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Rule-focused topics 
 

1) iBoxx USD Liquid Leverage Loans methodology changes  

 iBoxx will consider introducing a weekly reinvestment process for cash resulting from 
restructured and/or paid down loans intra-month.  

 iBoxx will consider substituting restructured loans with a new loan from the same issuer 
during the weekly process, where information is available 

 iBoxx will consider removing defaulted loans, reinvesting any cash via the weekly 
process  

 iBoxx will consider changing rebalancing frequency from monthly to quarterly to reduce 
turnover 

 iBoxx will consider introducing a quarterly minimum run for loans bought during the 
weekly substitution  

 iBoxx will clarify that loan types not covered in inclusion or exclusion list are by default 
excluded. 

 

 

 

 

Disclaimer  

“This document has been prepared by IHS Markit. The information herein is 

believed by IHS Markit to be reliable and has been obtained from sources believed 

to be reliable. IHS Markit makes no representation as to the accuracy or 

completeness of such information.  

IHS Markit has no obligation to update, modify or amend this document or to 

otherwise notify a reader thereof in the event that any matter stated herein, or any 

opinion, projection, forecast or estimate set forth herein, changes or subsequently 

becomes inaccurate. Data information of financial instruments also is subject to 

change without notice.  

This document is provided for informational purposes only. It is not to be construed 

as an offer to buy or sell or a solicitation of an offer to buy or sell any financial 

instruments or to participate in any particular trading strategy in any jurisdiction. 

The financial instruments discussed in this document may not be suitable for all 

investors and investors must make their own investment decisions using their own 

independent advisors as they believe necessary and based upon their specific 

financial situations and investment objectives. This document may not be 

reproduced or published by any person for any purpose without IHS Markit's prior 

written consent.” 


