
 

 
 

CIT Group Inc. 
Senior Unsecured CDS  

                               Credit Event Auction Summary 

November 20th, 2009



OLD INDEX NAME Credit Event Auction Summary - CIT Group Inc. CDS

Deliverable Obligations
RED 6 : 137AD9
RED 9 : 137AD9AG5 * Please refer to APPENDIX IV for details

Index Constituents of *Markit CDX.NA.HY.13
Markit CDX.NA.HY.HB.13
Markit Dow Jones CDX.NA.IG.1-7
Markit CDX.NA.IG.8-12
Markit Dow Jones CDX.NA.IG.FIN.1-7
Markit CDX.NA.IG.FIN.8-12
Markit CDX.NA.IG.HVOL.9-12
Markit iTraxx SDI-75 1-4

Gross Notional : $43,876,988,134 Contracts : 5,349
Net Notional : $2,928,918,870 Date as of: 11/20/2009

 EDD 11/02/2009 Inside Market Quotation Amount $5 MM
Auction Date 11/20/2009 Bid-Offer Spread 2%
Cash Settlement Date 12/01/2009 Participating Bidders 13
Event Bankruptcy Cap Amount 1%
Relevant Currency USD Accrual Calculation Method Normal
Auction Currency Rate USD/CAD = 0.93646**

USD/CHF = 0.98198**
USD/EUR = 1.48585**
USD/GBP = 1.66210**
USD/JPY =  0.01126**
USD/USD = 1.00000**

**The CIT Deliverable Obligations are denominated in CAD, CHF, EUR, GBP, JPY and USD

70.25
$728.980 Million to Sell

Adjustment Amount: None

Sum of Buy Physical Requests $785.743 MM
Sum of Sell Physical Requests $1,514.723 MM

* See Appendix V for details

Initial Bidding Results

Net Open Interest   
Inside Market Midpoint

www.creditfixings.com

Reference Data

Trade Information Warehouse (DTCC)

Auction Details

Final Bidding Results
Final Price : 68.125

Dealer pays adjustment amount

Inside Market Submissions

65
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75

1 2 3 4 5 6 7 8 9 10 11 12 13

Dealer Submission Number

Bid Offer IMM Cap

Pr
ic

e

IMM: 70.25

Cap Amount: 71.25

CIT Group Inc. CDS
  Final Price    68.125                         

      Auction Date      20Nov09

Limit Orders

50

55
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65

70

75

1 5 9 13 17 21 25 29 33 37 41 45 49 53 57 61 65 69 73 77 81 85 89 93 97 101 105 109 113 117 121 125 129 133 137 141 145 149 153 157 161 165 169 173 177 181 185 189 193 197

Dealer Submission Number

Filled Partially Filled Not Filled

B
id

Filled at Final Price of 68.125
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                        Bond Prices

CDS Upfronts

CIT Group Inc.(CIT)- SNR- USD-XR- 5Y
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Initial Bidding Results
Inside Market Submissions

Bid Offer
69.25 71.25

67 69
69 71

68.75 70.75
70 72

70.25 72.25
66.5 68.5
69 71

69.75 71.75
68 70
70 72
69 71
70 72

Type Size
O 391.54
O 74.618
O 170
O 152.352
O 539
O 80
O 3.018
O 0
O 104.195
B 107.096
B 299
B 141.603
B 238.044

Final Bidding Results

Limit Orders

Bid Size
71.25* 125
71.25* 84
71.25* 45
71.25* 25
71.25* 10
71.25* 5
70.25* 45
70.25* 20
70.25* 5
70.25* 5
70.25* 5
70.125* 20

70* 22
70* 5

69.75* 5
69.625* 15
69.5* 25
69.5* 23

69.25* 5
69.125* 15
69.125* 12.5

69* 35
69* 25
69* 20
69* 10
69* 9
69* 8
69* 8
69* 5
69* 5
69* 5
69* 1

68.75* 5
68.625* 15
68.625* 12.5
68.5* 20
68.5* 5

68.25* 5
68.25* 2

68.125^ 25
68.125^ 25

68 70
68 60
68 15
68 15
68 10
68 10
68 10
68 10
68 10
68 5
68 5
68 5
68 2

67.625 25
67.625 15
67.625 12.5
67.5 25
67.5 25
67.5 10

67.25 25
67.25 25
67.25 25
67.25 20
67.25 20
67.25 5
67.25 3
67.125 75
67.125 25
67.125 12.5

67 95
67 50
67 40
67 25
67 25
67 20
67 14
67 13
67 5
67 5
67 4.875
67 3

66.75 25
66.75 20
66.75 5
66.625 5
66.5 50
66.5 25
66.5 25
66.5 10
66.5 5

66.375 5
66.25 5
66.25 4
66.125 50
66.125 20
66.125 15
66.125 12.5

66 75
66 50
66 50
66 50

Citigroup Global Markets Inc

Morgan Stanley & Co. Incorporated

Banc of America Securities LLC
Barclays Bank PLC
Citigroup Global Markets Inc

J.P. Morgan Securities, Inc.
Banc of America Securities LLC**
Barclays Bank PLC

J.P. Morgan Securities, Inc.

Citigroup Global Markets Inc
Barclays Bank PLC
Banc of America Securities LLC

Citigroup Global Markets Inc

Nomura International PLC
Barclays Bank PLC

Barclays Bank PLC

Barclays Bank PLC

Credit Suisse International**
Nomura International PLC**
Citigroup Global Markets Inc

Deutsche Bank AG**
J.P. Morgan Securities, Inc.

The Royal Bank of Scotland PLC
BNP Paribas

Credit Suisse Internationa
Deutsche Bank AG
Goldman Sachs & Co.

Nomura International PLC

UBS Securities LLC

UBS Securities LLC

J.P. Morgan Securities, Inc.

Banc of America Securities LLC
Barclays Bank PLC

Barclays Bank PLC

Citigroup Global Markets Inc

Morgan Stanley & Co. Incorporated

Dealer

Credit Suisse Internationa

UBS Securities LLC**

Banc of America Securities LLC

J.P. Morgan Securities, Inc.**

Banc of America Securities LLC

Dealers

APPENDIX II

Deutsche Bank AG
Goldman Sachs & Co.
HSBC Bank USA, National Association
J.P. Morgan Securities, Inc.

Nomura International PLC
Morgan Stanley & Co. Incorporated

HSBC Bank USA, National Association

The Royal Bank of Scotland PLC

Credit Suisse Internationa

APPENDIX I

Banc of America Securities LLC
Dealers

Barclays Bank PLC
BNP Paribas
Citigroup Global Markets Inc

Barclays Bank PLC
Goldman Sachs & Co.

Goldman Sachs & Co.
Morgan Stanley & Co. Incorporated**

Credit Suisse Internationa
UBS Securities LLC

Credit Suisse Internationa
Goldman Sachs & Co.
Credit Suisse Internationa
Citigroup Global Markets Inc

Banc of America Securities LLC

Barclays Bank PLC
Goldman Sachs & Co.

Morgan Stanley & Co. Incorporated

Credit Suisse Internationa
Citigroup Global Markets Inc.**

Banc of America Securities LLC

J.P. Morgan Securities, Inc.
The Royal Bank of Scotland PLC
Barclays Bank PLC
Banc of America Securities LLC

Goldman Sachs & Co.
Credit Suisse Internationa
Barclays Bank PLC

HSBC Bank USA, National Association**
The Royal Bank of Scotland PLC**

The Royal Bank of Scotland PLC
Goldman Sachs & Co.
Credit Suisse Internationa
Banc of America Securities LLC

J.P. Morgan Securities, Inc.

J.P. Morgan Securities, Inc.
Banc of America Securities LLC
Credit Suisse Internationa

BNP Paribas**

Credit Suisse Internationa
The Royal Bank of Scotland PLC

Barclays Bank PLC
Citigroup Global Markets Inc
Banc of America Securities LLC

J.P. Morgan Securities, Inc.
Citigroup Global Markets Inc
J.P. Morgan Securities, Inc.
Citigroup Global Markets Inc
Barclays Bank PLC
Citigroup Global Markets Inc
The Royal Bank of Scotland PLC
The Royal Bank of Scotland PLC
Goldman Sachs & Co.
Credit Suisse Internationa
Barclays Bank PLC**
Credit Suisse Internationa
Credit Suisse Internationa
Banc of America Securities LLC
Banc of America Securities LLC
Citigroup Global Markets Inc
J.P. Morgan Securities, Inc.
Citigroup Global Markets Inc
Morgan Stanley & Co. Incorporated
J.P. Morgan Securities, Inc.
The Royal Bank of Scotland PLC
Credit Suisse Internationa
Goldman Sachs & Co.**
J.P. Morgan Securities, Inc.
Goldman Sachs & Co.
Credit Suisse Internationa
Citigroup Global Markets Inc
J.P. Morgan Securities, Inc.
Barclays Bank PLC
Citigroup Global Markets Inc
Morgan Stanley & Co. Incorporated
Citigroup Global Markets Inc
Citigroup Global Markets Inc
Citigroup Global Markets Inc
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66 50
66 25
66 25
66 25
66 17
66 16
66 10
66 10
66 4
66 2

65.625 10
65.25 5
65.125 50

65 355
65 100
65 100
65 80
65 50
65 50
65 15
65 15
65 10
65 2

64.5 15
64.5 5
64.5 5
64.5 5

64.25 5
64.125 100
64.125 50

64 100
64 55
64 25
64 25
64 25
64 10
64 5
64 5
64 2

63.5 10
63.5 5
63.5 5
63.5 5

63.125 50
63.125 25

63 125
63 35
63 10
63 5
63 5
63 2

62.5 10
62.5 5
62.5 5

62.125 100
62 50
62 35
62 10
62 5
62 2

61.5 10
61.5 5
61.5 5
61 35
61 10
61 5
61 2

60.5 10
60.5 5
60.5 5
60 105
60 25
60 10
60 5
60 2

59.5 10
59.5 5
59.5 5
59 10
59 5
59 5

58.5 10
58.5 5
58.5 5
58 10
58 5
58 5

57.5 10
57.5 5
57.5 5
57 10
57 5
57 5

56.5 10
56.5 5
56.5 5
56 5
56 5

*Limit Orders that were filled.
^ Limit Orders that were partially filled.
** Limit Orders that were derived from inside markets.

Goldman Sachs & Co.
Credit Suisse Internationa
UBS Securities LLC

The Royal Bank of Scotland PLC
Citigroup Global Markets Inc
J.P. Morgan Securities, Inc.
Banc of America Securities LLC

Morgan Stanley & Co. Incorporated
Banc of America Securities LLC
Goldman Sachs & Co.
Citigroup Global Markets Inc
Credit Suisse Internationa
Citigroup Global Markets Inc
Deutsche Bank AG
Citigroup Global Markets Inc
Morgan Stanley & Co. Incorporated
Barclays Bank PLC
Citigroup Global Markets Inc
The Royal Bank of Scotland PLC
UBS Securities LLC
J.P. Morgan Securities, Inc.
Banc of America Securities LLC
Goldman Sachs & Co.
Barclays Bank PLC
Deutsche Bank AG
J.P. Morgan Securities, Inc.
Banc of America Securities LLC
Credit Suisse Internationa
Citigroup Global Markets Inc
Banc of America Securities LLC
Citigroup Global Markets Inc
Deutsche Bank AG
UBS Securities LLC
The Royal Bank of Scotland PLC
Barclays Bank PLC
Morgan Stanley & Co. Incorporated
J.P. Morgan Securities, Inc.
Banc of America Securities LLC
Goldman Sachs & Co.
Barclays Bank PLC
Deutsche Bank AG
J.P. Morgan Securities, Inc.
Banc of America Securities LLC
Citigroup Global Markets Inc
Banc of America Securities LLC
Citigroup Global Markets Inc
Deutsche Bank AG
Barclays Bank PLC
J.P. Morgan Securities, Inc.
Banc of America Securities LLC
Goldman Sachs & Co.
Barclays Bank PLC
Deutsche Bank AG
J.P. Morgan Securities, Inc.
Banc of America Securities LLC
Barclays Bank PLC
Deutsche Bank AG
Morgan Stanley & Co. Incorporated
J.P. Morgan Securities, Inc.
Goldman Sachs & Co.
Barclays Bank PLC
Deutsche Bank AG
J.P. Morgan Securities, Inc.
Deutsche Bank AG
Barclays Bank PLC
J.P. Morgan Securities, Inc.
Goldman Sachs & Co.
Barclays Bank PLC
Deutsche Bank AG
J.P. Morgan Securities, Inc.
Deutsche Bank AG
UBS Securities LLC
Barclays Bank PLC
J.P. Morgan Securities, Inc.
Goldman Sachs & Co.
Barclays Bank PLC
Deutsche Bank AG
J.P. Morgan Securities, Inc.
Barclays Bank PLC
Deutsche Bank AG
J.P. Morgan Securities, Inc.
Barclays Bank PLC
Deutsche Bank AG
J.P. Morgan Securities, Inc.
Barclays Bank PLC
Deutsche Bank AG
J.P. Morgan Securities, Inc.
Barclays Bank PLC
Deutsche Bank AG
J.P. Morgan Securities, Inc.
Barclays Bank PLC
Deutsche Bank AG
J.P. Morgan Securities, Inc.
Barclays Bank PLC
Deutsche Bank AG
J.P. Morgan Securities, Inc.
Deutsche Bank AG
J.P. Morgan Securities, Inc.
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CDS Upfronts

CDS Upfront
EDD  - 90 Days 06/29/2009 32.07%
EDD  - 60 Days 08/10/2009 48.23%
EDD  - 30 Days 09/21/2009 40.13%
EDD  - 10 Days 07/27/2009 39.53%
EDD  - 9 Days 07/28/2009 38.70%
EDD  - 8 Days 07/29/2009 38.79%
EDD  - 7 Days 07/30/2009 38.93%
EDD  - 6 Days 07/31/2009 37.11%
EDD  - 5 Days 08/03/2009 35.84%
EDD  - 4 Days 08/04/2009 36.42%
EDD  - 3 Days 08/05/2009 36.71%
EDD  - 2 Days 08/06/2009 36.91%
EDD  - 1 Day 08/07/2009 33.26%

CDS Recovery Rate

Rec. Rate
05/07/2009 31.60%
06/18/2009 42.75%
07/30/2009 43.38%
09/10/2009 53.78%
10/08/2009 68.00%
10/09/2009 67.54%
10/12/2009 67.08%
10/13/2009 67.08%
10/14/2009 66.00%
10/15/2009 67.00%
10/16/2009 67.00%
10/19/2009 67.00%
10/20/2009 66.71%
10/21/2009 69.44%

Bond Details

ISIN Issuer Name Coupon Maturity Currency  CONTRA - ACCEPT
CONTRA -      NOT 

EXCHANGE CONTRA -REJECT
US12560PCL31 CIT GROUP INC. 6.875 11/01/2009 USD
US125581AM06 CIT GROUP INC. 4.125 11/03/2009 USD
US12557WB833 CIT GROUP INC. 5 11/15/2009 USD
US12557WB593 CIT GROUP INC. 5 11/15/2009 USD
US12557WB262 CIT GROUP INC. 5 11/15/2009 USD
US12557WPC90 CIT GROUP INC. 5.05 11/15/2009 USD
US12557WJP77 CIT GROUP INC. 3.85 11/15/2009 USD
US12557WLV18 CIT GROUP INC. 4.625 11/15/2009 USD
US12557WSJ17 CIT GROUP INC. 6.25 12/15/2009 USD
US12557WSM46 CIT GROUP INC. 6.5 12/15/2009 USD
US12557WJV46 CIT GROUP INC. 3.95 12/15/2009 USD
US12557WMB45 CIT GROUP INC. 4.8 12/15/2009 USD
US12557WPU98 CIT GROUP INC. 4.85 12/15/2009 USD
US12557WPL99 CIT GROUP INC. 4.7 12/15/2009 USD
US12560PDL22 CIT GROUP INC. FRN 12/21/2009 USD
US125581AQ10 CIT GROUP INC. 4.25 02/01/2010 USD
US12557WSX01 CIT GROUP INC. 6.5 02/15/2010 USD
US12557WTE11 CIT GROUP INC. 6.25 02/15/2010 USD
US12557WKE02 CIT GROUP INC. 4.05 02/15/2010 USD
US12557WQC81 CIT GROUP INC. 5.15 02/15/2010 USD
US12557WQL80 CIT GROUP INC. 5.05 02/15/2010 USD
CH0029382659 CIT GROUP INC. 0 03/01/2010 CHF
CH0029407191 CIT GROUP INC. 2.75 03/01/2010 CHF
US125581CX43 CIT GROUP INC. 0 03/12/2010 USD
US12557WTL53 CIT GROUP INC. 6.5 03/15/2010 USD
US12557WMP31 CIT GROUP INC. 5.15 03/15/2010 USD
US12557WMH15 CIT GROUP INC. 5.05 03/15/2010 USD
US12557WKL45 CIT GROUP INC. 4.3 03/15/2010 USD
US12557WRC72 CIT GROUP INC. 4.85 03/15/2010 USD
US12557WQU89 CIT GROUP INC. 4.9 03/15/2010 USD
US12560PFN69 CIT GROUP INC. 0 03/22/2010 USD
US12557WKS97 CIT GROUP INC. 4.45 05/15/2010 USD
US12557WMV09 CIT GROUP INC. 5.25 05/15/2010 USD
US12557WNB36 CIT GROUP INC. 5.3 06/15/2010 USD
US12557WLE92 CIT GROUP INC. 4.35 06/15/2010 USD
US12557WKX82 CIT GROUP INC. 4.3 06/15/2010 USD
USC25035AA13 CIT Group Funding Company of Delaware LLC 4.65 07/01/2010 USD
US12557WNH06 CIT GROUP INC. 5.45 08/15/2010 USD
US12557WA926 CIT GROUP INC. 5.5 08/15/2010 USD
US12557WLL36 CIT GROUP INC. 4.6 08/15/2010 USD
US12557WNR87 CIT GROUP INC. 5.25 09/15/2010 USD
US12557WLS88 CIT GROUP INC. 4.25 09/15/2010 USD
US125577AS55 CIT GROUP INC. 5.2 11/03/2010 USD
US125577AT39 CIT GROUP INC. FRN 11/03/2010 USD
US12557WC336 CIT GROUP INC. 5.25 11/15/2010 USD
US12557WLY56 CIT GROUP INC. 5.05 11/15/2010 USD
US12557WNZ04 CIT GROUP INC. 5.25 11/15/2010 USD
US12557WC740 CIT GROUP INC. 5.25 11/15/2010 USD
US12560PDB40 CIT GROUP INC. 4.75 12/15/2010 USD
US12557WSR33 CIT GROUP INC. 6.5 12/15/2010 USD
US12557WPH87 CIT GROUP INC. 5.05 12/15/2010 USD
US12557WME83 CIT GROUP INC. 5 12/15/2010 USD
US12557WPR69 CIT GROUP INC. 4.9 12/15/2010 USD
US12557WSE20 CIT GROUP INC. 5.25 12/15/2010 USD
US12557WSV45 CIT GROUP INC. 6.5 01/15/2011 USD
CA125581AU24 CIT GROUP INC. 4.72 02/10/2011 CAD
US12557WTB71 CIT GROUP INC. 6.6 02/15/2011 USD
US12557WPZ85 CIT GROUP INC. 5.15 02/15/2011 USD
US12557WQH78 CIT GROUP INC. 5.15 02/15/2011 USD
XS0245933121 CIT GROUP INC. FRN 02/28/2011 GBP

US12557WTJ08 CIT GROUP INC. 6.75 03/15/2011 USD
US12557WTQ41 CIT GROUP INC. 6.5 03/15/2011 USD
US12557WRH69 CIT GROUP INC. 5 03/15/2011 USD
US12557WML27 CIT GROUP INC. 5.05 03/15/2011 USD
US12557WQR50 CIT GROUP INC. 5 03/15/2011 USD
US12557WQZ76 CIT GROUP INC. 4.9 03/15/2011 USD
US12557WMS79 CIT GROUP INC. 5.15 04/15/2011 USD
US125581AZ19 CIT GROUP INC. 5.6 04/27/2011 USD
US125581BA58 CIT GROUP INC. FRN 04/27/2011 USD

US12557WMY48 CIT GROUP INC. 5.4 05/15/2011 USD
US12557WNE74 CIT GROUP INC. 5.35 06/15/2011 USD
US125581BE70 CIT GROUP INC. FRN 07/28/2011 USD
US125581BF46 CIT GROUP INC. 5.8 07/28/2011 USD

US12557WNM90 CIT GROUP INC. 5.35 08/15/2011 USD
US12557WNV99 CIT GROUP INC. 5.2 09/15/2011 USD
XS0268935698 CIT GROUP INC. FRN 09/21/2011 GBP
XS0201605192 CIT GROUP INC. 4.25 09/22/2011 EUR
US125568AE52 CIT Group Funding Company of Delaware LLC 5.6 11/02/2011 USD
US12557WPD73 CIT GROUP INC. 5.2 11/15/2011 USD
US12557WB676 CIT GROUP INC. 5.25 11/15/2011 USD
US12557WB916 CIT GROUP INC. 5.25 11/15/2011 USD
US12557WB346 CIT GROUP INC. 5.25 11/15/2011 USD
XS0275670965 CIT GROUP INC. FRN 11/30/2011 EUR

US12557WPV71 CIT GROUP INC. 5 12/15/2011 USD
US12557WPM72 CIT GROUP INC. 4.85 12/15/2011 USD
US125581CU04 CIT GROUP INC. FRN 02/13/2012 USD
US125581CT31 CIT GROUP INC. 5.4 02/13/2012 USD
US12557WSY83 CIT GROUP INC. 7.25 02/15/2012 USD
US12557WTF85 CIT GROUP INC. 7 02/15/2012 USD
US12557WQD64 CIT GROUP INC. 5.25 02/15/2012 USD
US12557WQM63 CIT GROUP INC. 5.15 02/15/2012 USD
US12557WTM37 CIT GROUP INC. 7.25 03/15/2012 USD
US12557WRD55 CIT GROUP INC. 5 03/15/2012 USD
US12557WQV62 CIT GROUP INC. 5 03/15/2012 USD
US125581AB41 CIT GROUP INC. 7.75 04/02/2012 USD
US12557WA686 CIT GROUP INC. 5.75 08/15/2012 USD
XS0234935434 CIT GROUP INC. 3.8 11/14/2012 EUR

US12557WC419 CIT GROUP INC. 5.5 11/15/2012 USD
US12557WC823 CIT GROUP INC. 5.5 11/15/2012 USD
US125577AZ98 CIT GROUP INC. 7.625 11/30/2012 USD
US12557WSK89 CIT GROUP INC. 7 12/15/2012 USD
US12557WSN29 CIT GROUP INC. 7.25 12/15/2012 USD
US12557WSS16 CIT GROUP INC. 7.3 12/15/2012 USD

APPENDIX IV

Auction day - 4 Days

Auction day - 2 Days
Auction day - 1 Day

Date

Auction day - 7 Days
Auction day - 6 Days
Auction day - 5 Days

Auction day - 8 Days

Auction day - 90 Days
Auction day - 120 Days

APPENDIX III

Date

Auction day - 60 Days

Auction day - 3 Days

Auction day - 30 Days
Auction day -10 Days
Auction day - 9 Days
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US12557WSF94 CIT GROUP INC. 5.5 12/15/2012 USD
US12560PEP27 CIT GROUP INC. FRN 12/21/2012 USD
US12557WBC47 CIT GROUP INC. 6.25 01/15/2013 USD
US12557WBJ99 CIT GROUP INC. 6.25 01/15/2013 USD
US12557WBF77 CIT GROUP INC. 6.15 01/15/2013 USD
US12557WAZ41 CIT GROUP INC. 6.15 01/15/2013 USD
US12557WSW28 CIT GROUP INC. 7.5 01/15/2013 USD
US12557WBQ33 CIT GROUP INC. 6.2 02/15/2013 USD
US12557WTC54 CIT GROUP INC. 7.6 02/15/2013 USD
US12557WBW01 CIT GROUP INC. 6.15 02/15/2013 USD
US12557WBM29 CIT GROUP INC. 6.25 02/15/2013 USD
US12557WBT71 CIT GROUP INC. 6 02/15/2013 USD
US125581AX60 CIT GROUP INC. 5.4 03/07/2013 USD
US12557WCC38 CIT GROUP INC. 6 03/15/2013 USD
US12557WCF68 CIT GROUP INC. 6.1 03/15/2013 USD
US12557WBZ32 CIT GROUP INC. 6 03/15/2013 USD
US12557WCJ80 CIT GROUP INC. 6.25 03/15/2013 USD
US12557WTK70 CIT GROUP INC. 7.75 03/15/2013 USD
US12557WTN10 CIT GROUP INC. 7.9 03/15/2013 USD
US12557WTR24 CIT GROUP INC. 7.25 03/15/2013 USD
US12557WCQ24 CIT GROUP INC. 6.15 04/15/2013 USD
US12557WCM10 CIT GROUP INC. 6.15 04/15/2013 USD
US12557WCT62 CIT GROUP INC. 6.05 04/15/2013 USD
US12557WCW91 CIT GROUP INC. 6.05 05/15/2013 USD
US12557WDC29 CIT GROUP INC. 4.95 05/15/2013 USD
US12557WCZ23 CIT GROUP INC. 4.95 05/15/2013 USD
US12557WDM01 CIT GROUP INC. 4.6 06/15/2013 USD
US12557WDJ71 CIT GROUP INC. 4.85 06/15/2013 USD
US12557WDF59 CIT GROUP INC. 4.875 06/15/2013 USD
US12557WDQ15 CIT GROUP INC. 4.45 06/15/2013 USD
XS0258343564 CIT GROUP INC. FRN 06/20/2013 EUR

US12557WDZ14 CIT GROUP INC. 5 07/15/2013 USD
US12557WDT53 CIT GROUP INC. 4.65 07/15/2013 USD
US12557WEC10 CIT GROUP INC. 4.75 07/15/2013 USD
US12557WEF41 CIT GROUP INC. 5.05 07/15/2013 USD
US12557WDW82 CIT GROUP INC. 4.75 07/15/2013 USD
US12557WEJ62 CIT GROUP INC. 5.3 08/15/2013 USD
US12557WEQ06 CIT GROUP INC. 5.5 08/15/2013 USD
US12557WEM91 CIT GROUP INC. 5.5 08/15/2013 USD
US12557WFC01 CIT GROUP INC. 5.2 09/15/2013 USD
US12557WEZ05 CIT GROUP INC. 5.25 09/15/2013 USD
US12557WEW73 CIT GROUP INC. 5.5 09/15/2013 USD
US12557WET45 CIT GROUP INC. 5.4 09/15/2013 USD
US12557WFJ53 CIT GROUP INC. 5.2 10/15/2013 USD
US12557WFF32 CIT GROUP INC. 5.2 10/15/2013 USD
US12557WFM82 CIT GROUP INC. 5.25 10/15/2013 USD
US12557WFT36 CIT GROUP INC. 5.1 11/15/2013 USD
US12557WFQ96 CIT GROUP INC. 5.3 11/15/2013 USD
US12557WFZ95 CIT GROUP INC. 5.2 12/15/2013 USD
US12557WFW64 CIT GROUP INC. 5.4 12/15/2013 USD
US12557WGC91 CIT GROUP INC. 5.1 01/15/2014 USD
US12557WGF23 CIT GROUP INC. 4.85 01/15/2014 USD
US125581AH11 CIT GROUP INC. 5 02/13/2014 USD
US12557WSZ58 CIT GROUP INC. 7.85 02/15/2014 USD
US12557WTG68 CIT GROUP INC. 7.65 02/15/2014 USD
US12557WGJ45 CIT GROUP INC. 5 02/15/2014 USD
US12557WGM73 CIT GROUP INC. 4.9 02/15/2014 USD
US12557WTS07 CIT GROUP INC. 7.85 03/15/2014 USD
US12557WGQ87 CIT GROUP INC. 4.8 03/15/2014 USD
US12557WGT27 CIT GROUP INC. 4.6 03/15/2014 USD
US12557WGZ86 CIT GROUP INC. 5.1 04/15/2014 USD
US12557WGW55 CIT GROUP INC. 4.8 04/15/2014 USD

XS0192461837 CIT GROUP INC. 5 05/13/2014 EUR
US12557WHF14 CIT GROUP INC. 5.8 05/15/2014 USD
US12557WHC82 CIT GROUP INC. 5.25 05/15/2014 USD
US12557WSA08 CIT GROUP INC. 6 06/15/2014 USD
US12557WHM64 CIT GROUP INC. 5.75 06/15/2014 USD
US12557WHJ36 CIT GROUP INC. 5.7 06/15/2014 USD
US12557WRU70 CIT GROUP INC. 5.75 06/15/2014 USD
US12557WRX10 CIT GROUP INC. 5.85 06/15/2014 USD
US12557WHT18 CIT GROUP INC. 5.3 07/15/2014 USD
US12557WHQ78 CIT GROUP INC. 5.65 07/15/2014 USD
US12557WHW47 CIT GROUP INC. 5.2 08/15/2014 USD
US12557WHZ77 CIT GROUP INC. 5.3 08/15/2014 USD
US12557WA272 CIT GROUP INC. 6 08/15/2014 USD
US12557WA769 CIT GROUP INC. 6 08/15/2014 USD
US12557WJF95 CIT GROUP INC. 5.05 09/15/2014 USD
US12557WJC64 CIT GROUP INC. 5.25 09/15/2014 USD
US125581AK40 CIT GROUP INC. 5.125 09/30/2014 USD
US12557WJM47 CIT GROUP INC. 5.1 10/15/2014 USD
US12557WJJ18 CIT GROUP INC. 4.9 10/15/2014 USD
US12557WJQ50 CIT GROUP INC. 5.05 11/15/2014 USD
XS0207079764 CIT GROUP INC. 5.5 12/01/2014 GBP

US12557WJW29 CIT GROUP INC. 5.1 12/15/2014 USD
US12557WJT99 CIT GROUP INC. 5.125 12/15/2014 USD
US12557WJZ59 CIT GROUP INC. 5.05 01/15/2015 USD
US125581AR92 CIT GROUP INC. 5 02/01/2015 USD
US12557WTD38 CIT GROUP INC. 7.9 02/15/2015 USD
US12557WKF76 CIT GROUP INC. 4.9 02/15/2015 USD
US12557WKC46 CIT GROUP INC. 4.95 02/15/2015 USD
US12557WKJ98 CIT GROUP INC. 5.1 03/15/2015 USD
US12557WKM28 CIT GROUP INC. 5.05 03/15/2015 USD
XS0215269670 CIT GROUP INC. 4.25 03/17/2015 EUR

US12557WKQ32 CIT GROUP INC. 5.375 04/15/2015 USD
US12557WKW00 CIT GROUP INC. 5.3 05/15/2015 USD
US12557WKT70 CIT GROUP INC. 5.25 05/15/2015 USD
US125568AD79 CIT Group Funding Company of Delaware LLC 5.2 06/01/2015 USD
US12557WKZ31 CIT GROUP INC. 5.1 06/15/2015 USD
US12557WLA70 CIT GROUP INC. 5.05 06/15/2015 USD
US12557WLF67 CIT GROUP INC. 5.2 06/15/2015 USD
US12557WLM19 CIT GROUP INC. 5.375 08/15/2015 USD
US12557WLJ89 CIT GROUP INC. 5.3 08/15/2015 USD
US12557WLQ23 CIT GROUP INC. 5.25 09/15/2015 USD
US12557WLT61 CIT GROUP INC. 5.1 09/15/2015 USD
US12557WLZ22 CIT GROUP INC. 5.8 11/15/2015 USD
US12557WLW90 CIT GROUP INC. 5.5 11/15/2015 USD
US12557WMF58 CIT GROUP INC. 5.8 12/15/2015 USD
US12557WMC28 CIT GROUP INC. 5.75 12/15/2015 USD
US125581AW87 CIT GROUP INC. 5.4 01/30/2016 USD
US12557WMQ14 CIT GROUP INC. 6 03/15/2016 USD
US12557WMJ70 CIT GROUP INC. 5.85 03/15/2016 USD
US12557WMM00 CIT GROUP INC. 5.8 03/15/2016 USD
US12557WMT52 CIT GROUP INC. 5.875 04/15/2016 USD
US12557WMZ13 CIT GROUP INC. 6.15 05/15/2016 USD
US12557WMW81 CIT GROUP INC. 6.05 05/15/2016 USD
US12557WNF40 CIT GROUP INC. 6.1 06/15/2016 USD
US12557WNC19 CIT GROUP INC. 6.1 06/15/2016 USD
US12557WNJ61 CIT GROUP INC. 6.2 08/15/2016 USD
US12557WNN73 CIT GROUP INC. 6.125 08/15/2016 USD
US125581CS57 CIT GROUP INC. 5.85 09/15/2016 USD
US12557WNS60 CIT GROUP INC. 6.05 09/15/2016 USD
US12557WNW72 CIT GROUP INC. 5.95 09/15/2016 USD

XS0268133799 CIT GROUP INC. 4.65 09/19/2016 EUR
US12557WPA35 CIT GROUP INC. 6 11/15/2016 USD
US12557WPE56 CIT GROUP INC. 5.95 11/15/2016 USD
US12560PDK49 CIT GROUP INC. FRN 12/14/2016 USD
US12557WPJ44 CIT GROUP INC. 5.8 12/15/2016 USD
US12557WPW54 CIT GROUP INC. 5.7 12/15/2016 USD
US12557WPS43 CIT GROUP INC. 5.7 12/15/2016 USD
US12557WPN55 CIT GROUP INC. 5.65 12/15/2016 USD
XS0278525992 CIT GROUP INC. 5.5 12/20/2016 GBP
US125577AY24 CIT GROUP INC. 5.65 02/13/2017 USD

US12557WQE48 CIT GROUP INC. 5.95 02/15/2017 USD
US12557WQN47 CIT GROUP INC. 5.8 02/15/2017 USD
US12557WQA26 CIT GROUP INC. 5.85 02/15/2017 USD
US12557WQJ35 CIT GROUP INC. 5.85 02/15/2017 USD
US12560PDR91 CIT GROUP INC. FRN 03/15/2017 USD

US12557WQW46 CIT GROUP INC. 5.75 03/15/2017 USD
US12557WRJ26 CIT GROUP INC. 5.75 03/15/2017 USD
US12557WRA17 CIT GROUP INC. 5.7 03/15/2017 USD
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US12557WQS34 CIT GROUP INC. 5.75 03/15/2017 USD
US12557WRE39 CIT GROUP INC. 5.65 03/15/2017 USD
US12557WRQ68 CIT GROUP INC. 5.8 05/15/2017 USD
US12557WRN38 CIT GROUP INC. 5.8 05/15/2017 USD
US12557WRL71 CIT GROUP INC. 5.75 05/15/2017 USD
XS0276327342 CIT GROUP INC. 5.38 06/15/2017 GBP

US12557WRS25 CIT GROUP INC. 6 06/15/2017 USD
US12557WSB80 CIT GROUP INC. 6.25 06/15/2017 USD
US12557WRV53 CIT GROUP INC. 6 06/15/2017 USD
US12557WRY92 CIT GROUP INC. 6.1 06/15/2017 USD
US12557WA355 CIT GROUP INC. 6.25 08/15/2017 USD
US12557WB759 CIT GROUP INC. 6.25 11/15/2017 USD
US12557WB429 CIT GROUP INC. 6.25 11/15/2017 USD
US12557WC252 CIT GROUP INC. 6.25 11/15/2017 USD
US12557WC583 CIT GROUP INC. 6.4 11/15/2017 USD
US12557WC906 CIT GROUP INC. 6.5 11/15/2017 USD
US125581FR48 CIT GROUP INC. FRN 12/11/2017 USD
US12557WSL62 CIT GROUP INC. 7.5 12/15/2017 USD
US12557WSP76 CIT GROUP INC. 7.75 12/15/2017 USD
US12557WST98 CIT GROUP INC. 7.8 12/15/2017 USD
US12557WSG77 CIT GROUP INC. 6.5 12/15/2017 USD
US12557WNP22 CIT GROUP INC. 6.25 08/15/2021 USD 125MIV1P9 125MIV2P8 125MIV3P7
US12557WNK35 CIT GROUP INC. 6.35 08/15/2021 USD 125MIU1K2 125MIU2K1 125MIU3K0
US12557WNT44 CIT GROUP INC. 6.25 09/15/2021 USD 125MIU1T3 125MIU2T2 125MIU3T1
US12557WNX55 CIT GROUP INC. 6.15 09/15/2021 USD 125MIU1X4 125MIU2X3 125MIU3X2
US12557WPF22 CIT GROUP INC. 6.1 11/15/2021 USD 125MIS1F8 125MIS2F7 125MIS3F6
US12557WPB18 CIT GROUP INC. 6.25 11/15/2021 USD 125MIT1B5 125MIT2B4 125MIT3B3
US12557WPK17 CIT GROUP INC. 6 12/15/2021 USD 125MIS1K7 125MIS2K6 125MIS3K5
US12557WPX38 CIT GROUP INC. 5.9 12/15/2021 USD 125MIT1X7 125MIT2X6 125MIT3X5
US12557WPT26 CIT GROUP INC. 5.875 12/15/2021 USD 125MIT1T6 125MIT2T5 125MIT3T4
US12557WPP04 CIT GROUP INC. 5.85 12/15/2021 USD 125MIS1P6 125MIS2P5 125MIS3P4
US12557WQB09 CIT GROUP INC. 6 02/15/2022 USD 125MIU1B2 125MIU2B1 125MIU3B0
US12557WQK08 CIT GROUP INC. 6 02/15/2022 USD 125MIV1K0 125MIV2K9 125MIV3K8
US12557WQF13 CIT GROUP INC. 6.05 02/15/2022 USD 125MIT1F6 125MIT2F5 125MIT3F4
US12557WQP94 CIT GROUP INC. 5.95 02/15/2022 USD 125MIT1P4 125MIT2P3 125MIT3P2
US12557WRK98 CIT GROUP INC. 5.95 03/15/2022 USD 125MIT1K5 125MIT2K4 125MIT3K3
US12557WRF04 CIT GROUP INC. 5.85 03/15/2022 USD 125MIU1F3 125MIU2F2 125MIU3F1
US12557WRB99 CIT GROUP INC. 5.85 03/15/2022 USD 125MIS1B7 125MIS2B6 125MIS3B5
US12557WQX29 CIT GROUP INC. 5.85 03/15/2022 USD 125MIS1X9 125MIS2X8 125MIS3X7
US12557WQT17 CIT GROUP INC. 5.9 03/15/2022 USD 125MIV1T1 125MIV2T0 125MIV3T9
US12557WRP85 CIT GROUP INC. 6 05/15/2022 USD 125MIU1P1 125MIU2P0 125MIU3P9
US12557WRM54 CIT GROUP INC. 6 05/15/2022 USD 125MIS1M3 125MIS2M2 125MIS3M1
US12557WRR42 CIT GROUP INC. 6 05/15/2022 USD 125MIS1R2 125MIS2R1 125MIS3R0
US12557WRT08 CIT GROUP INC. 6.15 06/15/2022 USD 125MIS1T8 125MIS2T7 125MIS3T6
US12557WSC63 CIT GROUP INC. 6.5 06/15/2022 USD 125MIS1C5 125MIS2C4 125MIS3C3
US12557WRW37 CIT GROUP INC. 6.2 06/15/2022 USD 125MIS1W1 125MIS2W0 125MIS3W9
US12557WRZ67 CIT GROUP INC. 6.25 06/15/2022 USD 125MIS1Z4 125MIS2Z3 125MIS3Z2
US12557WA439 CIT GROUP INC. 6.5 08/15/2022 USD 125MIS143 125MIS242 125MIS341
US12557WA843 CIT GROUP INC. 6.5 08/15/2022 USD 125MIS184 125MIS283 125MIS382
US12557WSD47 CIT GROUP INC. 6.75 11/15/2022 USD 125MIS1D3 125MIS2D2 125MIS3D1
US12557WC666 CIT GROUP INC. 6.7 11/15/2022 USD 125MIS168 125MIS267 125MIS366
US12557WSH50 CIT GROUP INC. 6.75 12/15/2022 USD 125MIS1H4 125MIS2H3 125MIS3H2
US125581AY44 CIT GROUP INC. 6 04/01/2036 USD 12599BEX1 12599BEY9 12599BEZ6
XS0249719534 CIT GROUP INC. 2.83 04/02/2036 JPY
US12560PFP18 CIT GROUP INC. 5.8 10/01/2036 USD

Bond Prices
Prices

US125581AM06 US125581AQ10 US125581AZ19 US125577AS55 US12560PDB40
11/06/2008 95.00% 83.95% 81.50% 87.00% 85.00%
12/18/2008 57.33% 61.69% 55.30% 56.17% 57.40%
01/29/2009 65.88% 61.13% 60.00% 61.00% 61.00%
03/12/2009 68.20% 64.92% 63.25% 64.83% 63.17%
04/09/2009 68.00% 68.00% 68.00% 68.00% 68.83%
04/10/2009 68.00% 68.00% 67.50% 67.92% 68.50%
04/13/2009 68.00% 68.00% 67.50% 67.50% 68.17%
04/14/2009 68.00% 68.00% 67.50% 67.50% 68.17%
04/15/2009 65.67% 66.50% 67.17% 66.13% 67.75%
04/16/2009 68.00% 68.00% 68.00% 68.00% 67.50%
04/17/2009 68.00% 68.00% 68.00% 68.00% 68.63%
04/20/2009 68.00% 68.00% 68.00% 68.00% 68.63%
04/21/2009 68.00% 68.00% 68.00% 68.00% 68.63%
04/22/2009 71.00% 70.50% 70.10% 70.50% 70.40%

Indices Affected

Old Index Name Old Version Old RED Code New Index Name New Version New RED Code
CDX.NA.HY.13 1 2I65BRHH6 CDX.NA.HY.13 2 2I65BRHI4

CDX.NA.HY.HB.13 1 2I65BWER6 CDX.NA.HY.HB.13 2 2I65BWES4
Dow Jones CDX.NA.IG.1-V7 7 2I65BYBV6 Dow Jones CDX.NA.IG.1-V8 8 2I65BYBY0
Dow Jones CDX.NA.IG.2-V6 6 2I65BYBP9 Dow Jones CDX.NA.IG.2-V7 7 2I65BYBZ7
Dow Jones CDX.NA.IG.3-V5 5 2I65BYBQ7 Dow Jones CDX.NA.IG.3-V6 6 2I65BYCA1
Dow Jones CDX.NA.IG.4-V5 5 2I65BYBW4 Dow Jones CDX.NA.IG.4-V6 6 2I65BYCB9
Dow Jones CDX.NA.IG.5-V4 4 2I65BYBS3 Dow Jones CDX.NA.IG.5-V5 5 2I65BYCC7
Dow Jones CDX.NA.IG.6-V5 5 2I65BYBT1 Dow Jones CDX.NA.IG.6-V6 6 2I65BYCD5
Dow Jones CDX.NA.IG.7-V4 4 2I65BYBU8 Dow Jones CDX.NA.IG.7-V5 5 2I65BYCE3

CDX.NA.IG.8-V3 3 2I65BYAU9 CDX.NA.IG.8-V4 4 2I65BYCF0
CDX.NA.IG.9-V3 3 2I65BYAY1 CDX.NA.IG.9-V4 4 2I65BYCG8
CDX.NA.IG.10-V3 3 2I65BYAT2 CDX.NA.IG.10-V4 4 2I65BYCH6

CDX.NA.IG.11 1 2I65BYAS4 CDX.NA.IG.11 2 2I65BYCI4
CDX.NA.IG.12 1 2I65BYBN4 CDX.NA.IG.12 2 2I65BYCJ2

Dow Jones CDX.NA.IG.FIN.1-V4 4 2I65B2BM6 Dow Jones CDX.NA.IG.FIN.1-V5 5 2I65B2BU8
Dow Jones CDX.NA.IG.FIN.2-V4 4 2I65B2BN4 Dow Jones CDX.NA.IG.FIN.2-V5 5 2I65B2BV6
Dow Jones CDX.NA.IG.FIN.3-V3 3 2I65B2BO2 Dow Jones CDX.NA.IG.FIN.3-V4 4 2I65B2BW4
Dow Jones CDX.NA.IG.FIN.4-V3 3 2I65B2BP9 Dow Jones CDX.NA.IG.FIN.4-V4 4 2I65B2BX2
Dow Jones CDX.NA.IG.FIN.5-V3 3 2I65B2BQ7 Dow Jones CDX.NA.IG.FIN.5-V4 4 2I65B2BY0
Dow Jones CDX.NA.IG.FIN.6-V3 3 2I65B2BR5 Dow Jones CDX.NA.IG.FIN.6-V4 4 2I65B2BZ7
Dow Jones CDX.NA.IG.FIN.7-V3 3 2I65B2BS3 Dow Jones CDX.NA.IG.FIN.7-V4 4 2I65B2CA1

CDX.NA.IG.FIN.8-V3 3 2I65B2BB0 CDX.NA.IG.FIN.8-V4 4 2I65B2CB9
CDX.NA.IG.FIN.9-V3 3 2I65B2BC8 CDX.NA.IG.FIN.9-V4 4 2I65B2CC7

CDX.NA.IG.FIN.10-V3 3 2I65B2BA2 CDX.NA.IG.FIN.10-V4 4 2I65B2CD5
CDX.NA.IG.FIN.11 1 2I65B2AM7 CDX.NA.IG.FIN.11 2 2I65B2CE3
CDX.NA.IG.FIN.12 1 2I65B2AN5 CDX.NA.IG.FIN.12 2 2I65B2CF0

CDX.NA.IG.HVOL.9-V2 2 2I65B3BB8 CDX.NA.IG.HVOL.9-V3 3 2I65B3BH5
CDX.NA.IG.HVOL.10-V2 2 2I65B3BA0 CDX.NA.IG.HVOL.10-V3 3 2I65B3BI3

CDX.NA.IG.HVOL.11 1 2I65B3AP8 CDX.NA.IG.HVOL.11 2 2I65B3BJ1
CDX.NA.IG.HVOL.12 1 2I65B3BD4 CDX.NA.IG.HVOL.12 2 2I65B3BK8

iTraxx SDI-75 Series 1 Version 2 2 4ABCAIAE5 iTraxx SDI-75 Series 1 Version 3 3 4ABCAIAH8
iTraxx SDI-75 Series 2 Version 1 1 4ABCAIAB1 iTraxx SDI-75 Series 2 Version 2 2 4ABCAIAI6
iTraxx SDI-75 Series 3 Version 2 2 4ABCAIAF2 iTraxx SDI-75 Series 3 Version 3 3 4ABCAIAJ4
iTraxx SDI-75 Series 4 Version 2 2 4ABCAIAG0 iTraxx SDI-75 Series 4 Version 3 3 4ABCAIAK1

Auction day - 2 Days
Auction day - 1 Day

Auction day - 6 Days
Auction day - 5 Days
Auction day - 4 Days
Auction day - 3 Days

Auction day -10 Days
Auction day - 9 Days
Auction day - 8 Days
Auction day - 7 Days

Auction day - 120 Days
Auction day - 90 Days
Auction day - 60 Days
Auction day - 30 Days

Date

APPENDIX V
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