
0.06%

Indices Constituents and their corresponding weights are subject to change and should not be considered a recommendation to buy or sell any security.
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Indices Constituents: Palmer Square EUR CLO Debt Index (ECLODI)

Bloomberg Ticker CUSIP Weight Bloomberg Ticker CUSIP Weight
CRNCL 2021-14XF BCC32H889 0.03% DRYD 2015-39X FRR BCC34YYN8 0.03%
CRNCL 2022-15XC BCC352TH6 0.07% DRYD 2015-44X C1RR BCC2QTKU6 0.04%
CRNCL 2022-15XD BCC352TJ2 0.08% DRYD 2015-44X DRR BCC2QTKY8 0.08%
CRNCL 2022-15XE BCC352TK9 0.06% DRYD 2015-44XERR BCC2QTL19 0.06%
CRNCL 2022-15XF BCC352TL7 0.03% DRYD 2015-44X FRR BCC2QTL27 0.03%
CRNCL 2023-16XC BCC3CV2P5 0.07% DRYD 2016-46X CRR BCC2R8WZ7 0.08%
CRNCL 2023-16XD BCC3CV2Q3 0.07% DRYD 2016-46X DRR BCC2R8X29 0.09%
CRNCL 2023-16XE BCC3CV2R1 0.04% DRYD 2016-46X ER BCC2R8X52 0.07%
CRNCL 2023-16XF BCC3CV2S9 0.04% DRYD 2016-46X FR BCC2R8X60 0.04%
CRNCL 2023-17XCR BCC3L13V7 0.07% DRYD 2016-48X CRR BCC3R43X1 0.07%
CRNCL 2023-17XDR BCC3L13W5 0.08% DRYD 2016-48XD1RR BCC3R43Y9 0.08%
CRNCL 2023-17XER BCC3L13X3 0.05% DRYD 2016-48X ERR BCC3R4402 0.05%
CRNCL 2023-17XFR BCC3L13Y1 0.03% DRYD 2016-48X FRR BCC3R4410 0.03%
CRNCL 2024-18XC BCC3GZKC1 0.07% DRYD 2017-56X CR BCC3KRZL8 0.08%
CRNCL 2024-18XD BCC3GZKD9 0.08% DRYD 2017-56XD1R BCC3KRZM6 0.10%
CRNCL 2024-18XE BCC3GZKF4 0.05% DRYD 2017-56X ER BCC3KRZP9 0.06%
CRNCL 2024-18XF BCC3GZKG2 0.04% DRYD 2017-56X FR BCC3KRZQ7 0.04%
CRNCL 2024-19XC BCC3J2M05 0.07% DRYD 2019-69XC1R BCC334JG7 0.03%
CRNCL 2024-19XD BCC3J2M13 0.09% DRYD 2019-69X DR BCC334JH5 0.08%
CRNCL 2024-19XE BCC3J2M21 0.06% DRYD 2019-69X ER BCC334J1 0.07%
CRNCL 2024-19XF BCC3J2M39 0.04% DRYD 2019-69X FR BCC334JK8 0.03%
CRNCL 2025-20XC BCC3N5J07 0.08% DRYD 2019-73X C1 BCC2LVQG1 0.02%
CRNCL 2025-20X D BCC3N5J15 0.09% DRYD 2019-73XD BCC2LVQM8 0.07%
CRNCL 2025-20XE BCC3N5J23 0.05% DRYD 2019-73XE BCC2LVQQ9 0.07%
CRNCL 2025-20XF BCC3N5J31 0.04% DRYD 2019-73XF BCC2LVQR7 0.03%
CRWPK 1XB1R BCC304H64 0.06% DRYD 2020-74XCR BCC3NNK63 0.07%
CRWPK 1X CR BCC304HD9 0.09% DRYD 2020-74X DR BCC3NNK71 0.07%
CRWPK 1X DR BCC304HHO 0.07% DRYD 2020-74XER BCC3NNK89 0.05%
CRWPK 1X ER BCC304HJ6 0.04% DRYD 2020-74X FR BCC3NNK97 0.03%
DILPK 1XC BCC32K7T7 0.08% DRYD 2020-79X CR BCC3458V2 0.09%
DILPK 1X D BCC32K7V2 0.07% DRYD 2020-79X DR BCC3458W0 0.10%
DILPK 1X E BCC32K7WO0 0.06% DRYD 2020-79X ER BCC3458X8 0.09%
DILPK 1X F BCC32K7X8 0.03% DRYD 2020-79X FR BCC3458Y6 0.04%
DRYD 2014-35X C1VA BCC2MC336 0.04% DRYD 2020-88X C1 BCC306Q7z5 0.03%
DRYD 2014-35X DRR BCC2MC369 0.08% DRYD 2020-88XD BCC306R50 0.08%
DRYD 2014-35X ER BCC2MC393 0.07% DRYD 2020-88X E BCC306R84 0.06%
DRYD 2014-35X FR BCC2MC3A0 0.03% DRYD 2020-88X F BCC306R92 0.03%
DRYD 2015-39X CRR BCC34YYK4 0.09% DRYD 2020-89X C1 BCC32LFK5 0.08%
DRYD 2015-39X DRR BCC34YYL2 0.10% DRYD 2020-89X D BCC32LFL3 0.09%
DRYD 2015-39XERR BCC34YYMO 0.08% DRYD 2020-89X E BCC32LFM1 0.06%

Indices Constituents and their corresponding weights are subject to change and should not be considered a recommendation to buy or sell any security.
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Indices Constituents: Palmer Square EUR CLO Debt Index (ECLODI)

Bloomberg Ticker CUSIP Weight Bloomberg Ticker CUSIP Weight
DRYD 2020-89X F BCC32LFN9 0.04% FCE 2025-2XF BCC3N8HZ6 0.03%
DRYD 2021-91XCR BCC3JPM61 0.08% FICLO 2021-1XC BCC33JG28 0.08%
DRYD 2021-91XDR BCC3JPM79 0.10% FICLO 2021-1XD BCC33JG51 0.07%
DRYD 2021-91XER BCC3JPM87 0.06% FICLO 2021-1XE BCC33JG85 0.06%
DRYD 2021-91XFR BCC3JPM95 0.04% FICLO 2021-1XF BCC33JG93 0.03%
DRYD 2021-96X CR BCC3Q7T82 0.07% FICLO 2023-1XCR BCC3KIWV7 0.07%
DRYD 2021-96X DR BCC3Q7T90 0.07% FICLO 2023-1XDR BCC3KIWWS5 0.08%
DRYD 2021-96X ER BCC3Q7TB5 0.05% FICLO 2023-1XER BCC3KIWX3 0.05%
DRYD 2021-96X FR BCC3Q7TC3 0.03% FICLO 2023-1XFR BCC3KIWY1 0.03%
DRYD 2022-111XC BCC3KYQK5 0.07% FICLO 2023-2XCR BCC3PX9X3 0.07%
DRYD 2022-111XD BCC3KYQL3 0.08% FICLO 2023-2XDR BCC3PX9Y1 0.08%
DRYD 2022-111XE BCC3KYQM1 0.05% FICLO 2023-2XER BCC3PX9Z8 0.05%
DRYD 2022-111XF BCC3KYQN9 0.03% FICLO 2023-2XFR BCC3PXB02 0.03%
DRYD 2024-125XC BCC3PROL1 0.07% FIOS3XC BCC3GW253 0.07%
DRYD 2024-125XD BCC3PROM9 0.08% FIOS 3XD BCC3GW261 0.09%
DRYD 2024-125XE BCC3PRON7 0.06% FIOS 3X E BCC3GW279 0.06%
DRYD 2024-125XF BCC3PROP2 0.03% FIOS 3X F1 BCC3GW287 0.02%
DUNEP 1XCR BCC337TF1 0.08% FIOS6XC BCC3Q2zH6 0.09%
DUNEP 1XDR BCC337TG9 0.07% FIOS 6XD BCC3Q2zJ2 0.10%
DUNEP 1X ER BCC337TH7 0.06% FIOS 6X E BCC3Q2zK9 0.06%
DUNEP 1XFR BCC337TJ3 0.03% FIOS 6X F BCC3Q2zL7 0.04%
EGLXY 2016-5X CRR BCC2QLYX2 0.07% FOAKS 3X CR BCC32SZX0 0.06%
EGLXY 2016-5X DRR BCC2QLYYO0 0.07% FOAKS 3X DR BCC32SzY8 0.07%
EGLXY 2016-5X ERR BCC2QLYZ7 0.06% FOAKS 3X ER BCC328775 0.05%
EGLXY 2016-5XFRR BCC2QLZ03 0.03% FOAKS 3X FR BCC32T008 0.03%
EGLXY 2019-7XCR BCC307222 0.07% FOAKS 4X C BCC340DX3 0.07%
EGLXY 2019-7X DR BCC307230 0.08% FOAKS 4X D BCC340DY1 0.08%
EGLXY 2019-7XER BCC307248 0.06% FOAKS 4X E BCC340DZ8 0.06%
EGLXY 2019-7XFR BCC307255 0.03% FOAKS 4X F BCC340F03 0.03%
ELMP 1XCR3 BCC3R44W2 0.09% FRNPK1XC BCC3FMB56 0.09%
ELMP 1XDR3 BCC3R44X0 0.10% FRNPK 1X D BCC3FMB64 0.10%
ELMP 1XER3 BCC3R44Y8 0.06% FRNPK 1X E BCC3FMB72 0.06%
ELMP 1XFR3 BCC3R4475 0.04% FRNPK 1X F BCC3FMB80 0.04%
FCE 2024-1XC BCC3HRzZ24 0.07% GLGE 3XC BCC2DKMO03 0.07%
FCE 2024-1XD BCC3HRZ32 0.09% GLGE 3XD BCC2DKM37 0.05%
FCE 2024-1XE BCC3HRZ40 0.05% GLGE 3XE BCC2DKM60 0.06%
FCE 2024-1XF BCC3HRZ57 0.04% GLGE 3XF BCC2DKM78 0.03%
FCE 2025-2XC BCC3N8HWS3 0.07% GLGE5XC3 BCC2HV900 0.04%
FCE 2025-2XD BCC3N8HX1 0.08% GLGE 5X D1 BCC2HV934 0.05%
FCE 2025-2XE BCC3N8HY9 0.05% GLGE 5XE BCC2HV991 0.07%

Indices Constituents and their corresponding weights are subject to change and should not be considered a recommendation to buy or sell any security.

Palmer Square Capital Management LLC, 1900 Shawnee Mission Parkway, Suite 315, Mission Woods, KS 66205



Palmer Square EUR CLO Indices Constituents 26

Indices Constituents: Palmer Square EUR CLO Debt Index (ECLODI)

Bloomberg Ticker CUSIP Weight Bloomberg Ticker CUSIP Weight
GLGE 5X F BCC2HV9A8 0.03% HARVT 23X C BCC2MLTKO 0.09%
GLME 4X CR BCC31KWV5 0.07% HARVT 23X D BCC2MLTN4 0.07%
GLME 4X DR BCC31KWY9 0.08% HARVT 23X E BCC2MLTR5 0.07%
GLME 4X ER BCC31KX10 0.06% HARVT 23X F BCC2MLTS3 0.03%
GLME 4X FR BCC31KX28 0.03% HARVT 25X CR BCC33J6Q6 0.10%
GLME5XC BCC2ROWW1 0.08% HARVT 25X DR BCC33J6R4 0.10%
GLME 5X D BCC2ROWZ4 0.08% HARVT 25X ER BCC33J6S2 0.07%
GLME 5X E BCC2R0X26 0.06% HARVT 25X FR BCC33J6T0 0.04%
GLME 5X F BCC2R0X34 0.04% HARVT 26X C BCC3189X4 0.10%
GLME 6X CR BCC3GF2Y7 0.07% HARVT 26X D BCC3189Y2 0.08%
GLME 6X DR BCC3GF2z4 0.09% HARVT 26X E BCC318929 0.06%
GLME 6X ER BCC3GF300 0.05% HARVT 26X F BCC318B03 0.04%
GLME 6X FR BCC3GF318 0.04% HARVT 27X C BCC338JV5 0.07%
GLNBR 1XCR BCC3M4TK6 0.06% HARVT 27X D BCC338JW3 0.07%
GLNBR 1X DR BCC3M4TL4 0.07% HARVT 27X E BCC338JX1 0.06%
GLNBR 1X ER BCC3M4TM2 0.04% HARVT 27X F BCC338JY9 0.03%
GRIPK 1X BRR BCC2R3TK5 0.09% HARVT 28X CR BCC3FP9V5 0.07%
GRIPK 1X CRR BCC2R3TN9 0.08% HARVT 28X DR BCC3FPOW3 0.09%
GRIPK 1X DR BCC216219 0.07% HARVT 28X ER BCC3FPIOX1 0.07%
GRIPK 1X ER BCC216227 0.03% HARVT 28X F BCC35G9X2 0.03%
GROSV 2025-4XC BCC3RDTX3 0.07% HARVT 29X CR BCC3GDS99 0.07%
GROSV 2025-4XD BCC3RDTY1 0.08% HARVT 29X DR BCC3GDSB4 0.08%
GROSV 2025-4X E BCC3RDTZ8 0.05% HARVT 29X ER BCC3GDSC2 0.06%
GROSV 2025-4X F BCC3RDV02 0.04% HARVT 29X FR BCC3GDSDO 0.04%
HARVT 16X CRR BCC2QVBF4 0.09% HARVT 30X CR BCC3Q4TM8 0.07%
HARVT 16X DRR BCC2QVBI8 0.08% HARVT 30X DR BCC3Q4TN6 0.08%
HARVT 16X ER BCC2HWYK6 0.07% HARVT 30X ER BCC3Q4TP1 0.05%
HARVT 16X FR BCC2HWYL4 0.03% HARVT 30X FR BCC3Q4TQ9 0.03%
HARVT 17X CR BCC2LI3G5 0.08% HARVT 31X CR BCC3MYRCO 0.07%
HARVT 17X DR BCC2LI3J9 0.09% HARVT 31X DR BCC3MYRD8 0.08%
HARVT 17X ER BCC2LI3M2 0.07% HARVT 31X ER BCC3MYRF3 0.05%
HARVT 17X FR BCC2LI3Q3 0.04% HARVT 31X FR BCC3MYRG1 0.03%
HARVT 21X CR BCC2RDS57 0.08% HARVT 32X C BCC3FBPV8 0.10%
HARVT 21X DR BCC2RDS81 0.07% HARVT 32X D BCC3FBPW6 0.09%
HARVT 21X E BCC2IRX84 0.07% HARVT 32X E BCC3FBPX4 0.06%
HARVT 21X F BCC2IRX92 0.03% HARVT 32X F BCC3FBPY2 0.04%
HARVT 22X CR BCC3305G0 0.09% HARVT 34X C BCC3KFBF3 0.08%
HARVT 22X DR BCC3305K1 0.07% HARVT 34X D BCC3KFBG1 0.09%
HARVT 22X E BCC2KGR90 0.07% HARVT 34X E BCC3KFBH9 0.05%
HARVT 22X F BCC2KGRC3 0.03% HARVT 34X F BCC3KFBJ5 0.04%
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Indices Constituents: Palmer Square EUR CLO Debt Index (ECLODI)

Bloomberg Ticker CUSIP Weight Bloomberg Ticker CUSIP Weight
HARVT 36X C BCC3MJS57 0.09% HNLY 3X DR BCC33Y0V8 0.08%
HARVT 36X D BCC3MIJS65 0.10% HNLY 3X ER BCC33Y0Y2 0.06%
HARVT 36X E BCC3MIJS73 0.06% HNLY 3X FR BCC33Y0Z9 0.03%
HARVT 36X F BCC3MJS81 0.04% HNLY 4X C BCC2QL8L7 0.08%
HAYEM 10X CRR BCC3POV02 0.08% HNLY 4XD BCC2QL8M5 0.07%
HAYEM 10X DRR BCC3POV10 0.09% HNLY 4X E BCC2QL8N3 0.08%
HAYEM 10X ERR BCC3P0OV28 0.05% HNLY 4X F BCC2QL8P8 0.03%
HAYEM 12X CR BCC3NCBWO 0.07% HNLY 5X C BCC31T7C6 0.09%
HAYEM 12X DR BCC3NCBX8 0.08% HNLY 5X D BCC31T7D4 0.07%
HAYEM 12X ER BCC3NCBY6 0.05% HNLY 5X E BCC31T7F9 0.06%
HAYEM 12X FR BCC3NCBZ3 0.03% HNLY 5X F BCC31T7G7 0.03%
HAYEM 3X CR BCC3356V5 0.09% HNLY 7X CR BCC3GZ033 0.07%
HAYEM 3X DR BCC3356W3 0.10% HNLY 7X DR BCC3Gz041 0.08%
HAYEM 3X ER BCC3356X1 0.07% HNLY 7X ER BCC3GZ058 0.05%
HAYEM 3X FR BCC3356Y9 0.04% HNLY 7X FR BCC3GZ066 0.03%
HAYEM 6X CR BCC3PLM71 0.07% ICGE 2021-1XC BCC31V6X6 0.08%
HAYEM 6X DR BCC3PLM89 0.08% ICGE 2021-1XD BCC31V707 0.07%
HAYEM 6X ER BCC3PLM97 0.05% ICGE 2021-1XE BCC31V731 0.06%
HAYEM 6X FR BCC3PLMB2 0.04% ICGE 2021-1XF BCC31V749 0.03%
HAYEM 7XC BCC31H5F7 0.08% ICGE 2022-1XCR BCC3K1KV9 0.07%
HAYEM 7X D BCC31H5J9 0.09% ICGE 2022-1XDR BCC3K1KW7 0.08%
HAYEM 7X E BCC31H5M2 0.06% ICGE 2022-1XER BCC3K1KX5 0.05%
HAYEM 7X F BCC31H5NO 0.03% ICGE 2022-1XFR BCC3K1KY3 0.03%
HAYEM 9X C BCC35N0OW8 0.07% ICGE 2023-1XCR BCC3KQJR5 0.07%
HAYEM 9X D BCC35N0X6 0.07% ICGE 2023-1XDR BCC3KQJS3 0.08%
HAYEM 9X E BCC35N0Y4 0.06% ICGE 2023-1XER BCC3KQIT1 0.05%
HAYEM 9X F BCC35N0Z1 0.02% ICGE 2023-1XFR BCC3KQJVe 0.03%
HNLY 10X C BCC3FJ469 0.08% ICGE 2023-2XC BCC3CSHW1 0.07%
HNLY 10X D BCC3FJ477 0.10% ICGE 2023-2XD BCC3CSHX9 0.08%
HNLY 10X E BCC3FJ485 0.06% ICGE 2023-2X E BCC3CSHY7 0.05%
HNLY 10X F BCC3FJ493 0.05% ICGE 2023-2X F BCC3CSHz4 0.03%
HNLY 11X C BCC3KSQJ1 0.09% INDI 3XC BCC3LP9K2 0.08%
HNLY 11X D BCC3KSQK8 0.09% INDI 3XD BCC3LPILO 0.08%
HNLY 11X E BCC3KSQL6 0.06% INDI 3X E BCC3LPOM8 0.05%
HNLY 11X F BCC3KSQM4 0.03% INDI 3X F BCC3LPON6 0.04%
HNLY 12X C BCC3J3RW8 0.08% INDI 4X C BCC3PLMT3 0.07%
HNLY 12X D BCC3J3RX6 0.08% INDI 4X D BCC3PLMV8 0.08%
HNLY 12X E BCC3J3RY4 0.05% INDI 4X E BCC3PLMW6 0.05%
HNLY 12X F BCC3J3RZ1 0.03% INDI 4X F BCC3PLMX4 0.03%
HNLY 3X CR BCC33YOR7 0.08% INVSC 11X CR BCC3Q4VG8 0.07%
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Bloomberg Ticker
INVSC 11X DR
INVSC 11X ER
INVSC 11X F

INVSC 16X C

INVSC 16X D

INVSC 16X E

INVSC 16X F

INVSC 3X CR
INVSC 3X DR
INVSC 3X ER

INVSC 3X FR

INVSC 4XC

INVSC 4X D

INVSC 4X E

INVSC 4X F

INVSC 6X C

INVSC 6X D

INVSC 6X E

INVSC 6X F

INVSC 7XC

INVSC 7XD

INVSC 7X E

INVSC 7X F

INVSC 8X CR
INVSC 8X DR
INVSC 8X ER

INVSC 8X F

INVSC 9X CR
INVSC 9X DR
INVSC 9X ER

JUBIL 2013-10XCRR
JUBIL 2013-10X DRR
JUBIL 2013-10XERR
JUBIL 2014-12XCR3
JUBIL 2014-12XDR3
JUBIL 2014-12X ER3
JUBIL 2014-12XFR3
JUBIL 2016-17XCR
JUBIL 2016-17XDR
JUBIL 2016-17XEr

CUsIP
BCC3Q4VH6
BCC3Q4VJ2
BCC3C84F6
BCC3NLML2
BCC3NLMMO
BCC3NLMN8
BCC3NLMP3
BCC3GTKSO
BCC3GTKT8
BCC3GTKV3
BCC3GTKW1
BCC2MRWT4
BCC2MRWW?7
BCC2MRWZ0
BCC2MRX06
BCC313H65
BCC313H73
BCC313H81
BCC313H99
BCC33XXF9
BCC33XXG7
BCC33XXH5
BCC33XXJ1
BCC3G1WT6
BCC3GT1WV1
BCC3GT1WW9
BCC360072
BCC3HCKR8
BCC3HCKS6
BCC3HCKT4
BCC3027P7
BCC3027S1
BCC3027W2
BCC3J0S60
BCC3J0S78
BCC3J0S86
BCC3J0S94
BCC2HQHD4
BCC2HQHG7
BCC2HQHJ1

Weight
0.08%
0.05%
0.03%
0.07%
0.10%
0.05%
0.04%
0.06%
0.08%
0.04%
0.04%
0.08%
0.07%
0.05%
0.02%
0.07%
0.07%
0.06%
0.03%
0.08%
0.08%
0.05%
0.03%
0.06%
0.08%
0.06%
0.02%
0.07%
0.07%
0.05%
0.07%
0.07%
0.06%
0.07%
0.08%
0.05%
0.04%
0.08%
0.07%
0.06%

Indices Constituents: Palmer Square EUR CLO Debt Index (ECLODI)

Bloomberg Ticker
JUBIL 2016-17XFr
JUBIL2017-19XCR
JUBIL 2017-19XDR
JUBIL 2017-19XER
JUBIL 2017-19XFR
JUBIL 2018-20X CR
JUBIL 2018-20X DR
JUBIL 2018-20X ER
JUBIL 2018-20X FR
JUBIL 2018-21XC1R
JUBIL 2018-21XDR
JUBIL 2018-21XER
JUBIL 2018-21XFR
JUBIL 2019-22X CR
JUBIL 2019-22X DR
JUBIL 2019-22XER
JUBIL 2019-22XFR
JUBIL 2019-23XCR
JUBIL 2019-23X DR
JUBIL 2019-23XER
JUBIL 2019-23XFR
JUBIL 2021-25X C1
JUBIL 2021-25XD
JUBIL 2021-25X E
JUBIL 2021-25X F
JUBIL 2022-26X CR
JUBIL 2022-26X DR
JUBIL 2022-26X ER
JUBIL 2022-26X FR
JUBIL 2023-27XCR
JUBIL 2023-27XDR
JUBIL 2023-27XER
JUBIL 2023-27XFR
JUBIL 2025-30XC
JUBIL 2025-30X D1
JUBIL 2025-30X E
JUBIL 2025-30X F
JUBIL 2025-32XC
JUBIL 2025-32X D1
JUBIL 2025-32X E

CUsIP
BCC2HQHKS8
BCC3LKKV6E
BCC3LKKW4
BCC3LKKX2
BCC3LKKYO
BCC3JV1R5
BCC3JV1S3
BCC3IVIT1
BCC3JV1V6e
BCC2R2N49
BCC2R2N72
BCC2R2NAS
BCC2R2NB3
BCC3GW1T2
BCC3GW1V7
BCC3GW1W5
BCC3GW1X3
BCC3GKS44
BCC3GKS51
BCC3GKS69
BCC3GKS77
BCC33DGY1
BCC33DH04
BCC33DH12
BCC33DH20
BCC3DLZ54
BCC3DLZ62
BCC3DLZ70
BCC3DLZ88
BCC3N7BJO
BCC3N7BK7
BCC3N7BL5
BCC3N7BM3
BCC3KY7K6
BCC3KY7L4
BCC3KY7NO
BCC3KY7P5
BCC3P9Q33
BCC3P9Q41
BCC3P9Q66

Weight
0.03%
0.07%
0.08%
0.05%
0.03%
0.07%
0.08%
0.05%
0.03%
0.05%
0.08%
0.06%
0.03%
0.08%
0.09%
0.06%
0.05%
0.08%
0.09%
0.05%
0.04%
0.05%
0.07%
0.06%
0.03%
0.07%
0.07%
0.05%
0.03%
0.06%
0.08%
0.05%
0.03%
0.10%
0.11%
0.05%
0.05%
0.09%
0.10%
0.05%

Indices Constituents and their corresponding weights are subject to change and should not be considered a recommendation to buy or sell any security.
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Indices Constituents: Palmer Square EUR CLO Debt Index (ECLODI)

Bloomberg Ticker CUSIP Weight Bloomberg Ticker CUSIP Weight
JUBIL 2025-32X F BCC3P9Q74 0.04% NWDSE 2021-24XC BCC339YJ3 0.08%
MDPKE 14X C1R BCC343D82 0.11% NWDSE 2021-24X D BCC339YKO 0.08%
MDPKE 14X DR BCC343D90 0.09% NWDSE 2021-24XE BCC339YL8 0.05%
MDPKE 14X ER BCC343DB5 0.07% NWDSE 2021-24XF BCC339YM6 0.03%
MDPKE 14X FR BCC343DC3 0.04% NWDSE 2022-26XC BCC36FDF7 0.08%
MDPKE 15X CRR BCC3NRB56 0.06% NWDSE 2022-26X D BCC36FDG5 0.09%
MDPKE 15X DRR BCC3NRB64 0.08% NWDSE 2022-26X E BCC36FDH3 0.05%
MDPKE 15X ERR BCC3NRB72 0.05% NWDSE 2022-26X F BCC36FDJ9 0.04%
MDPKE 15X FRR BCC3NRB80 0.04% NWEST IX-X C BCC3J85W1 0.07%
MDPKE 16X C1 BCC304LB8 0.07% NWEST IX-X D BCC3J85X9 0.08%
MDPKE 16X D BCC304L1 0.10% NWEST IX-X E BCC3J85Y7 0.05%
MDPKE 16X E BCC304LM4 0.08% NWEST IX-X F BCC3J8574 0.04%
MDPKE 16X F BCC304LQ5 0.04% NWEST VIII-X C BCC3FP6X4 0.07%
MDPKE 17XC BCC31J399 0.07% NWEST VIII-X D BCC3FP6Y2 0.07%
MDPKE 17X D BCC31J3B4 0.09% NWEST VIII-X E BCC3FP6Z9 0.05%
MDPKE 17X E BCC31J3C2 0.07% NWEST VIII-X F BCC3FP705 0.04%
MDPKE 17X F BCC31J3D0 0.04% NWEST VII-X C BCC308RT4 0.08%
MDPKE 19X CR BCC3JML 0.07% NWEST VII-X D BCC308RX5 0.07%
MDPKE 19X DR BCC3JMLK8 0.08% NWEST VII-X E BCC308S06 0.06%
MDPKE 19X ER BCC3JMLL6 0.05% NWEST VII-X F BCC308S14 0.03%
MDPKE 19X FR BCC3JMLM4 0.03% NWEST VI-X CR BCC3QCVGO 0.07%
MDPKE 20X CRR BCC3QTYD7 0.07% NWEST VI-X DR BCC3QCVHS8 0.08%
MDPKE 20X DRR BCC3QTYF2 0.08% NWEST VI-X ER BCC3QCVJ4 0.05%
MDPKE 20X ERR BCC3QTYGO 0.06% NWEST VI-X FR BCC3QCVK1 0.03%
MDPKE 20X FRR BCC3QTYH8 0.03% NWEST V-X CR BCC31PRH1 0.07%
MDPKE 21XC BCC3PBFX4 0.07% NWEST V-X DR BCC31PRJ7 0.08%
MDPKE 21X D BCC3PBFY2 0.08% NWEST V-X ER BCC31PRK4 0.06%
MDPKE 21X E BCC3PBFZ9 0.05% NWEST V-X FR BCC31PRL2 0.03%
MDPKE 21X F BCC3PBGO5 0.03% NWEST X-X C BCC3P3TX7 0.07%
MNMNT 3X C BCC3MHZBO 0.06% NWEST X-X D BCC3P3TY5 0.08%
MNMNT 3X D1 BCC3MHZzC8 0.07% NWEST X-X E BCC3P3TZ2 0.05%
MNMNT 3X E BCC3MHZD6 0.05% NWEST X-X F BCC3P3V06 0.03%
MNMNT 3X F BCC3MHZF1 0.03% OCPE 2019-3XCR BCC300NK4 0.07%
NGCE 3XCR BCC3P84P0 0.06% OCPE 2019-3XDR BCC300NN8 0.09%
NGCE 3XDR BCC3P84Q8 0.07% OCPE 2019-3XER BCC300NR9 0.07%
NGCE 3X ER BCC3P84R6 0.04% OCPE 2019-3XFR BCC300NS7 0.03%
NGCE 4XC BCC3FDFR4 0.08% OCPE 2022-5XC BCC34SPM3 0.08%
NGCE 4XD BCC3FDFS2 0.08% OCPE 2022-5XD BCC34SPQ4 0.07%
NGCE 4X E BCC3FDFTO 0.05% OCPE 2022-5X E BCC34SPT8 0.05%
NGCE 4X F BCC3FDFV5 0.03% OCPE 2022-5X F BCC34SPV3 0.03%

Indices Constituents and their corresponding weights are subject to change and should not be considered a recommendation to buy or sell any security.
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Indices Constituents: Palmer Square EUR CLO Debt Index (ECLODI)

Bloomberg Ticker CUSIP Weight Bloomberg Ticker CUSIP Weight
OCPE 2023-7XCRR BCC3PC315 0.06% PENTA2019-6XCR BCC31D8M8 0.07%
OCPE 2023-7XDRR BCC3PC323 0.08% PENTA 2019-6X DR BCC31D8N6 0.08%
OCPE 2023-7XERR BCC3PC331 0.04% PENTA 2019-6X ER BCC31D8P1 0.06%
OCPE 2023-7XFRR BCC3PC349 0.03% PENTA 2019-6X FR BCC31D8Q9 0.04%
OCPE 2023-8XCR BCC3QW3N2 0.06% PENTA 2020-7XCR BCC3K0Q37 0.08%
OCPE 2023-8XDR BCC3QW3P7 0.07% PENTA 2020-7XDR BCC3K0Q45 0.09%
OCPE 2023-8XER BCC3QW3Q5 0.04% PENTA 2020-7XER BCC3K0Q52 0.06%
OCPE 2023-8XFR BCC3QW3R3 0.03% PENTA 2020-7XFR BCC3K0Q60 0.04%
OCPE 2024-10XC BCC3GG316 0.08% PENTA 2020-8XCR BCC33X1G2 0.06%
OCPE 2024-10XD BCC3GG324 0.10% PENTA 2020-8X DR BCC33X1K3 0.07%
OCPE 2024-10XE BCC3GG332 0.06% PENTA 2020-8X ER BCC33X1N7 0.05%
OCPE 2024-10XF BCC3GG340 0.04% PENTA 2020-8X FR BCC33X1P2 0.03%
OCPE 2024-11XC BCC3HZNJ2 0.10% PENTA 2021-10XC BCC334K26 0.07%
OCPE 2024-11XD BCC3HZNK9 0.12% PENTA 2021-10XD BCC334K34 0.08%
OCPE 2024-11XE BCC3HZNL7 0.08% PENTA 2021-10XE BCC334K42 0.06%
OCPE 2024-11XF BCC3HZNM5 0.05% PENTA 2021-10XF BCC334K59 0.03%
OCPE 2025-12XC BCC3KWVY3 0.08% PENTA 2021-9XC BCC30PKP1 0.08%
OCPE 2025-12XD BCC3KWVZ0 0.10% PENTA 2021-9XD BCC30PKQ9 0.08%
OCPE 2025-12XE BCC3KWWO06 0.06% PENTA 2021-9XE BCC30PKR7 0.06%
OCPE 2025-12XF BCC3KWW14 0.04% PENTA 2021-9XF BCC30PKS5 0.03%
OHECP 2016-5XCR BCC33PBJ2 0.07% PENTA 2022-11XCR BCC3GMM46 0.06%
OHECP 2016-5X DR BCC33PBK9 0.08% PENTA 2022-11XDR BCC3GMM53 0.08%
OHECP 2016-5X ER BCC33PBL7 0.06% PENTA 2022-11XER BCC3GMM®61 0.05%
OHECP 2016-5X FR BCC33PBM5 0.03% PENTA 2022-11XFR BCC3GMM79 0.04%
OTOPK 1XCR BCC3PMTHO 0.08% PENTA 2023-15X CR BCC3Q6XF3 0.07%
OTOPK 1XDR BCC3PMTJ6 0.09% PENTA 2023-15X DR BCC3Q6XG1 0.09%
OTOPK 1XER BCC3PMTK3 0.06% PENTA 2023-15X ER BCC3Q6XH9 0.05%
OTOPK 1XFR BCC3PMTL1 0.04% PENTA 2023-15X FR BCC3Q6XJ5 0.03%
OZLME 4X CR BCC3LLHV8 0.07% PENTA 2024-16X CR BCC3PX0T1 0.07%
OZLME 4X DR BCC3LLHWE 0.08% PENTA 2024-16X DR BCC3PX0V6 0.08%
OZLME 4X ER BCC3LLHX4 0.04% PENTA 2024-16X ER BCC3PX0W4 0.05%
OZLME 4X FR BCC3LLHY2 0.04% PENTA 2024-16XFR BCC3PX0X2 0.04%
PENTA 2017-3XCRR BCC3KIXS3 0.07% PENTA 2024-17XC BCC3G6HZ8 0.07%
PENTA 2017-3XDRR BCC3KIXT1 0.08% PENTA 2024-17XD BCC3G6J03 0.09%
PENTA 2017-3X ERR BCC3KIXV6 0.05% PENTA 2024-17XE BCC3G6J11 0.05%
PENTA 2017-3X FRR BCC3KIXwW4 0.03% PENTA 2024-17XF BCC3G6J29 0.04%
PENTA2018-5XCR BCC2QKEP3 0.06% PENTA 2024-18XC BCC3JL8J8 0.06%
PENTA 2018-5X DR BCC2QKES7 0.07% PENTA 2024-18XD BCCB3JL8K5 0.08%
PENTA 2018-5X ER BCC2QKET5 0.07% PENTA 2024-18XE BCC3JL8L3 0.05%
PENTA 2018-5X FR BCC2QKEU2 0.03% PENTA 2024-18XF BCC3JL8M1 0.03%

Indices Constituents and their corresponding weights are subject to change and should not be considered a recommendation to buy or sell any security.
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Indices Constituents: Palmer Square EUR CLO Debt Index (ECLODI)

Bloomberg Ticker CUSIP Weight Bloomberg Ticker CUSIP Weight
PENTA 2025-19XC BCC3LQ243 0.07% PRVD 3X ER BCC316F52 0.05%
PENTA 2025-19XD BCC3LQ250 0.08% PRVD 3X FR BCC316F60 0.03%
PENTA 2025-19XE BCC3LQ268 0.05% PRVD 5X CR BCC3PV6S1 0.07%
PENTA 2025-19XF BCC3LQ276 0.03% PRVD 5X DR BCC3PV6T9 0.08%
PENTA 2025-20XC BCC3N90L3 0.07% PRVD 5X ER BCC3PV6V4 0.05%
PENTA 2025-20X D BCC3N9OM1 0.08% PRVD 5X FR BCC3PVEW2 0.04%
PENTA 2025-20X E BCC3N90N9 0.04% PRVD 6X C BCC338292 0.08%
PENTA 2025-20X F BCC3N90P4 0.04% PRVD 6X D BCC3382D3 0.08%
PLMER 2021-2XCR BCC3Q13P5 0.07% PRVD 6X E BCC3382H4 0.06%
PLMER 2021-2XDR BCC3Q13Q3 0.08% PRVD 6X F BCC3382J0 0.03%
PLMER 2021-2XER BCC3Q13R1 0.05% PRVD 8X CR BCC3HKRL6 0.08%
PLMER 2021-2XFR BCC3Q13S89 0.04% PRVD 8X DR BCC3HKRM4 0.08%
PLMER 2022-1XC BCC33NPW3 0.07% PRVD 8X ER BCC3HKRN2 0.05%
PLMER 2022-1XD BCC33NPX1 0.08% PRVD 8X FR BCC3HKRP7 0.04%
PLMER 2022-1XE BCC33NPY9 0.06% PRVD 9X CR BCC3MK0Q8 0.07%
PLMER 2022-1XF BCC33NPZ6 0.03% PRVD 9X DR BCC3MKOR6 0.08%
PLMER 2023-1XCR BCC3JKTW8 0.07% PRVD 9X ER BCC3MK0s4 0.06%
PLMER 2023-1XDR BCC3IKTX6 0.08% PRVD 9X FR BCC3MK0T2 0.03%
PLMER 2023-1XER BCC3IKTY4 0.05% PSTET 2023-3X CR BCC3JGX10 0.06%
PLMER 2023-2XCR BCC3QTHYO 0.09% PSTET 2023-3X DR BCC3JGX28 0.05%
PLMER 2023-2XDR BCC3QTHZ7 0.10% PSTET 2023-3XER BCC3JGX36 0.05%
PLMER 2023-2XER BCC3QTI02 0.06% PSTET 2024-1XCR BCC3LL7J6 0.07%
PLMER 2024-1XC BCC3FQ349 0.06% PSTET 2024-1X DR BCC3LL7K3 0.06%
PLMER 2024-1XD BCC3FQ356 0.08% PSTET 2024-1XER BCC3LL7L1 0.06%
PLMER 2024-1XE BCC3FQ364 0.05% PSTET 2024-2XC BCC3GQL71 0.09%
PLMER 2024-1XF BCC3FQ372 0.00% PSTET 2024-2XD BCC3GQL89 0.08%
PLMER 2024-2XC BCC3GCN88 0.07% PSTET 2024-2XE BCC3GQL97 0.08%
PLMER 2024-2XD BCC3GCN96 0.08% PSTET 2025-1XC BCC3KWHN3 0.09%
PLMER 2024-2XE BCC3GCNB1 0.05% PSTET 2025-1XD BCC3KWHP8 0.09%
PLMER 2024-2XF BCC3GCNC9 0.03% PSTET 2025-1XE BCC3KWHQ6 0.07%
PLMER 2025-2XC BCC3MHXZ9 0.07% PSTET 2025-1XF BCC3KWHR4 0.02%
PLMER 2025-2XD BCC3MHY05 0.08% RAVPK1XC BCC3KY2F2 0.08%
PLMER 2025-2X E BCC3MHY13 0.05% RAVPK 1X D BCC3KY2G0 0.10%
PLMER 2025-2XF BCC3MHY21 0.04% RAVPK 1X E BCC3KY2H8 0.07%
PRVD 13XC BCC3PJ575 0.08% RAVPK 1XF BCC3KY2J4 0.04%
PRVD 13X D BCC3PJ583 0.09% RFTE 2021-1XC BCC2R5LB8 0.09%
PRVD 13X E BCC3PJ591 0.05% RFTE 2021-1XD BCC2R5LE2 0.08%
PRVD 13X F BCC3PJ5B6 0.04% RFTE 2021-1XE BCC2R5LH5 0.06%
PRVD 3X CR BCC316DZ8 0.07% RFTE 2021-1XF BCC2R5LI3 0.03%
PRVD 3X DR BCC316F29 0.07% RFTE 2021-2XC BCC33CC19 0.08%

Indices Constituents and their corresponding weights are subject to change and should not be considered a recommendation to buy or sell any security.
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Indices Constituents: Palmer Square EUR CLO Debt Index (ECLODI)

Bloomberg Ticker CUSIP Weight Bloomberg Ticker CUSIP Weight
RFTE 2021-2XD BCC33CC27 0.07% RRME 7X C1R BCC3LJFH6 0.09%
RFTE 2021-2XE BCC33CC35 0.06% RRME 7X DR BCC3LIFK9 0.06%
RFTE 2021-2XF BCC33CC43 0.03% SCULE 12XC BCC3JP6Q5 0.07%
RFTE 2023-1XCR BCC3LRXZ8 0.08% SCULE 12XD BCC3JPER3 0.08%
RFTE 2023-1X DR BCC3LRY04 0.09% SCULE 12X E BCC3JP6S1 0.05%
RFTE 2023-1XER BCC3LRY12 0.05% SCULE 12X F BCC3JP6T9 0.03%
RFTE 2023-1XFR BCC3LRY20 0.04% SCULE 13XC BCC3MRD71 0.07%
RFTE 2025-1XC BCC3LB3J2 0.09% SCULE 13XD BCC3MRD89 0.08%
RFTE 2025-1XD BCC3LB3K9 0.09% SCULE 13X E BCC3MRD97 0.05%
RFTE 2025-1XE BCC3LB3L7 0.06% SCULE 13X F BCC3MRDB2 0.03%
RFTE 2025-1XF BCC3LB3M5 0.04% SCULE 6XCR BCC31STB6 0.08%
RFTE 2025-2XC BCC3N6B03 0.06% SCULE 6X DR BCC31STF7 0.08%
RFTE 2025-2XD BCC3N6B11 0.08% SCULE 6X ER BCC31STJ9 0.05%
RFTE 2025-2X E BCC3N6B29 0.05% SCULE 6X FR BCC31STK6 0.04%
RFTE 2025-2X F BCC3N6B37 0.03% SCULE9XC BCC34QNV9 0.07%
RRME 10X BR BCC3QCTNS 0.14% SCULE9XD BCC34QNW7 0.08%
RRME 10X CR BCC3QCTP3 0.10% SCULE 9XE BCC34QNX5 0.06%
RRME 10X DR BCC3QCTR9 0.07% SCULE 9X F BCC34QNY3 0.03%
RRME 11X B BCC357SG8 0.11% SHCLO 4XC BCC3JGV61 0.08%
RRME 11X C BCC357SK9 0.09% SHCLO 4XD BCC3JGV79 0.10%
RRME 11X D BCC357SN3 0.07% SHCLO 4XE BCC3IGV87 0.06%
RRME 12X BR BCC3G66L1 0.12% SHCLO 4XF BCC3JGV95 0.04%
RRME 12X C1R BCC3G66M9 0.07% SNDPE 10X C BCC3D9NF2 0.08%
RRME 12X DR BCC3G66P2 0.04% SNDPE 10X D BCC3DINGO 0.09%
RRME 17X BR BCC3R6QB9 0.09% SNDPE 10X E BCC3D9NH8 0.06%
RRME 17X C1R BCC3R6QC7 0.06% SNDPE 10X F BCC3D9NJ4 0.04%
RRME 17X DR BCC3R6QF0 0.05% SNDPE 11XC BCC3GN7P4 0.08%
RRME 25X B BCC3LD7V7 0.10% SNDPE 11X D BCC3GN7Q2 0.09%
RRME 25X C1 BCC3LD7W5 0.08% SNDPE 11XE BCC3GN7R0 0.06%
RRME 25X D BCC3LD7Y1 0.07% SNDPE 11X F BCC3GN7S8 0.03%
RRME 26X B BCC3MC3D2 0.08% SNDPE 14X C BCC3KVS03 0.08%
RRME 26X C1 BCC3MC3F7 0.06% SNDPE 14X D BCC3KVS11 0.09%
RRME 26X D BCC3MC3H3 0.05% SNDPE 14X E BCC3KVS29 0.06%
RRME 3X BR BCC3HZK63 0.10% SNDPE 14X F BCC3KVS37 0.04%
RRME 3X C1R BCC3HZK71 0.07% SNDPE 15X C BCC3LR1X8 0.09%
RRME 3X DR BCC3HzZK97 0.05% SNDPE 156X D BCC3LR1Y6 0.10%
RRME 5X BR BCC33PC77 0.17% SNDPE 15X E BCC3LR1Z3 0.06%
RRME 5X CR BCC33PCB8 0.10% SNDPE 15X F BCC3LR209 0.04%
RRME 5X DR BCC33PCF9 0.07% SNDPE 3XC BCC2MMPCO 0.08%
RRME 7X BR BCC3LIFG8 0.10% SNDPE 3XD BCC2MMPF3 0.07%
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Indices Constituents: Palmer Square EUR CLO Debt Index (ECLODI)

Bloomberg Ticker CUSIP Weight Bloomberg Ticker CUSIP Weight
SNDPE 3XE BCC2MMPI7 0.06% SPAUL 7X ERR BCC30MRB2 0.06%
SNDPE 3X F BCC2MMPJ5 0.03% SPAUL 7X FRR BCC30MRCO 0.03%
SNDPE6XC BCC32B213 0.08% SPAUL8XC BCC2EXUS4 0.07%
SNDPE 6X D BCC32B247 0.09% SPAUL 8X D BCC2EXUV7 0.06%
SNDPE 6X E BCC32B270 0.06% SPAUL 8X E BCC2EXUY1 0.07%
SNDPE 6X F BCC32B288 0.04% SPAUL 8X F BCC2EXUZ8 0.03%
SNDPE 7XC BCC33HNK4 0.09% SPAUL 9X CR BCC3536G1 0.07%
SNDPE 7XD BCC33HNN8 0.11% SPAUL 9X DR BCC3536H9 0.08%
SNDPE 7XE BCC33HNR9 0.07% SPAUL 9X ER BCC3536J5 0.05%
SNDPE 7X F BCC33HNS7 0.04% SPAUL 9X FR BCC3536K2 0.04%
SNDPE 8XC BCC353PM7 0.09% STPK1XC BCC3QDW28 0.07%
SNDPE 8X D BCC353PN5 0.10% STPK1XD BCC3QDW36 0.08%
SNDPE 8X E BCC353PP0 0.07% STPK1XE BCC3QDW44 0.05%
SNDPE 8X F BCC353PQ8 0.04% STPK1XF BCC3QDWS51 0.03%
SPAUL 10X CR BCC2R9361 0.07% TCFCE 2024-1XC BCC3FZG94 0.06%
SPAUL 10X DR BCC2R9395 0.08% TCFCE 2024-1XD BCC3FZGB9 0.08%
SPAUL 10X ER BCC2R93C8 0.06% TCFCE 2024-1XE BCC3FZGC7 0.05%
SPAUL 10X FR BCC2R93D6 0.03% TCFCE 2024-1XF BCC3FZGD5 0.03%
SPAUL 11XC1R BCC32G7Q2 0.03% TCLO 10X C BCC3KWWH9 0.08%
SPAUL 11X DR BCC32G7X7 0.07% TCLO 10X D BCC3KWWIJ5 0.11%
SPAUL 11X E BCC2JWEX8 0.06% TCLO 10X E BCC3KWWK2 0.06%
SPAUL 11X F BCC2JWEY6 0.03% TCLO 10X F BCC3KWWLO 0.04%
SPAUL 12X C1 BCC2MS281 0.06% TCLO 3X CRR BCC31FMY1 0.07%
SPAUL 12X D BCC2MS2B4 0.07% TCLO 3XDRR BCC31FN12 0.06%
SPAUL 12X E BCC2MS2E8 0.06% TCLO 3XERR BCC31FN20 0.05%
SPAUL 12X F BCC2MS2F5 0.03% TCLO 3XFRR BCC31FN38 0.03%
SPAUL 4A BRRR BCC2H81Q2 0.08% TCLO 6XCR BCC322QC3 0.09%
SPAUL 4A CRRR BCC2H81T6 0.07% TCLO 6X DR BCC322QD1 0.06%
SPAUL 4A DRRR BCC2H81U3 0.08% TCLO 6XE BCC2KI3X9 0.06%
SPAUL 4A ERRR BCC2H81V1 0.04% TCLO 6XF BCC2KI3Y7 0.02%
SPAUL 5X C1R BCC2DYSL1 0.04% TCLO9XC BCC3DM3K4 0.07%
SPAUL 5X DR BCC2DYSS6 0.06% TCLO 9X D BCC3DM3L2 0.08%
SPAUL 5X ER BCC2DYSV9 0.07% TCLO 9XE BCC3DM3MO0 0.05%
SPAUL 5X FR BCC2DYSW7 0.03% TCLO 9XF BCC3DM3N8 0.03%
SPAUL 6X CRR BCC2R3M71 0.07% TIKEH 10X C BCC3DZFF3 0.07%
SPAUL 6X DRR BCC2R3MA4 0.08% TIKEH 10X D BCC3DZFG1 0.09%
SPAUL 6X ERR BCC2R3MD8 0.06% TIKEH 10X E BCC3DZFH9 0.05%
SPAUL 6X F BCC2R3ME6 0.03% TIKEH 10X F BCC3DZFJ5 0.04%
SPAUL 7X CRR BCC30MR48 0.07% TIKEH 11X CR BCC3MPCG6 0.07%
SPAUL 7X DRR BCC30MR71 0.08% TIKEH 11X DR BCC3MPCH4 0.08%

Indices Constituents and their corresponding weights are subject to change and should not be considered a recommendation to buy or sell any security.
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Indices Constituents: Palmer Square EUR CLO Debt Index (ECLODI)

Bloomberg Ticker CUSIP
TIKEH 11X ER BCC3MPCJO
TIKEH 11X FR BCC3MPCK7
TIKEH 13X C BCC3KTRC3
TIKEH 13X D BCC3KTRD1
TIKEH 13X E BCC3KTRF6
TIKEH 13X F BCC3KTRG4
TIKEH 14X C BCC3Q6WZ0
TIKEH 14X D BCC3Q6X06
TIKEH 14X E BCC3Q6X14
TIKEH 14X F BCC3Q6X22
TIKEH 3X CR BCC3QX2P6
TIKEH 3X DR BCC3QX2Q4
TIKEH 3X ER BCC3QX2R2
TIKEH 3X FR BCC3QX2S0
TIKEH 4X CR BCC3P75B2
TIKEH 4X DR BCC3P75C0
TIKEH 4X ER BCC3P75D8
TIKEH 4X FR BCC3P75F3
TIKEH 5X CR BCC3NC465
TIKEH 5X DR BCC3NC473
TIKEH 5X ER BCC3NC481
TIKEH 5X FR BCC3NC499
TIKEH 6X C BCC340201
TIKEH 6X D BCC340219
TIKEH 6X E BCC340227
TIKEH 6X F BCC340735
TIKEH 8X CR BCC3JX1NO
TIKEH 8X DR BCC3JX1P5
TIKEH 8X ER BCC3JX1Q3
TIKEH 8X FR BCC3JX1R1
TIKEH 9X CR BCC3J8725
TIKEH 9X DR BCC3J8733
TIKEH 9X ER BCC3J8741
TIKEH 9X FR BCC3J8758
TRNTE 10X C BCC3PH6FO
TRNTE 10X D BCC3PH6GS8
TRNTE 10X E BCC3PHEH6
TRNTE 10X F BCC3PH6J2
TRNTE 3X CR BCC3FX625
TRNTE 3X DR BCC3FX633

Weight

0.05%
0.03%
0.08%
0.10%
0.06%
0.04%
0.10%
0.12%
0.08%
0.05%
0.07%
0.09%
0.06%
0.03%
0.07%
0.08%
0.05%
0.03%
0.07%
0.09%
0.06%
0.04%
0.07%
0.08%
0.06%
0.03%
0.08%
0.08%
0.05%
0.03%
0.07%
0.08%
0.05%
0.03%
0.07%
0.08%
0.05%
0.04%
0.07%
0.09%

Bloomberg Ticker
TRNTE 3X ER
TRNTE 5X CR
TRNTE 5X DR
TRNTE 5X ER
TRNTE 5X FR
TRNTE 6X CR
TRNTE 6X DR
TRNTE 6X ER
TRNTE 6X FR
TRNTE 7XC
TRNTE 7XD
TRNTE 7XE
TRNTE 7X F
TRNTE 8XC
TRNTE 8X D
TRNTE 8X E
TRNTE 8X F
TYMPK 1X BRR
TYMPK 1X CRR
TYMPK 1X DRR
TYMPK 1X ERR
VESPK 1X CR
VESPK 1X DR
VESPK 1X ER
VESPK 1X FR
VOYE 3XC
VOYE 3XD
VOYE 3X E
VOYE 3X F
VOYE5XC
VOYE 5X D
VOYE 5X E
VOYE 5X F
VOYE 8XC
VOYE 8XD
VOYE 8X E
VOYE 8X F
VOYE 9X C
VOYE 9X D
VOYE 9X E

CUsIP
BCC3FX641
BCC3NDONO
BCC3NDOP5
BCC3NDOQ3
BCC3NDOR1
BCC3Q1391
BCC3Q13B6
BCC3Q13C4
BCC3Q13D2
BCC3FLD56
BCC3FLD64
BCC3FLD72
BCC3FLD80
BCC3IJKIRO
BCC3IKIS8
BCC3IKIT6
BCC3JKIV1
BCC31LMT9
BCC31LMX0
BCC31LMY8
BCC31LMZ5
BCC3RFL57
BCC3RFL65
BCC3RFL73
BCC3RFL81
BCC2NOOF7
BCC2NO0O0I1
BCC2NOOL4
BCC2N0OOM2
BCC31YX44
BCC31YX51
BCC31YX69
BCC31YX77
BCC3J24V7
BCC3J24W5
BCC3J24X3
BCC3J24Y1
BCC3N7HM7
BCC3N7HNS5
BCC3N7HPO

Weight

0.05%
0.06%
0.07%
0.04%
0.03%
0.09%
0.10%
0.06%
0.04%
0.09%
0.08%
0.06%
0.04%
0.07%
0.08%
0.05%
0.04%
0.07%
0.08%
0.06%
0.03%
0.07%
0.08%
0.05%
0.04%
0.07%
0.06%
0.05%
0.02%
0.07%
0.06%
0.05%
0.03%
0.09%
0.11%
0.07%
0.05%
0.09%
0.10%
0.06%

Indices Constituents and their corresponding weights are subject to change and should not be considered a recommendation to buy or sell any security.
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Indices Constituents: Palmer Square EUR CLO Debt Index (ECLODI)

Bloomberg Ticker CUSIP Weight
VOYE 9X F BCC3N7HQ8 0.04%

Indices Constituents and their corresponding weights are subject to change and should not be considered a recommendation to buy or sell any security.
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Notes and Disclosures

This data is provided for informational purposes only and is not intended for trading purposes. This document shall not constitute an offering
of any security, product or service. The addition, removal or inclusion of a security in the Palmer Square EUR CLO Senior Debt Index and the
Palmer Square EUR CLO Debt Index (the “Indices”) is not a recommendation to buy, sell, or hold that security, nor is it investment advice.
It is not possible to invest directly in an index. Index performance does not reflect the deduction of any fees and expenses. Past
performance is not a guarantee of future returns. There are risks involved with investing, including the possible loss of principal, that
investors should be prepared to bear. The information contained herein should not be construed as personalized investment advice
and should not be considered a solicitation to buy or sell any security or engage in a particular investment strategy.

The information contained in this document is current as of the publication date or as indicated herein. Palmer Square Capital
Management LLC (“Palmer Square”) makes no representations with respect to the accuracy or completeness of these materials and will
not accept responsibility for damages, direct or indirect, resulting from an error or omission in this document. The methodology
involves rebalancing and maintenance of the Indexes that is made periodically during each year and may not, therefore, reflect real
time information.

Indices Constituents are subject to change and should not be considered a recommendation to buy or sell any security.

The Indices are the exclusive property of Palmer Square. The Indices are calculated by NYSE Group, Inc. or its affiliates (“NYSE”). NYSE
MAKES NO EXPRESS OR IMPLIED WARRANTIES, AND HEREBY EXPRESSLY DISCLAIMS ALL WARRANTIES OF MER CHANTABILITY OR FITNESS
FOR A PARTICULAR PURPOSE WITH RESPECT TO THE INDICES OR ANY DATA INCLUDED THEREIN. IN NO EVENT SHALL NYSE HAVE ANY LIABILITY
FOR ANY SPECIAL, PUNITIVE, INDIRECT, OR CONSEQUENTIAL DAMAGES (INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF
SUCH DAMAGES.

This material is subject to change without notice, and should not be relied upon by the reader as research or investment advice.
With regard to sources of information, certain of the economic and market information contained herein has been obtained from
published sources and/or prepared by third parties. While such sources are believed to be reliable, Palmer Square employees or
representatives do not assume any responsibility for the accuracy of such information.

The securities issued under the CLO transactions have not been registered under the Securities Act of 1933, as amended, and may not
be offered or sold in the United States absent registration or an applicable exemption from registration requirements. This overview shall
not constitute an offer to sell or the solicitation of an offer to buy, nor shall there be any sale of such securities in any state or jurisdiction in
which such offer, solicitation or sale would be unlawful prior to registration or qualification under the securities laws of any such state or
jurisdiction.

Palmer Square Capital Management LLC (“Palmer Square”) is an SEC registered investment adviser with its principal place of business
in the State of Kansas. Registration of an investment adviser does not imply a certain level of skill or training. Palmer Square and its
representatives are in compliance with the current registration and notice filing requirements imposed upon registered investment
advisers by those states in which Palmer Square maintains clients. Palmer Square may only transact business in those states in
which it is notice filed, or qualifies for an exemption or exclusion from notice filing requirements. Any subsequent, direct
communication by Palmer Square with a prospective client shall be conducted by a representative that is either registered or qualifies
for an exemption or exclusion from registration in the state where the prospective client resides. For additional information about Palmer
Square, including fees and services, send for our disclosure statement as set forth on Form ADV using the contact information herein or
refer to the Investment Adviser Public Disclosure web site (www.adviserinfo. sec.gov). Please read the disclosure statement carefully
before you invest or send money.

No portion of this publication may be reproduced in any format or by any means including electronically or mechanically, by
photocopying, or by any other form or manner whatsoever, without the prior written consent of Palmer Square.

© Palmer Square Capital Management. All rights reserved.

Indices Constituents and their corresponding weights are subject to change and should not be considered a recommendation to buy or sell any security.

Palmer Square Capital Management LLC, 1900 Shawnee Mission Parkway, Suite 315, Mission Woods, KS 66205
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