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S&P 500%°: Percentage of Stocks that Outperformed the Index
1990-2024 YTD thru 6.04.24 (Price Returns)
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Source: Richard Bernstein Advisors LLC, BofAML US Strategy
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S&P 500 Index Weight of Tech and Ex-Tech - as of 6/13/24 « a
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ce: WisdomTree, rms.t.sw mummammnmuwwmmmmmupum Expanded Tech includes the Information
nology sector, i Y Y, A E-Bay, Etsy, and Netflix. Ex-Tech excludes the expanded
companies.
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FRED o — and Nonprofi izations; Directly and Indirectly Held Corporate Equities as a Percentage of Financial Assets; Assets, Level
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AAA Holders of 1740 Broadway CMBS Get Hit

Lower ranking creditors are wiped out

Class Original Balance Bond Loss Percentage loss  Original S&P Rating
A siorsm  saoam |G AAA

B 386 3886 100 AA-

C 26.7 267 100 A-

D 328 328 100 BEBE-

E 446 446 100 EB-

F 7.8 7.8 100 B+

Source: Deutsche Bank AG
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Exhibit 1: Elizabeth Finance 2018 note recovery projections
Class A notes could suffer a principal loss

Principal Deferred Payment Principal
Class Amount £mn__ Interest £mn est. £mn Balance fmn_ Loss Severity
I Class A 3364 053 3097 370 63% ]
BUZ AL (AL 807z 73T%
Class C 7.45 020 020 7.45 73.1%
(ClassD 10.72 013 0.13 10.72 73.1%
Class E 306 0.06 0.06 306 73.1%
Total 62.89 1.06 3150 3245

Source: Bloomberg, BofA Global Research
BofA GLOBAL RESEARCH
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