
SCHEDULE 1 

Fixed Rate

Index RED Code: 2I666VCJ2 Where Scheduled Termination Date is 20th December 2021 1.00%

Roll Date: 20th September 2018 Where Scheduled Termination Date is 20th December 2023 1.00%

Annex Date: 18th September 2018 Where Scheduled Termination Date is 20th December 2025 1.00%
www.ihsmarkit.com Where Scheduled Termination Date is 20th December 2028 1.00%

Reference Entity ISIN Maturity Coupon Sector Transaction Type SRO Weighting CLIP

Airbus SE XS1050846507 02-Apr-2024 2.375% Autos & Industrials EUROPEAN CORPORATE 0.80% NN2A8GAB3

Aktiebolaget Volvo XS0858089740 26-Nov-2019 2.375% Autos & Industrials EUROPEAN CORPORATE 0.80% 9BAGDBAE2

Akzo Nobel N.V. XS1134519120 07-Nov-2024 1.750% Autos & Industrials EUROPEAN CORPORATE 0.80% 0B11AIAF9

Anglo American plc USG0446NAG90 15-Apr-2021 4.125% Autos & Industrials EUROPEAN CORPORATE 0.80% 037CDUAG5

ArcelorMittal XS1084568762 06-Jul-2020 2.875% Autos & Industrials EUROPEAN CORPORATE 0.80% LL332JAH1

ATLANTIA S.P.A. XS0193945655 09-Jun-2024 5.875% Autos & Industrials EUROPEAN CORPORATE 0.80% TT594FAD6

BAE SYSTEMS PLC XS0789683462 08-Jun-2022 4.125% Autos & Industrials EUROPEAN CORPORATE 0.80% 05A75UAF8

BASF SE DE000A1R0XG3 05-Dec-2022 2.000% Autos & Industrials EUROPEAN CORPORATE 0.80% DD6837AF3

Bayer Aktiengesellschaft XS1023268573 25-Jan-2021 1.875% Autos & Industrials EUROPEAN CORPORATE 0.80% 0H99A3AE7

Bayerische Motoren Werke Aktiengesellschaft XS1548436556 12-Jan-2021 0.125% Autos & Industrials EUROPEAN CORPORATE 0.80% 0H99B7AE7

BOUYGUES FR0010212852 22-Jul-2020 4.250% Autos & Industrials EUROPEAN CORPORATE 0.80% FG25BNAD5

COMPAGNIE DE SAINT-GOBAIN XS1493428426 27-Mar-2020 0.000% Autos & Industrials EUROPEAN CORPORATE 0.80% FG872CAG2

Compagnie Financiere Michelin SCmA XS0794392588 20-Jun-2019 2.750% Autos & Industrials EUROPEAN CORPORATE 0.80% HI6CEMAA5

COMPASS GROUP PLC XS1079320203 27-Jan-2023 1.875% Autos & Industrials EUROPEAN CORPORATE 0.80% 2C48D6AE3

Continental Aktiengesellschaft XS0969344083 09-Sep-2020 3.125% Autos & Industrials EUROPEAN CORPORATE 0.80% 2D17E8AD3

Daimler AG DE000A168650 05-Mar-2020 0.625% Autos & Industrials EUROPEAN CORPORATE 0.80% DE7C9QAF3

Deutsche Lufthansa Aktiengesellschaft XS1109110251 12-Sep-2019 1.125% Autos & Industrials EUROPEAN CORPORATE 0.80% 2H66B7AE4

Glencore International AG XS0974877150 30-Sep-2020 3.375% Autos & Industrials EUROPEAN CORPORATE 0.80% HK5754AE4

HeidelbergCement AG XS0458685913 31-Oct-2019 8.500% Autos & Industrials EUROPEAN CORPORATE 0.80% DG48ABAF1

LafargeHolcim Ltd CH0187218901 22-Nov-2022 3.000% Autos & Industrials EUROPEAN CORPORATE 0.80% HLBDEMAB8

LANXESS Aktiengesellschaft XS1501363425 07-Oct-2021 0.250% Autos & Industrials EUROPEAN CORPORATE 0.80% DI535DAF9

RENAULT FR0011769090 05-Mar-2021 3.125% Autos & Industrials EUROPEAN CORPORATE 0.80% 7CEFDAAG7

ROLLS-ROYCE PLC XS0426014899 30-Apr-2019 6.750% Autos & Industrials EUROPEAN CORPORATE 0.80% 7ECCF9AE8

SANOFI XS0456451771 11-Oct-2019 4.125% Autos & Industrials EUROPEAN CORPORATE 0.80% F8128FAC4

Siemens Aktiengesellschaft USN82008AP33 16-Mar-2020 2.200% Autos & Industrials EUROPEAN CORPORATE 0.80% 8A87AGAE0

UNIBAIL-RODAMCO SE XS0894202968 25-Feb-2021 2.375% Autos & Industrials EUROPEAN CORPORATE 0.80% FF3BELAE2

VALEO FR0011689033 22-Jan-2024 3.250% Autos & Industrials EUROPEAN CORPORATE 0.80% 9AAA47AF3

VINCI FR0011225127 30-Mar-2020 3.375% Autos & Industrials EUROPEAN CORPORATE 0.80% FKDFG6AD4

VOLKSWAGEN AKTIENGESELLSCHAFT XS1586555606 30-Mar-2021 0.500% Autos & Industrials EUROPEAN CORPORATE 0.80% 9BAEC8AE5

WENDEL FR0011694496 21-Jan-2021 3.750% Autos & Industrials EUROPEAN CORPORATE 0.80% FOHB91AC2

ACCOR FR0011731876 05-Feb-2021 2.625% Consumers EUROPEAN CORPORATE 0.80% 0A477BAF4

Aktiebolaget Electrolux XS1148169060 05-Dec-2019 1.000% Consumers EUROPEAN CORPORATE 0.80% 0B11AHAF1

Anheuser-Busch InBev BE6258027729 24-Sep-2020 2.250% Consumers EUROPEAN CORPORATE 0.80% BBRV5GAB2

Auchan Holding FR0010746008 15-Apr-2019 6.000% Consumers EUROPEAN CORPORATE 0.80% FF4D9PAA2

BRITISH AMERICAN TOBACCO p.l.c. XS0856014583 19-Jan-2023 2.375% Consumers EUROPEAN CORPORATE 0.80% 1C148CAF6

CARLSBERG BREWERIES A/S XS0854746343 15-Nov-2022 2.625% Consumers EUROPEAN CORPORATE 0.80% KN9C8HAD9

Carrefour XS0934191114 22-May-2019 1.750% Consumers EUROPEAN CORPORATE 0.80% FG4CAMAF6

CECONOMY AG DE000A13R8M3 28-Oct-2021 1.375% Consumers EUROPEAN CORPORATE 0.80% DE5DGSAB0

DANONE FR0010967216 23-Nov-2020 3.600% Consumers EUROPEAN CORPORATE 0.80% 2F999ZAD2

DIAGEO PLC US25243YAU38 29-Apr-2023 2.625% Consumers EUROPEAN CORPORATE 0.80% 2H767TAF7

Heineken N.V. XS0811554962 04-Aug-2020 2.125% Consumers EUROPEAN CORPORATE 0.80% NQCD69AE1

Henkel AG & Co. KGaA XS1488418960 13-Sep-2021 0.000% Consumers EUROPEAN CORPORATE 0.80% 467A5UAD4

IMPERIAL BRANDS PLC XS1558013360 27-Jan-2025 1.375% Consumers EUROPEAN CORPORATE 0.80% GKB92CAB5

Kering FR0011236983 23-Apr-2019 3.125% Consumers EUROPEAN CORPORATE 0.80% FK976OAC1

Koninklijke Ahold Delhaize N.V. US008685AB51 01-May-2029 6.875% Consumers EUROPEAN CORPORATE 0.80% NN07BIAA6

Koninklijke Philips N.V. XS1671760384 06-Sep-2023 0.500% Consumers EUROPEAN CORPORATE 0.80% NTFGGOAD3

LVMH MOET HENNESSY LOUIS VUITTON FR0011625441 13-Nov-2020 1.750% Consumers EUROPEAN CORPORATE 0.80% 5F2685AH0

MARKS AND SPENCER p.l.c. XS0471074582 02-Dec-2019 6.125% Consumers EUROPEAN CORPORATE 0.80% GLDABFAF2

Nestle S.A. XS1550117342 18-Jan-2022 2.375% Consumers EUROPEAN CORPORATE 0.80% 6A516FAE5

NEXT PLC XS0630204351 26-Oct-2021 5.375% Consumers EUROPEAN CORPORATE 0.80% GMB517AB1

PERNOD RICARD USF7061BAN04 15-Jul-2022 4.250% Consumers EUROPEAN CORPORATE 0.80% 7I568AAE5

SODEXO XS1080163709 24-Jan-2022 1.750% Consumers EUROPEAN CORPORATE 0.80% FND50FAD7

Solvay BE6282459609 02-Dec-2022 1.625% Consumers EUROPEAN CORPORATE 0.80% 8B787AAD6

Suedzucker AG XS1524573752 29-Nov-2023 1.250% Consumers EUROPEAN CORPORATE 0.80% DLA7AKAB4

Unilever N.V. XS0957258212 05-Aug-2020 1.750% Consumers EUROPEAN CORPORATE 0.80% 994BFCAC5

BP P.L.C. XS1382378690 17-Mar-2021 3.161% Energy EUROPEAN CORPORATE 0.80% 05AB84AF4

Centrica plc XS0416397338 10-Mar-2022 6.375% Energy EUROPEAN CORPORATE 0.80% 16B9CTAC2

E.ON SE XS0361244667 07-May-2020 5.750% Energy EUROPEAN CORPORATE 0.80% DF6DAHAB6

EDP Finance B.V. XS1140811750 15-Jan-2020 4.125% Energy EUROPEAN CORPORATE 0.80% NPAGFWAC1

Electricite de France XS0162990229 21-Feb-2033 5.625% Energy EUROPEAN CORPORATE 0.80% FHBD4HAC9

ENEL S.P.A. XS0192503695 20-May-2024 5.250% Energy EUROPEAN CORPORATE 0.80% 2BB8B1AF7

ENGIE FR0010709451 18-Jan-2021 6.375% Energy EUROPEAN CORPORATE 0.80% 2BBAEJAD5

ENI S.P.A. XS0741137029 03-Feb-2020 4.250% Energy EUROPEAN CORPORATE 0.80% 28EFBVAH5

EQUINOR ASA XS0969574325 10-Sep-2020 2.000% Energy EUROPEAN CORPORATE 0.80% 2BD8ASAA8

Fortum Oyj XS0825855751 06-Sep-2022 2.250% Energy EUROPEAN CORPORATE 0.80% XZBGF7AE8

Iberdrola, S.A. XS0940711947 11-Nov-2020 2.875% Energy EUROPEAN CORPORATE 0.80% EK77AVAF6

innogy SE XS0162513211 14-Feb-2033 5.750% Energy EUROPEAN CORPORATE 0.80% DG8DEPAC8

NATIONAL GRID PLC XS0213972614 10-Mar-2020 4.375% Energy EUROPEAN CORPORATE 0.80% GM9ACPAD7

NATURGY ENERGY GROUP, S.A. XS0479542580 27-Jan-2020 4.500% Energy EUROPEAN CORPORATE 0.80% 69C93IAA8

REPSOL, S.A. XS1148073205 10-Dec-2026 2.250% Energy EUROPEAN CORPORATE 0.80% EMCDATAF8

ROYAL DUTCH SHELL PLC XS1292468987 15-Sep-2019 0.000% Energy EUROPEAN CORPORATE 0.80% GNDF9AAD6

SSE PLC XS0095371638 22-Sep-2022 5.875% Energy EUROPEAN CORPORATE 0.80% GOGC6RAA0

TOTAL SA XS0541787783 16-Sep-2022 3.125% Energy EUROPEAN CORPORATE 0.80% FK9A9IAF7

UNITED UTILITIES PLC US91311QAC96 15-Aug-2028 6.875% Energy EUROPEAN CORPORATE 0.80% 9A442RAC9

VEOLIA ENVIRONNEMENT FR0013246725 30-Mar-2022 0.672% Energy EUROPEAN CORPORATE 0.80% 9BAD68AF1

Aegon N.V. XS0105290349 15-Dec-2031 6.125% Financial EUROPEAN CORPORATE 0.80% 007GB6AA0

Allianz SE DE000A1G0RU9 14-Feb-2022 3.500% Financial EUROPEAN CORPORATE 0.80% DD359MAG1

ASSICURAZIONI GENERALI - SOCIETA PER AZIONI XS1014759648 14-Jan-2020 2.875% Financial EUROPEAN CORPORATE 0.80% 0E996BAF8

AVIVA PLC XS1509003361 27-Oct-2023 0.625% Financial EUROPEAN CORPORATE 0.80% GG6EBTAH9

AXA FR0011380468 15-Mar-2023 2.875% Financial EUROPEAN CORPORATE 0.80% FF667MAF3

BANCO BILBAO VIZCAYA ARGENTARIA, SOCIEDAD ANONIMA XS1678372472 11-Sep-2022 0.750% Financial EUROPEAN SENIOR NON PREFERRED FINANCIAL CORPORATE 0.80% EF2985AO9

BANCO SANTANDER, S.A. XS1557268221 09-Feb-2022 1.375% Financial EUROPEAN SENIOR NON PREFERRED FINANCIAL CORPORATE 0.80% EFAGG9AL3

Barclays PLC US06738EAG08 08-Jun-2020 2.875% Financial EUROPEAN FINANCIAL CORPORATE 0.80% GG8839AA8

BNP PARIBAS US09659X2A94 23-May-2022 2.950% Financial EUROPEAN SENIOR NON PREFERRED FINANCIAL CORPORATE Yes 0.80% 05ABBFAP3

COMMERZBANK Aktiengesellschaft DE000CZ226Y9 22-Mar-2017 3.875% Financial EUROPEAN FINANCIAL CORPORATE Yes 0.80% 2C27EGAI5

Cooeperatieve Rabobank U.A. XS0503734872 21-Apr-2017 3.375% Financial EUROPEAN FINANCIAL CORPORATE Yes 0.80% NP489IAE0

CREDIT AGRICOLE SA US22536PAA93 10-Jan-2022 3.375% Financial EUROPEAN SENIOR NON PREFERRED FINANCIAL CORPORATE Yes 0.80% FH49GGAL5

Credit Suisse Group AG XS0099472994 29-Jul-2019 5.000% Financial EUROPEAN FINANCIAL CORPORATE Yes 0.80% HK9FHLAD3

DANSKE BANK A/S XS1799061558 22-May-2023 0.875% Financial EUROPEAN SENIOR NON PREFERRED FINANCIAL CORPORATE 0.80% 2F9999AL2

DEUTSCHE BANK AKTIENGESELLSCHAFT* DE000DB5S5U8* 31-Aug-2017 5.125% Financial EUROPEAN FINANCIAL CORPORATE Yes* 0.80% 2H6677AL3

Hannover Rueck SE XS1808482746 18-Apr-2028 1.125% Financial EUROPEAN CORPORATE 0.80% 4F16FDAC8

HSBC HOLDINGS plc XS0605521185 16-Mar-2016 3.875% Financial EUROPEAN FINANCIAL CORPORATE Yes 0.80% 4E46A8AG5

ING Groep N.V. XS1576220484 09-Mar-2022 0.750% Financial EUROPEAN FINANCIAL CORPORATE 0.80% 49BEBAAE0

INTESA SANPAOLO SPA XS0213927667 03-Mar-2017 Float Financial EUROPEAN FINANCIAL CORPORATE Yes 0.80% TYA56DAK4

LLOYDS BANKING GROUP PLC US539439AK53 06-Jul-2021 3.100% Financial EUROPEAN FINANCIAL CORPORATE 0.80% GLA86ZAB1

* SRO with Seniority Level Senior Non-Preferred applicable  (ISIN:DE000DL19TX8 Maturity:07-Dec-2020 Coupon: Float) provided the SRO Identification Resolution published 12 September 2018  by the ISDA DC becomes final. 
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MEDIOBANCA BANCA DI CREDITO FINANZIARIO SOCIETA PER AZIONI IT0004713787 31-May-2017 Float Financial EUROPEAN FINANCIAL CORPORATE Yes 0.80% TZCEH2AG1

Muenchener Rueckversicherungs-Gesellschaft Aktiengesellschaft in Muenchen Financial EUROPEAN CORPORATE 0.80%

PRUDENTIAL PUBLIC LIMITED COMPANY XS0083544212 20-Jan-2023 6.875% Financial EUROPEAN CORPORATE 0.80% 7B878PAD4

SOCIETE GENERALE US83368TAF57 12-Jan-2022 3.250% Financial EUROPEAN SENIOR NON PREFERRED FINANCIAL CORPORATE Yes 0.80% 8B69APAL0

STANDARD CHARTERED PLC XS1219971931 17-Apr-2020 2.250% Financial EUROPEAN FINANCIAL CORPORATE 0.80% GOC64AAB4

Swiss Reinsurance Company Ltd USU7514EAU48 06-Dec-2022 2.875% Financial EUROPEAN CORPORATE 0.80% HOB65NAC3

The Royal Bank Of Scotland Group public limited company XS0997797054 28-Nov-2016 1.500% Financial EUROPEAN FINANCIAL CORPORATE Yes 0.80% 7F809GAD9

UBS Group AG USH4209UAA46 23-May-2023 3.491% Financial EUROPEAN FINANCIAL CORPORATE 0.80% HL629GAA9

UNICREDIT, SOCIETA PER AZIONI XS1055725730 10-Apr-2017 Float Financial EUROPEAN FINANCIAL CORPORATE Yes 0.80% T2F69ZAJ8

Zurich Insurance Company Ltd CH0247611251 22-Jul-2020 0.625% Financial EUROPEAN CORPORATE 0.80% HQHEFUAG9

Bertelsmann SE & Co. KGaA XS0811690550 02-Aug-2022 2.625% TMT EUROPEAN CORPORATE 0.80% DE111QAC8

BRITISH TELECOMMUNICATIONS public limited company XS0097283096 07-Dec-2028 5.750% TMT EUROPEAN CORPORATE 0.80% GH6DA2AD8

Deutsche Telekom AG XS1557095459 30-Oct-2021 0.375% TMT EUROPEAN CORPORATE 0.80% 2H66BCAE3

ITV PLC XS1292425664 21-Sep-2022 2.125% TMT EUROPEAN CORPORATE 0.80% GKDHCEAE4

Koninklijke KPN N.V. XS0454773713 30-Sep-2024 5.625% TMT EUROPEAN CORPORATE 0.80% NR6BGIAE9

Orange FR0013241536 11-Sep-2023 0.750% TMT EUROPEAN CORPORATE 0.80% FLEECZAE2

PEARSON plc XS1228153661 06-May-2025 1.375% TMT EUROPEAN CORPORATE 0.80% 7H5516AH8

PUBLICIS GROUPE SA FR0012384634 16-Dec-2021 1.125% TMT EUROPEAN CORPORATE 0.80% FMD67CAE5

RELX PLC XS1231027464 12-May-2025 1.300% TMT EUROPEAN CORPORATE 0.80% GNBDCOAC1

SES XS0493098486 09-Mar-2020 4.625% TMT EUROPEAN CORPORATE 0.80% LTB30HAC2

Sky PLC XS0301676861 21-May-2027 6.000% TMT EUROPEAN CORPORATE 0.80% GOA33DAA0

STMicroelectronics N.V. XS1638064953 03-Jul-2022 0.000% TMT EUROPEAN CORPORATE 0.80% 8E7113AF2

TELEFONICA, S.A. XS0934042549 29-May-2019 2.736% TMT EUROPEAN CORPORATE 0.80% 8FGCBAAE1

Telekom Austria Aktiengesellschaft XS0767278301 04-Apr-2022 4.000% TMT EUROPEAN CORPORATE 0.80% 8FGD7TAC7

TELENOR ASA XS0498175503 26-Mar-2020 4.125% TMT EUROPEAN CORPORATE 0.80% 8FGD80AE5

Telia Company AB XS0592627003 18-Feb-2020 4.250% TMT EUROPEAN CORPORATE 0.80% W5EDGSAA0

Vivendi FR0010830034 02-Dec-2019 4.875% TMT EUROPEAN CORPORATE 0.80% FOGGHNAD3

VODAFONE GROUP PUBLIC LIMITED COMPANY XS1109802303 11-Sep-2020 1.000% TMT EUROPEAN CORPORATE 0.80% 9BADC3AF5

Wolters Kluwer N.V. XS0907301260 21-Mar-2023 2.875% TMT EUROPEAN CORPORATE 0.80% 9GEFFBAD9

WPP 2005 LIMITED XS0329581333 06-Nov-2020 6.375% TMT EUROPEAN CORPORATE 0.80% GPGFFQAD6

NEITHER MARKIT GROUP LIMITED, ITS AFFILIATES NOR ANY OTHER PERSON OR ENTITY SHALL IN ANY WAY BE LIABLE TO THE USER OF THIS DOCUMENT OR ANY CLIENT OF SUCH USER FOR ANY INACCURACIES, ERRORS OR OMISSIONS, REGARDLESS OF CAUSE, IN THE INFORMATION AVAILABLE ON THIS DOCUMENT OR FOR 

ANY DAMAGES (WHETHER DIRECT OR INDIRECT) RESULTING THEREFROM. UNDER NO CIRCUMSTANCES WILL MARKIT GROUP LIMITED BE LIABLE FOR ANY INDIRECT, INCIDENTAL, SPECIAL, CONSEQUENTIAL OR LOST PROFITS DAMAGES WITH RESPECT TO THE USE OF THIS DOCUMENT OR THE INFORMATION AVAILABLE 

HEREIN, REGARDLESS OF WHETHER SUCH DAMAGES COULD HAVE BEEN FORESEEN OR PREVENTED.

Nothing in the following statements shall act in any way to amend, override or otherwise prejudice the rights and obligations under any present or future license from (i) iBoxx Limited, (ii) TRAC-X LLC, (iii) Markit Group Limited or their respective predecessors and successors.

This annex, and the data contained herein, is the proprietary property of Markit Group Limited and may be used only for informational purposes in connection with the confirmation of this index trade. Unless you are in possession of a valid license, you may not (i) extract the data contained in the annex, (ii) copy, share, sell, distribute, redistribute, or otherwise make 

available to any other party this annex, or the data contained herein, or (iii) use the index or the data contained herein in any other manner, including but not limited to in furtherance of trade confirmations or for other internal or external business purposes. To obtain a license, please contact Markit Group on +44 (0)1727 734265 or info@Markit.com. The senders and 

recipients of this data acknowledge and agree that no duty of care is owed to them or to any other users by any Data Provider, and that use of the data creates no lawyer-client relationship between the user and/or any other user, and any Data Provider. 

"Data Provider" means those persons who developed, compiled, prepared, revised, selected and arranged the Services (including without limitation certain information sources, professional advisors and other persons or entities that have participated in any respect in the development or collection of the Services or any data or information contained therein)."

NEITHER MARKIT GROUP LIMITED, ITS AFFILIATES NOR ANY DATA PROVIDER OR OTHER PERSON OR ENTITY MAKES ANY WARRANTY, EXPRESS OR IMPLIED, AS TO RESULTS TO BE ATTAINED BY SUBSCRIBER OR OTHERS FROM THE USE OF THIS DOCUMENT, AND THERE ARE NO EXPRESS OR IMPLIED WARRANTIES OF 

CONDITION OF QUALITY OR ANY EXPRESS OR IMPLIED WARRANTY OF TITLE, NON-INFRINGEMENT, MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE OR USE. BY USE OF THIS DOCUMENT, YOU ACKNOWLEDGE THAT YOU HAVE NOT RELIED UPON ANY WARRANTY, GUARANTY OR REPRESENTATION MADE BY 

MARKIT GROUP LIMITED OR ANY OTHER PERSON OR ENTITY.
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Reference Entity ISIN Maturity Coupon Transaction Type SRO Weighting CLIP

ADLER Real Estate Aktiengesellschaft XS1731858392 06-Dec-2021 1.500% EUROPEAN CORPORATE 1.334% DD1A9JAA2

AIR FRANCE - KLM FR0011965177 18-Jun-2021 3.875% EUROPEAN CORPORATE 1.334% 009A2AAA2

ALGECO GLOBAL FINANCE PLC XS1767052050 15-Feb-2023 6.500% EUROPEAN CORPORATE 1.334% GLDA8PAA5

Altice Finco S.A. XS0946155693 15-Jun-2023 9.000% EUROPEAN CORPORATE 1.334% LL18G0AA3

ALTICE FRANCE XS1028956149 15-May-2024 5.625% EUROPEAN CORPORATE 1.334% FF28B0AB5

ARDAGH PACKAGING FINANCE PUBLIC LIMITED COMPANY XS1406669983 15-May-2024 6.750% EUROPEAN CORPORATE 1.334% GG49CQAB0

ASTALDI SOCIETA PER AZIONI XS1000393899 01-Dec-2020 7.125% EUROPEAN CORPORATE 1.334% TT58BNAA9

Boparan Finance PLC XS1082473395 15-Jul-2021 4.375% EUROPEAN CORPORATE 1.334% GH376GAA4

CABLE & WIRELESS LIMITED XS0050504306 25-Mar-2019 8.625% EUROPEAN CORPORATE 1.334% GJ476RAA5

CARE UK HEALTH & SOCIAL CARE PLC XS1084823548 15-Jan-2020 0.000% EUROPEAN CORPORATE 1.334% GHAHEHAA3

CASINO GUICHARD-PERRACHON FR0011301480 06-Aug-2019 3.157% EUROPEAN CORPORATE 1.334% FG554OAE6

Cellnex Telecom, S.A. XS1265778933 27-Jul-2022 3.125% EUROPEAN CORPORATE 1.334% EG8EAYAA4

Clariant AG CH0181721629 24-Apr-2019 3.250% EUROPEAN CORPORATE 1.334% HI5CC7AE3

CMA CGM XS1244815111 15-Jan-2021 7.750% EUROPEAN CORPORATE 1.334% FH222UAB8

CNH Industrial N.V. XS1412424662 17-May-2023 2.875% EUROPEAN CORPORATE 1.334% NP29D8AE7

Constellium N.V. XS1064882316 15-May-2021 4.625% EUROPEAN CORPORATE 1.334% NP4238AA9

Elis XS1225112272 30-Apr-2022 3.000% EUROPEAN CORPORATE 1.334% FHBGDLAB5

FCC AQUALIA, S.A. XS1627337881 08-Jun-2022 1.413% EUROPEAN CORPORATE 1.334% EICHGJAA5

Fiat Chrysler Automobiles N.V. US31562QAC15 15-Apr-2020 4.500% EUROPEAN CORPORATE 1.334% NQ48ABAC5

Galapagos Holding S.A. XS1071420027 15-Jun-2022 7.000% EUROPEAN CORPORATE 1.334% LP533UAA9

Garfunkelux Holdco 2 S.A. XS1308316568 01-Nov-2023 11.000% EUROPEAN CORPORATE 1.334% LP56APAA5

GKN HOLDINGS LIMITED XS0830978259 19-Sep-2022 5.375% EUROPEAN CORPORATE 1.334% GJCA1AAA1

GRIFOLS, S.A. XS1598757760 01-May-2025 3.200% EUROPEAN CORPORATE 1.334% EJC763AA1

Hapag-Lloyd Aktiengesellschaft XS1555576641 01-Feb-2022 6.750% EUROPEAN CORPORATE 1.334% DG37B4AA0

HELLENIC TELECOMMUNICATIONS ORGANISATION SOCIETE ANONYME XS1086785182 09-Jul-2020 3.500% EUROPEAN CORPORATE 1.334% 4G5657AE2

HEMA BondCo I B.V. XS1647643110 15-Jul-2022 0.000% EUROPEAN CORPORATE 1.333% NQCFAWAB6

Iceland Bondco PLC XS1087780166 15-Jul-2024 6.750% EUROPEAN CORPORATE 1.333% GKBAC5AB6

INEOS Group Holdings S.A. XS1405769990 01-Aug-2024 5.375% EUROPEAN CORPORATE 1.333% LQ57AUAD4

International Game Technology PLC XS1204434028 15-Feb-2023 4.750% EUROPEAN CORPORATE 1.333% GKCE9DAA6

Intrum AB XS1634532748 15-Jul-2024 3.125% EUROPEAN CORPORATE 1.333% WB500FAA0

J SAINSBURY plc XS1139087933 21-Nov-2019 1.250% EUROPEAN CORPORATE 1.333% 4AC86DAE9

JAGUAR LAND ROVER AUTOMOTIVE PLC XS1025866119 15-Feb-2022 5.000% EUROPEAN CORPORATE 1.333% GL501UAB0

LADBROKES CORAL GROUP LIMITED XS1066478014 16-Sep-2022 5.125% EUROPEAN CORPORATE 1.333% GL8691AA2

LAGARDERE SCA FR0013153160 13-Apr-2023 2.750% EUROPEAN CORPORATE 1.333% FL67DSAC5

LEONARDO SOCIETA' PER AZIONI XS1627782771 07-Jun-2024 1.500% EUROPEAN CORPORATE 1.333% TA700FAC0

Louis Dreyfus Company B.V. XS1000918018 04-Dec-2020 4.000% EUROPEAN CORPORATE 1.333% NS9CH2AA4

LOXAM XS1089828880 23-Jul-2022 7.000% EUROPEAN CORPORATE 1.333% FKDBAWAB6

MATALAN FINANCE PLC XS1756324684 31-Jan-2024 9.500% EUROPEAN CORPORATE 1.333% 5CDB9GAB2

Matterhorn Telecom Holding S.A. XS1720690889 15-Nov-2027 4.000% EUROPEAN CORPORATE 1.333% LR87EOAB3

Metsa Board Corporation FI4000282629 29-Sep-2027 2.750% EUROPEAN CORPORATE 1.333% XC859YAC9

Monitchem Holdco 3 S.A. XS1074935229 15-Jun-2021 5.250% EUROPEAN CORPORATE 1.333% LRACEIAA4

Nokia Oyj XS1577727164 15-Mar-2021 1.000% EUROPEAN CORPORATE 1.333% XD79FAAB7

NOVAFIVES XS1713466222 15-Jun-2025 5.000% EUROPEAN CORPORATE 1.333% FLC8BWAB1

NXP B.V. USN65965AT76 15-Jun-2022 4.625% EUROPEAN CORPORATE 1.333% NTBEFLAG2

PEUGEOT SA FR0013153707 14-Apr-2023 2.375% EUROPEAN CORPORATE 1.333% 6FC9LGAF7

Picard Bondco S.A. XS1713474754 30-Nov-2024 5.500% EUROPEAN CORPORATE 1.333% LSCCCMAA3

Pizzaexpress Financing 1 PLC XS1028948047 01-Aug-2022 8.625% EUROPEAN CORPORATE 1.333% GN8230AA5

Premier Foods Finance PLC XS1619820324 15-Jul-2022 0.000% EUROPEAN CORPORATE 1.333% GN93B0AB1

Public Power Corporation Finance PLC XS1063837741 01-May-2019 5.500% EUROPEAN CORPORATE 1.333% GN9BGQAA3

REXEL XS1409506885 15-Jun-2023 3.500% EUROPEAN CORPORATE 1.333% FMEFALAC4

Saipem Finance International B.V. XS1487495316 08-Sep-2023 3.750% EUROPEAN CORPORATE 1.333% NQ964AAA7

Schaeffler Finance B.V. XS1212469966 15-May-2020 2.500% EUROPEAN CORPORATE 1.333% NUED68AC6

Selecta Group B.V. XS1756356371 01-Feb-2024 5.875% EUROPEAN CORPORATE 1.333% NUFF79AB9

SMURFIT KAPPA ACQUISITIONS UNLIMITED COMPANY XS1074396927 01-Jun-2021 3.250% EUROPEAN CORPORATE 1.333% GOA6DCAB2

Stena Aktiebolag USW8758PAK22 01-Feb-2024 7.000% EUROPEAN CORPORATE 1.333% W4FCDXAC2

Stonegate Pub Company Financing PLC XS1575503146 15-Mar-2022 4.875% EUROPEAN CORPORATE 1.333% GOD56NAB5

Stora Enso Oyj XS1432392170 16-Jun-2023 2.125% EUROPEAN CORPORATE 1.333% 8E831MAG3

Sunrise Communications Holdings S.A. XS1189795591 31-Mar-2022 2.125% EUROPEAN CORPORATE 1.333% LTH98GAB9

Syngenta AG XS1050454682 02-Nov-2021 1.875% EUROPEAN CORPORATE 1.333% 8F876AAC1

SYNLAB UNSECURED BONDCO PLC XS1268471494 01-Jul-2023 8.250% EUROPEAN CORPORATE 1.333% GOEABLAA3

TDC A/S XS0752467497 02-Mar-2022 3.750% EUROPEAN CORPORATE 1.333% KTD999AF0

TELECOM ITALIA SPA XS1347748607 19-Jan-2024 3.625% EUROPEAN CORPORATE 1.333% T2B9EFAI6

Telefonaktiebolaget L M Ericsson US294829AA48 15-May-2022 4.125% EUROPEAN CORPORATE 1.333% WY7EBJAE0

TESCO PLC XS0414345974 24-Feb-2022 6.125% EUROPEAN CORPORATE 1.333% 8G96CCAG0

THOMAS COOK GROUP PLC XS1531306717 15-Jun-2022 6.250% EUROPEAN CORPORATE 1.333% GOGCB8AA6

thyssenkrupp AG DE000A1R0410 25-Oct-2019 3.125% EUROPEAN CORPORATE 1.333% DLBCG0AG9

TUI AG XS1504103984 26-Oct-2021 2.125% EUROPEAN CORPORATE 1.333% DLCCCOAF2

Unilabs SubHolding AB (publ) XS1602515733 15-May-2025 5.750% EUROPEAN CORPORATE 1.333% W5GGCBAB0

United Group B.V. XS1647814968 01-Jul-2022 4.375% EUROPEAN CORPORATE 1.333% NW9160AA5

Unitymedia GmbH USD85456AB30 15-Jan-2025 6.125% EUROPEAN CORPORATE 1.333% DLD98XAA4

UPC Holding B.V. USN9T41QAG33 15-Jan-2028 5.500% EUROPEAN CORPORATE 1.333% NW945HAE5

VIRGIN MEDIA FINANCE PLC XS1115233808 15-Oct-2024 6.375% EUROPEAN CORPORATE 1.333% GPCA8FAK7

VUE INTERNATIONAL BIDCO PLC XS0953085114 15-Jul-2020 7.875% EUROPEAN CORPORATE 1.333% GPCCBZAA7

Wind Tre S.p.A. XS1708450561 20-Jan-2025 3.125% EUROPEAN CORPORATE 1.333% 9GA45BAA5

Ziggo Bond Finance B.V. XS1170079443 15-Jan-2025 4.625% EUROPEAN CORPORATE 1.333% NWHBA0AA9

NEITHER MARKIT GROUP LIMITED, ITS AFFILIATES NOR ANY DATA PROVIDER OR OTHER PERSON OR ENTITY MAKES ANY WARRANTY, EXPRESS OR IMPLIED, AS TO RESULTS TO BE ATTAINED BY SUBSCRIBER OR OTHERS FROM THE USE OF THIS DOCUMENT, AND THERE ARE NO EXPRESS OR IMPLIED

WARRANTIES OF CONDITION OF QUALITY OR ANY EXPRESS OR IMPLIED WARRANTY OF TITLE, NON-INFRINGEMENT, MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE OR USE. BY USE OF THIS DOCUMENT, YOU ACKNOWLEDGE THAT YOU HAVE NOT RELIED UPON ANY WARRANTY,

GUARANTY OR REPRESENTATION MADE BY MARKIT GROUP LIMITED OR ANY OTHER PERSON OR ENTITY.

NEITHER MARKIT GROUP LIMITED, ITS AFFILIATES NOR ANY OTHER PERSON OR ENTITY SHALL IN ANY WAY BE LIABLE TO THE USER OF THIS DOCUMENT OR ANY CLIENT OF SUCH USER FOR ANY INACCURACIES, ERRORS OR OMISSIONS, REGARDLESS OF CAUSE, IN THE INFORMATION AVAILABLE ON

THIS DOCUMENT OR FOR ANY DAMAGES (WHETHER DIRECT OR INDIRECT) RESULTING THEREFROM. UNDER NO CIRCUMSTANCES WILL MARKIT GROUP LIMITED BE LIABLE FOR ANY INDIRECT, INCIDENTAL, SPECIAL, CONSEQUENTIAL OR LOST PROFITS DAMAGES WITH RESPECT TO THE USE OF THIS

DOCUMENT OR THE INFORMATION AVAILABLE HEREIN, REGARDLESS OF WHETHER SUCH DAMAGES COULD HAVE BEEN FORESEEN OR PREVENTED.
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Reference Entity ISIN Maturity Coupon Sector Transaction Type SRO Weighting CLIP

ACCOR FR0011731876 05-Feb-2021 2.625% Consumers EUROPEAN CORPORATE 1.053% 0A477BAF4

Airbus SE XS1050846507 02-Apr-2024 2.375% Autos & Industrials EUROPEAN CORPORATE 1.053% NN2A8GAB3

Aktiebolaget Electrolux XS1148169060 05-Dec-2019 1.000% Consumers EUROPEAN CORPORATE 1.053% 0B11AHAF1

Aktiebolaget Volvo XS0858089740 26-Nov-2019 2.375% Autos & Industrials EUROPEAN CORPORATE 1.053% 9BAGDBAE2

Akzo Nobel N.V. XS1134519120 07-Nov-2024 1.750% Autos & Industrials EUROPEAN CORPORATE 1.053% 0B11AIAF9

Anglo American plc USG0446NAG90 15-Apr-2021 4.125% Autos & Industrials EUROPEAN CORPORATE 1.053% 037CDUAG5

Anheuser-Busch InBev BE6258027729 24-Sep-2020 2.250% Consumers EUROPEAN CORPORATE 1.053% BBRV5GAB2

ArcelorMittal XS1084568762 06-Jul-2020 2.875% Autos & Industrials EUROPEAN CORPORATE 1.053% LL332JAH1

ATLANTIA S.P.A. XS0193945655 09-Jun-2024 5.875% Autos & Industrials EUROPEAN CORPORATE 1.053% TT594FAD6

Auchan Holding FR0010746008 15-Apr-2019 6.000% Consumers EUROPEAN CORPORATE 1.053% FF4D9PAA2

BAE SYSTEMS PLC XS0789683462 08-Jun-2022 4.125% Autos & Industrials EUROPEAN CORPORATE 1.053% 05A75UAF8

BASF SE DE000A1R0XG3 05-Dec-2022 2.000% Autos & Industrials EUROPEAN CORPORATE 1.053% DD6837AF3

Bayer Aktiengesellschaft XS1023268573 25-Jan-2021 1.875% Autos & Industrials EUROPEAN CORPORATE 1.053% 0H99A3AE7

Bayerische Motoren Werke Aktiengesellschaft XS1548436556 12-Jan-2021 0.125% Autos & Industrials EUROPEAN CORPORATE 1.053% 0H99B7AE7

Bertelsmann SE & Co. KGaA XS0811690550 02-Aug-2022 2.625% TMT EUROPEAN CORPORATE 1.053% DE111QAC8

BOUYGUES FR0010212852 22-Jul-2020 4.250% Autos & Industrials EUROPEAN CORPORATE 1.053% FG25BNAD5

BP P.L.C. XS1382378690 17-Mar-2021 3.161% Energy EUROPEAN CORPORATE 1.053% 05AB84AF4

BRITISH AMERICAN TOBACCO p.l.c. XS0856014583 19-Jan-2023 2.375% Consumers EUROPEAN CORPORATE 1.053% 1C148CAF6

BRITISH TELECOMMUNICATIONS public limited company XS0097283096 07-Dec-2028 5.750% TMT EUROPEAN CORPORATE 1.053% GH6DA2AD8

CARLSBERG BREWERIES A/S XS0854746343 15-Nov-2022 2.625% Consumers EUROPEAN CORPORATE 1.053% KN9C8HAD9

Carrefour XS0934191114 22-May-2019 1.750% Consumers EUROPEAN CORPORATE 1.053% FG4CAMAF6

CECONOMY AG DE000A13R8M3 28-Oct-2021 1.375% Consumers EUROPEAN CORPORATE 1.053% DE5DGSAB0

Centrica plc XS0416397338 10-Mar-2022 6.375% Energy EUROPEAN CORPORATE 1.053% 16B9CTAC2

COMPAGNIE DE SAINT-GOBAIN XS1493428426 27-Mar-2020 0.000% Autos & Industrials EUROPEAN CORPORATE 1.053% FG872CAG2

Compagnie Financiere Michelin SCmA XS0794392588 20-Jun-2019 2.750% Autos & Industrials EUROPEAN CORPORATE 1.053% HI6CEMAA5

COMPASS GROUP PLC XS1079320203 27-Jan-2023 1.875% Autos & Industrials EUROPEAN CORPORATE 1.053% 2C48D6AE3

Continental Aktiengesellschaft XS0969344083 09-Sep-2020 3.125% Autos & Industrials EUROPEAN CORPORATE 1.053% 2D17E8AD3

Daimler AG DE000A168650 05-Mar-2020 0.625% Autos & Industrials EUROPEAN CORPORATE 1.053% DE7C9QAF3

DANONE FR0010967216 23-Nov-2020 3.600% Consumers EUROPEAN CORPORATE 1.053% 2F999ZAD2

Deutsche Lufthansa Aktiengesellschaft XS1109110251 12-Sep-2019 1.125% Autos & Industrials EUROPEAN CORPORATE 1.053% 2H66B7AE4

Deutsche Telekom AG XS1557095459 30-Oct-2021 0.375% TMT EUROPEAN CORPORATE 1.053% 2H66BCAE3

DIAGEO PLC US25243YAU38 29-Apr-2023 2.625% Consumers EUROPEAN CORPORATE 1.053% 2H767TAF7

E.ON SE XS0361244667 07-May-2020 5.750% Energy EUROPEAN CORPORATE 1.053% DF6DAHAB6

EDP Finance B.V. XS1140811750 15-Jan-2020 4.125% Energy EUROPEAN CORPORATE 1.053% NPAGFWAC1

Electricite de France XS0162990229 21-Feb-2033 5.625% Energy EUROPEAN CORPORATE 1.053% FHBD4HAC9

ENEL S.P.A. XS0192503695 20-May-2024 5.250% Energy EUROPEAN CORPORATE 1.053% 2BB8B1AF7

ENGIE FR0010709451 18-Jan-2021 6.375% Energy EUROPEAN CORPORATE 1.053% 2BBAEJAD5

ENI S.P.A. XS0741137029 03-Feb-2020 4.250% Energy EUROPEAN CORPORATE 1.053% 28EFBVAH5

EQUINOR ASA XS0969574325 10-Sep-2020 2.000% Energy EUROPEAN CORPORATE 1.053% 2BD8ASAA8

Fortum Oyj XS0825855751 06-Sep-2022 2.250% Energy EUROPEAN CORPORATE 1.053% XZBGF7AE8

Glencore International AG XS0974877150 30-Sep-2020 3.375% Autos & Industrials EUROPEAN CORPORATE 1.053% HK5754AE4

HeidelbergCement AG XS0458685913 31-Oct-2019 8.500% Autos & Industrials EUROPEAN CORPORATE 1.053% DG48ABAF1

Heineken N.V. XS0811554962 04-Aug-2020 2.125% Consumers EUROPEAN CORPORATE 1.053% NQCD69AE1

Henkel AG & Co. KGaA XS1488418960 13-Sep-2021 0.000% Consumers EUROPEAN CORPORATE 1.053% 467A5UAD4

Iberdrola, S.A. XS0940711947 11-Nov-2020 2.875% Energy EUROPEAN CORPORATE 1.053% EK77AVAF6

IMPERIAL BRANDS PLC XS1558013360 27-Jan-2025 1.375% Consumers EUROPEAN CORPORATE 1.053% GKB92CAB5

innogy SE XS0162513211 14-Feb-2033 5.750% Energy EUROPEAN CORPORATE 1.053% DG8DEPAC8

ITV PLC XS1292425664 21-Sep-2022 2.125% TMT EUROPEAN CORPORATE 1.053% GKDHCEAE4

Kering FR0011236983 23-Apr-2019 3.125% Consumers EUROPEAN CORPORATE 1.053% FK976OAC1

Koninklijke Ahold Delhaize N.V. US008685AB51 01-May-2029 6.875% Consumers EUROPEAN CORPORATE 1.053% NN07BIAA6

Koninklijke KPN N.V. XS0454773713 30-Sep-2024 5.625% TMT EUROPEAN CORPORATE 1.053% NR6BGIAE9

Koninklijke Philips N.V. XS1671760384 06-Sep-2023 0.500% Consumers EUROPEAN CORPORATE 1.053% NTFGGOAD3

LafargeHolcim Ltd CH0187218901 22-Nov-2022 3.000% Autos & Industrials EUROPEAN CORPORATE 1.053% HLBDEMAB8

LANXESS Aktiengesellschaft XS1501363425 07-Oct-2021 0.250% Autos & Industrials EUROPEAN CORPORATE 1.053% DI535DAF9

LVMH MOET HENNESSY LOUIS VUITTON FR0011625441 13-Nov-2020 1.750% Consumers EUROPEAN CORPORATE 1.053% 5F2685AH0

MARKS AND SPENCER p.l.c. XS0471074582 02-Dec-2019 6.125% Consumers EUROPEAN CORPORATE 1.053% GLDABFAF2

NATIONAL GRID PLC XS0213972614 10-Mar-2020 4.375% Energy EUROPEAN CORPORATE 1.053% GM9ACPAD7

NATURGY ENERGY GROUP, S.A. XS0479542580 27-Jan-2020 4.500% Energy EUROPEAN CORPORATE 1.053% 69C93IAA8

Nestle S.A. XS1550117342 18-Jan-2022 2.375% Consumers EUROPEAN CORPORATE 1.053% 6A516FAE5

NEXT PLC XS0630204351 26-Oct-2021 5.375% Consumers EUROPEAN CORPORATE 1.053% GMB517AB1

Orange FR0013241536 11-Sep-2023 0.750% TMT EUROPEAN CORPORATE 1.052% FLEECZAE2

PEARSON plc XS1228153661 06-May-2025 1.375% TMT EUROPEAN CORPORATE 1.052% 7H5516AH8

PERNOD RICARD USF7061BAN04 15-Jul-2022 4.250% Consumers EUROPEAN CORPORATE 1.052% 7I568AAE5

PUBLICIS GROUPE SA FR0012384634 16-Dec-2021 1.125% TMT EUROPEAN CORPORATE 1.052% FMD67CAE5

RELX PLC XS1231027464 12-May-2025 1.300% TMT EUROPEAN CORPORATE 1.052% GNBDCOAC1

RENAULT FR0011769090 05-Mar-2021 3.125% Autos & Industrials EUROPEAN CORPORATE 1.052% 7CEFDAAG7

REPSOL, S.A. XS1148073205 10-Dec-2026 2.250% Energy EUROPEAN CORPORATE 1.052% EMCDATAF8

ROLLS-ROYCE PLC XS0426014899 30-Apr-2019 6.750% Autos & Industrials EUROPEAN CORPORATE 1.052% 7ECCF9AE8

ROYAL DUTCH SHELL PLC XS1292468987 15-Sep-2019 0.000% Energy EUROPEAN CORPORATE 1.052% GNDF9AAD6

SANOFI XS0456451771 11-Oct-2019 4.125% Autos & Industrials EUROPEAN CORPORATE 1.052% F8128FAC4

SES XS0493098486 09-Mar-2020 4.625% TMT EUROPEAN CORPORATE 1.052% LTB30HAC2

Siemens Aktiengesellschaft USN82008AP33 16-Mar-2020 2.200% Autos & Industrials EUROPEAN CORPORATE 1.052% 8A87AGAE0

Sky PLC XS0301676861 21-May-2027 6.000% TMT EUROPEAN CORPORATE 1.052% GOA33DAA0

SODEXO XS1080163709 24-Jan-2022 1.750% Consumers EUROPEAN CORPORATE 1.052% FND50FAD7

Solvay BE6282459609 02-Dec-2022 1.625% Consumers EUROPEAN CORPORATE 1.052% 8B787AAD6

SSE PLC XS0095371638 22-Sep-2022 5.875% Energy EUROPEAN CORPORATE 1.052% GOGC6RAA0

STMicroelectronics N.V. XS1638064953 03-Jul-2022 0.000% TMT EUROPEAN CORPORATE 1.052% 8E7113AF2

Suedzucker AG XS1524573752 29-Nov-2023 1.250% Consumers EUROPEAN CORPORATE 1.052% DLA7AKAB4

TELEFONICA, S.A. XS0934042549 29-May-2019 2.736% TMT EUROPEAN CORPORATE 1.052% 8FGCBAAE1

Telekom Austria Aktiengesellschaft XS0767278301 04-Apr-2022 4.000% TMT EUROPEAN CORPORATE 1.052% 8FGD7TAC7

TELENOR ASA XS0498175503 26-Mar-2020 4.125% TMT EUROPEAN CORPORATE 1.052% 8FGD80AE5

Telia Company AB XS0592627003 18-Feb-2020 4.250% TMT EUROPEAN CORPORATE 1.052% W5EDGSAA0

TOTAL SA XS0541787783 16-Sep-2022 3.125% Energy EUROPEAN CORPORATE 1.052% FK9A9IAF7

UNIBAIL-RODAMCO SE XS0894202968 25-Feb-2021 2.375% Autos & Industrials EUROPEAN CORPORATE 1.052% FF3BELAE2

Unilever N.V. XS0957258212 05-Aug-2020 1.750% Consumers EUROPEAN CORPORATE 1.052% 994BFCAC5

UNITED UTILITIES PLC US91311QAC96 15-Aug-2028 6.875% Energy EUROPEAN CORPORATE 1.052% 9A442RAC9

VALEO FR0011689033 22-Jan-2024 3.250% Autos & Industrials EUROPEAN CORPORATE 1.052% 9AAA47AF3

VEOLIA ENVIRONNEMENT FR0013246725 30-Mar-2022 0.672% Energy EUROPEAN CORPORATE 1.052% 9BAD68AF1

VINCI FR0011225127 30-Mar-2020 3.375% Autos & Industrials EUROPEAN CORPORATE 1.052% FKDFG6AD4

Vivendi FR0010830034 02-Dec-2019 4.875% TMT EUROPEAN CORPORATE 1.052% FOGGHNAD3

VODAFONE GROUP PUBLIC LIMITED COMPANY XS1109802303 11-Sep-2020 1.000% TMT EUROPEAN CORPORATE 1.052% 9BADC3AF5

VOLKSWAGEN AKTIENGESELLSCHAFT XS1586555606 30-Mar-2021 0.500% Autos & Industrials EUROPEAN CORPORATE 1.052% 9BAEC8AE5

WENDEL FR0011694496 21-Jan-2021 3.750% Autos & Industrials EUROPEAN CORPORATE 1.052% FOHB91AC2

Wolters Kluwer N.V. XS0907301260 21-Mar-2023 2.875% TMT EUROPEAN CORPORATE 1.052% 9GEFFBAD9

WPP 2005 LIMITED XS0329581333 06-Nov-2020 6.375% TMT EUROPEAN CORPORATE 1.052% GPGFFQAD6

NEITHER MARKIT GROUP LIMITED, ITS AFFILIATES NOR ANY OTHER PERSON OR ENTITY SHALL IN ANY WAY BE LIABLE TO THE USER OF THIS DOCUMENT OR ANY CLIENT OF SUCH USER FOR ANY INACCURACIES, ERRORS OR OMISSIONS, REGARDLESS OF CAUSE, IN THE 

INFORMATION AVAILABLE ON THIS DOCUMENT OR FOR ANY DAMAGES (WHETHER DIRECT OR INDIRECT) RESULTING THEREFROM. UNDER NO CIRCUMSTANCES WILL MARKIT GROUP LIMITED BE LIABLE FOR ANY INDIRECT, INCIDENTAL, SPECIAL, CONSEQUENTIAL OR LOST 

PROFITS DAMAGES WITH RESPECT TO THE USE OF THIS DOCUMENT OR THE INFORMATION AVAILABLE HEREIN, REGARDLESS OF WHETHER SUCH DAMAGES COULD HAVE BEEN FORESEEN OR PREVENTED.
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Aegon N.V. XS0105290349 15-Dec-2031 6.125% Financial Senior EUROPEAN CORPORATE 3.3340% 007GB6AA0

Allianz SE DE000A1G0RU9 14-Feb-2022 3.500% Financial Senior EUROPEAN CORPORATE 3.3340% DD359MAG1

ASSICURAZIONI GENERALI - SOCIETA PER AZIONI XS1014759648 14-Jan-2020 2.875% Financial Senior EUROPEAN CORPORATE 3.3340% 0E996BAF8

AVIVA PLC XS1509003361 27-Oct-2023 0.625% Financial Senior EUROPEAN CORPORATE 3.3340% GG6EBTAH9

AXA FR0011380468 15-Mar-2023 2.875% Financial Senior EUROPEAN CORPORATE 3.3340% FF667MAF3

BANCO BILBAO VIZCAYA ARGENTARIA, SOCIEDAD ANONIMA XS1678372472 11-Sep-2022 0.750% Financial Senior EUROPEAN SENIOR NON PREFERRED FINANCIAL CORPORATE 3.3340% EF2985AO9

BANCO SANTANDER, S.A. XS1557268221 09-Feb-2022 1.375% Financial Senior EUROPEAN SENIOR NON PREFERRED FINANCIAL CORPORATE 3.3340% EFAGG9AL3

Barclays PLC US06738EAG08 08-Jun-2020 2.875% Financial Senior EUROPEAN FINANCIAL CORPORATE 3.3340% GG8839AA8

BNP PARIBAS US09659X2A94 23-May-2022 2.950% Financial Senior EUROPEAN SENIOR NON PREFERRED FINANCIAL CORPORATE Yes 3.3340% 05ABBFAP3

COMMERZBANK Aktiengesellschaft DE000CZ226Y9 22-Mar-2017 3.875% Financial Senior EUROPEAN FINANCIAL CORPORATE Yes 3.3340% 2C27EGAI5

Cooeperatieve Rabobank U.A. XS0503734872 21-Apr-2017 3.375% Financial Senior EUROPEAN FINANCIAL CORPORATE Yes 3.3330% NP489IAE0

CREDIT AGRICOLE SA US22536PAA93 10-Jan-2022 3.375% Financial Senior EUROPEAN SENIOR NON PREFERRED FINANCIAL CORPORATE Yes 3.3330% FH49GGAL5

Credit Suisse Group AG XS0099472994 29-Jul-2019 5.000% Financial Senior EUROPEAN FINANCIAL CORPORATE Yes 3.3330% HK9FHLAD3

DANSKE BANK A/S XS1799061558 22-May-2023 0.875% Financial Senior EUROPEAN SENIOR NON PREFERRED FINANCIAL CORPORATE 3.3330% 2F9999AL2

DEUTSCHE BANK AKTIENGESELLSCHAFT* DE000DB5S5U8* 31-Aug-2017 5.125% Financial Senior EUROPEAN FINANCIAL CORPORATE Yes* 3.3330% 2H6677AL3

Hannover Rueck SE XS1808482746 18-Apr-2028 1.125% Financial Senior EUROPEAN CORPORATE 3.3330% 4F16FDAC8

HSBC HOLDINGS plc XS0605521185 16-Mar-2016 3.875% Financial Senior EUROPEAN FINANCIAL CORPORATE Yes 3.3330% 4E46A8AG5

ING Groep N.V. XS1576220484 09-Mar-2022 0.750% Financial Senior EUROPEAN FINANCIAL CORPORATE 3.3330% 49BEBAAE0

INTESA SANPAOLO SPA XS0213927667 03-Mar-2017 Float Financial Senior EUROPEAN FINANCIAL CORPORATE Yes 3.3330% TYA56DAK4

LLOYDS BANKING GROUP PLC US539439AK53 06-Jul-2021 3.100% Financial Senior EUROPEAN FINANCIAL CORPORATE 3.3330% GLA86ZAB1

MEDIOBANCA BANCA DI CREDITO FINANZIARIO SOCIETA PER AZIONI IT0004713787 31-May-2017 Float Financial Senior EUROPEAN FINANCIAL CORPORATE Yes 3.3330% TZCEH2AG1

Muenchener Rueckversicherungs-Gesellschaft Aktiengesellschaft in Muenchen Financial Senior EUROPEAN CORPORATE 3.3330%

PRUDENTIAL PUBLIC LIMITED COMPANY XS0083544212 20-Jan-2023 6.875% Financial Senior EUROPEAN CORPORATE 3.3330% 7B878PAD4

SOCIETE GENERALE US83368TAF57 12-Jan-2022 3.250% Financial Senior EUROPEAN SENIOR NON PREFERRED FINANCIAL CORPORATE Yes 3.3330% 8B69APAL0

STANDARD CHARTERED PLC XS1219971931 17-Apr-2020 2.250% Financial Senior EUROPEAN FINANCIAL CORPORATE 3.3330% GOC64AAB4

Swiss Reinsurance Company Ltd USU7514EAU48 06-Dec-2022 2.875% Financial Senior EUROPEAN CORPORATE 3.3330% HOB65NAC3

The Royal Bank Of Scotland Group public limited company XS0997797054 28-Nov-2016 1.500% Financial Senior EUROPEAN FINANCIAL CORPORATE Yes 3.3330% 7F809GAD9

UBS Group AG USH4209UAA46 23-May-2023 3.491% Financial Senior EUROPEAN FINANCIAL CORPORATE 3.3330% HL629GAA9

UNICREDIT, SOCIETA PER AZIONI XS1055725730 10-Apr-2017 Float Financial Senior EUROPEAN FINANCIAL CORPORATE Yes 3.3330% T2F69ZAJ8

Zurich Insurance Company Ltd CH0247611251 22-Jul-2020 0.625% Financial Senior EUROPEAN CORPORATE 3.3330% HQHEFUAG9

* SRO with Seniority Level Senior Non-Preferred applicable  (ISIN:DE000DL19TX8 Maturity:07-Dec-2020 Coupon: Float) provided the SRO Identification Resolution published 12 September 2018  by the ISDA DC becomes final. 

"Data Provider" means those persons who developed, compiled, prepared, revised, selected and arranged the Services (including without limitation certain information sources, professional advisors and other persons or entities that have participated in any respect in the development or collection of the Services or any data or information contained therein)."

NEITHER MARKIT GROUP LIMITED, ITS AFFILIATES NOR ANY DATA PROVIDER OR OTHER PERSON OR ENTITY MAKES ANY WARRANTY, EXPRESS OR IMPLIED, AS TO RESULTS TO BE ATTAINED BY SUBSCRIBER OR OTHERS FROM THE USE OF THIS DOCUMENT, AND THERE ARE NO EXPRESS OR IMPLIED WARRANTIES OF CONDITION OF QUALITY OR ANY EXPRESS OR IMPLIED

WARRANTY OF TITLE, NON-INFRINGEMENT, MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE OR USE. BY USE OF THIS DOCUMENT, YOU ACKNOWLEDGE THAT YOU HAVE NOT RELIED UPON ANY WARRANTY, GUARANTY OR REPRESENTATION MADE BY MARKIT GROUP LIMITED OR ANY OTHER PERSON OR ENTITY.

NEITHER MARKIT GROUP LIMITED, ITS AFFILIATES NOR ANY OTHER PERSON OR ENTITY SHALL IN ANY WAY BE LIABLE TO THE USER OF THIS DOCUMENT OR ANY CLIENT OF SUCH USER FOR ANY INACCURACIES, ERRORS OR OMISSIONS, REGARDLESS OF CAUSE, IN THE INFORMATION AVAILABLE ON THIS DOCUMENT OR FOR ANY DAMAGES (WHETHER DIRECT OR INDIRECT)

RESULTING THEREFROM. UNDER NO CIRCUMSTANCES WILL MARKIT GROUP LIMITED BE LIABLE FOR ANY INDIRECT, INCIDENTAL, SPECIAL, CONSEQUENTIAL OR LOST PROFITS DAMAGES WITH RESPECT TO THE USE OF THIS DOCUMENT OR THE INFORMATION AVAILABLE HEREIN, REGARDLESS OF WHETHER SUCH DAMAGES COULD HAVE BEEN FORESEEN OR PREVENTED.
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Where Scheduled Termination Date is 20th December 2023

Where Scheduled Termination Date is 20th December 2028

Reference Obligation

Nothing in the following statements shall act in any way to amend, override or otherwise prejudice the rights and obligations under any present or future license from (i) iBoxx Limited, (ii) TRAC-X LLC, (iii) Markit Group Limited or their respective predecessors and successors.

This annex, and the data contained herein, is the proprietary property of Markit Group Limited and may be used only for informational purposes in connection with the confirmation of this index trade. Unless you are in possession of a valid license, you may not (i) extract the data contained in the annex, (ii) copy, share, sell, distribute, redistribute, or otherwise make available to any other party this annex, or the 

data contained herein, or (iii) use the index or the data contained herein in any other manner, including but not limited to in furtherance of trade confirmations or for other internal or external business purposes. To obtain a license, please contact Markit Group on +44 (0)1727 734265 or info@Markit.com. The senders and recipients of this data acknowledge and agree that no duty of care is owed to them or to 

any other users by any Data Provider, and that use of the data creates no lawyer-client relationship between the user and/or any other user, and any Data Provider. 
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Annex Date: 18th September 2018
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Reference Entity ISIN Maturity Coupon Sector Transaction Type SRO Weighting CLIP

Aegon N.V. XS1061711575 25-Apr-2044 4.000% European Subordinated Insurer SUBORDINATED EUROPEAN INSURANCE CORPORATE 3.3340% 007GB6AG7

Allianz SE DE000A1RE1Q3 17-Oct-2042 5.625% European Subordinated Insurer SUBORDINATED EUROPEAN INSURANCE CORPORATE 3.3340% DD359MAH9

ASSICURAZIONI GENERALI - SOCIETA PER AZIONI XS0802638642 10-Jul-2042 10.125% European Subordinated Insurer SUBORDINATED EUROPEAN INSURANCE CORPORATE 3.3340% 0E996BAE1

AVIVA PLC XS0138717441 14-Nov-2036 6.125% European Subordinated Insurer SUBORDINATED EUROPEAN INSURANCE CORPORATE 3.3340% GG6EBTAF3

AXA XS0122028904 15-Dec-2020 7.125% European Subordinated Insurer SUBORDINATED EUROPEAN INSURANCE CORPORATE 3.3340% FF667MAC0

BANCO BILBAO VIZCAYA ARGENTARIA, SOCIEDAD ANONIMA ES0213211099 20-Oct-2019 4.375% Financial Sub EUROPEAN FINANCIAL CORPORATE Yes 3.3340% EF2985AF8

BANCO SANTANDER, S.A. XS0291652203 23-Mar-2017 Float Financial Sub EUROPEAN FINANCIAL CORPORATE Yes 3.3340% EFAGG9AI0

Barclays PLC US06738EAC93 11-Sep-2024 4.375% Financial Sub EUROPEAN FINANCIAL CORPORATE 3.3340% GG8839AB6

BNP PARIBAS FR0010092189 28-Jun-2016 5.000% Financial Sub EUROPEAN FINANCIAL CORPORATE Yes 3.3340% 05ABBFAO6

COMMERZBANK Aktiengesellschaft DE000CB07899 13-Sep-2016 4.125% Financial Sub EUROPEAN FINANCIAL CORPORATE Yes 3.3340% 2C27EGAJ3

Cooeperatieve Rabobank U.A. XS0429484891 20-May-2019 5.875% Financial Sub EUROPEAN FINANCIAL CORPORATE Yes 3.3330% NP489IAA8

CREDIT AGRICOLE SA FR0010138487 22-Dec-2016 4.000% Financial Sub EUROPEAN FINANCIAL CORPORATE Yes 3.3330% FH49GGAK7

Credit Suisse Group AG XS0118514446 05-Oct-2020 7.000% Financial Sub EUROPEAN COCO FINANCIAL CORPORATE Yes 3.3330% HK9FHLAE1

DANSKE BANK A/S XS0176929684 29-Sep-2021 5.375% Financial Sub EUROPEAN FINANCIAL CORPORATE 3.3330% 2F9999AI9

DEUTSCHE BANK AKTIENGESELLSCHAFT DE0003933685 20-Sep-2016 Float Financial Sub EUROPEAN FINANCIAL CORPORATE Yes 3.3330% 2H6677AF6

Hannover Rueck SE XS0541620901 14-Sep-2040 5.750% European Subordinated Insurer SUBORDINATED EUROPEAN INSURANCE CORPORATE 3.3330% 4F16FDAB0

HSBC HOLDINGS plc XS0433028254 10-Jun-2019 6.000% Financial Sub EUROPEAN FINANCIAL CORPORATE Yes 3.3330% 4E46A8AF7

ING Groep N.V. XS1590823859 11-Apr-2028 3.000% Financial Sub EUROPEAN FINANCIAL CORPORATE 3.3330% 49BEBAAF7

INTESA SANPAOLO SPA IT0004457807 24-Feb-2016 Float Financial Sub EUROPEAN FINANCIAL CORPORATE Yes 3.3330% TYA56DAL2

LLOYDS BANKING GROUP PLC US53944YAA10 04-Nov-2024 4.500% Financial Sub EUROPEAN FINANCIAL CORPORATE 3.3330% GLA86ZAD7

MEDIOBANCA BANCA DI CREDITO FINANZIARIO SOCIETA PER AZIONI IT0004645542 15-Nov-2020 5.000% Financial Sub EUROPEAN FINANCIAL CORPORATE Yes 3.3330% TZCEH2AH9

Muenchener Rueckversicherungs-Gesellschaft Aktiengesellschaft in Muenchen XS0608392550 26-May-2041 6.000% European Subordinated Insurer SUBORDINATED EUROPEAN INSURANCE CORPORATE 3.3330% 687DNGAF8

PRUDENTIAL PUBLIC LIMITED COMPANY XS0431150902 29-May-2039 11.375% European Subordinated Insurer SUBORDINATED EUROPEAN INSURANCE CORPORATE 3.3330% 7B878PAE2

SOCIETE GENERALE FR0000487886 21-Dec-2016 5.875% Financial Sub EUROPEAN FINANCIAL CORPORATE Yes 3.3330% 8B69APAK2

STANDARD CHARTERED PLC XS0736418962 25-Jan-2022 5.700% Financial Sub EUROPEAN FINANCIAL CORPORATE 3.3330% GOC64AAD0

Swiss Reinsurance Company Ltd XS0138467401 21-Nov-2021 3.250% European Subordinated Insurer SUBORDINATED EUROPEAN INSURANCE CORPORATE 3.3330% HOB65NAB5

The Royal Bank Of Scotland Group public limited company US780097AM39 03-Jul-2018 4.700% Financial Sub EUROPEAN FINANCIAL CORPORATE Yes 3.3330% 7F809GAE7

UBS Group AG Financial Sub EUROPEAN COCO FINANCIAL CORPORATE 3.3330%

UNICREDIT, SOCIETA PER AZIONI IT0004615305 14-Jun-2017 3.000% Financial Sub EUROPEAN FINANCIAL CORPORATE Yes 3.3330% T2F69ZAK5

Zurich Insurance Company Ltd XS0221705204 15-Jun-2025 4.500% European Subordinated Insurer SUBORDINATED EUROPEAN INSURANCE CORPORATE 3.3330% HQHEFUAE4

NEITHER MARKIT GROUP LIMITED, ITS AFFILIATES NOR ANY OTHER PERSON OR ENTITY SHALL IN ANY WAY BE LIABLE TO THE USER OF THIS DOCUMENT OR ANY CLIENT OF SUCH USER FOR ANY INACCURACIES, ERRORS OR OMISSIONS, REGARDLESS OF CAUSE, IN THE INFORMATION AVAILABLE ON THIS DOCUMENT OR FOR ANY DAMAGES 

(WHETHER DIRECT OR INDIRECT) RESULTING THEREFROM. UNDER NO CIRCUMSTANCES WILL MARKIT GROUP LIMITED BE LIABLE FOR ANY INDIRECT, INCIDENTAL, SPECIAL, CONSEQUENTIAL OR LOST PROFITS DAMAGES WITH RESPECT TO THE USE OF THIS DOCUMENT OR THE INFORMATION AVAILABLE HEREIN, REGARDLESS OF WHETHER 

SUCH DAMAGES COULD HAVE BEEN FORESEEN OR PREVENTED.

Reference Obligation

Nothing in the following statements shall act in any way to amend, override or otherwise prejudice the rights and obligations under any present or future license from (i) iBoxx Limited, (ii) TRAC-X LLC, (iii) Markit Group Limited or their respective predecessors and successors.

This annex, and the data contained herein, is the proprietary property of Markit Group Limited and may be used only for informational purposes in connection with the confirmation of this index trade. Unless you are in possession of a valid license, you may not (i) extract the data contained in the annex, (ii) copy, share, sell, distribute, redistribute, or otherwise make available to any other party 

this annex, or the data contained herein, or (iii) use the index or the data contained herein in any other manner, including but not limited to in furtherance of trade confirmations or for other internal or external business purposes. To obtain a license, please contact Markit Group on +44 (0)1727 734265 or info@Markit.com. The senders and recipients of this data acknowledge and agree that 

no duty of care is owed to them or to any other users by any Data Provider, and that use of the data creates no lawyer-client relationship between the user and/or any other user, and any Data Provider. 

"Data Provider" means those persons who developed, compiled, prepared, revised, selected and arranged the Services (including without limitation certain information sources, professional advisors and other persons or entities that have participated in any respect in the development or collection of the Services or any data or information contained therein)."

NEITHER MARKIT GROUP LIMITED, ITS AFFILIATES NOR ANY DATA PROVIDER OR OTHER PERSON OR ENTITY MAKES ANY WARRANTY, EXPRESS OR IMPLIED, AS TO RESULTS TO BE ATTAINED BY SUBSCRIBER OR OTHERS FROM THE USE OF THIS DOCUMENT, AND THERE ARE NO EXPRESS OR IMPLIED WARRANTIES OF CONDITION OF QUALITY OR 

ANY EXPRESS OR IMPLIED WARRANTY OF TITLE, NON-INFRINGEMENT, MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE OR USE. BY USE OF THIS DOCUMENT, YOU ACKNOWLEDGE THAT YOU HAVE NOT RELIED UPON ANY WARRANTY, GUARANTY OR REPRESENTATION MADE BY MARKIT GROUP LIMITED OR ANY OTHER PERSON OR 

ENTITY.

"Standard Reference Obligation: Applicable" "Seniority Level: Subordinated Level"
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