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eference obligations for the index constituents listed below are no longer suitable for inclusion.

Replacement reference obliations have been sourced and are listed.

Instrument Name 1SIN Instrument Name ISIN
st Buv Co__Inc. US086516AL50 BBY 4.45 010c(28 US0B652BAATO SNRF
ardinal Health. Inc US14149VATSS CAH 3.41 15Jun27 US14149YBJ64 SNRF

E de N nd Company US263534CK37 DD 1.7 16Jui25 US263534CNT5 SNRF
Exelon Corporation US210371AL43 EXC 3.4 15A0r26 US30161NAUS4 SNRF
[HALLIBURTON COMPANY US406216AH42 HAL 2,92 01Mar30 US406216BL45 SNRF
Hos! Hotels & Resorts. LP. (OT-HS US44107TAT34 HOSHOT-HSTRES 3 675 01Abr24 US44107TAX46 SNRF
AlG-InlLeaseFin 8.25 15Dec20 | US459745GF62 AlG-InLeaseFin 5875 15Aua22 USA59745GN96 SNRF
1P 7.5 15Au021 Struc US460146CE 11 1P 3 15Feb7 US460146CP67 SNRF
Johnson & Johnson JNJ 1.65 01Mar21 US4781608527 INJ2.05 01MarZ3 US4781608T00 SNRF
MCDONALD'S CORPORATION MCD 2.75 09De US5B013MEXE3 MCD 3.5 01Jul27 US5B013MFP41 SNRF
Raviheon C RTN 7.2 15Au027 US755111AFB1 RTN 2.5 15Dec22 US7551118X88 SNRF
‘Southwest Arlines Co. LUV 2,65 05Nov: US8447418B35 LUV 5.125 16Jun27 USBA4741BK34 SNRF
ViacomCBS Inc. VIACING 4.3 15Fet US124857AE30 VIACING 4.75 15Mav25 US92556HAASS SNRF
Reference Entities Being Updated:
[The index constituents listed below have gone through a corporate action or credit event.
THS Markit Ticker Instrument Name New Reference Entity New Markit Name
New Reference Entity and Obligation Being Added: 7
Below is the new entity being added to this index, along with the relevant reference obligation.
IHS Markit Ticker Reference Entity. Instrument Name ISIN
BoraWarner Inc. BWA 3,375 15Mar25 US099724AJ55 SNRF
iana Corporat CIGNCOR 2.4 15Mar30 US125523CL22 SNRF
Danaher Corporation DHR 3.35 15Sen2 US235851A051 SNRF
FedEx Corporati FDX 3.25 01A0r: US31428XBF24 SNRF
'g e Corpora ORCLE 3.25 15Nov27 US68389XBN49 SNRF
Pioneer Natural Resources Company PXD 4.45 15Jan2 US723787AM91 SNRF
[ TRANSCANADA PIPELINES LIMITED. TRP 4.875 15Jan: USB9352HATE8 SNRF
Reference Entity. Instrument Name
Ally Financial Inc ALLYFI 4.125 13Feb22 US02005NAY67 SNRF
ria Group. Inc. MO 4.75 05May21 US022005AL79 SNRF
MERICAN ELECTRIC POWER COMPANY. INC. US025537AG68 SNRF
American Express Company AXP (4) 2.65 02Dec22 US0268168D05 SNRF
American International Group. Inc. AIG 6.25 01May36 Struc US026674AZ07 SNRF
Amgen Inc. AMGN 3.625 22May24 US0311628V19 SNRF
/ARROW ELECTRONICS, INC. ARW 3.5 01Apr22 US042735BD16 SNRF
ASSURED GUARANTY MUNICIPAL CORP-
ATTING 3.8 T5Feb27 US00206RHW51 SNRF
AZO 25 15Apr2 US053332A814 SNRF
AVT 4,875 01Dec22 SNRF

ABX 58 15Nov US067901AAG4 SNRF

BAX 1.7 15Au: USO718138R97 SNRF

BRK 2.75 15Mar US084670BR84 SNRF

HRB-Filc 5.5 01Nov22 Struc | US093662AE40 SNRF

Boston Scientiic Corporation BSX 3.45 01Mar24 US101137AVS6 SNRF

Bristol-Myers Squibb Company BMY 6.8 15Nov: UST10122AB49 SNRF

(CAMPBELL SOUP COMPANY CPB 4.15 15Ma US134429BG35 SNRF

[CANADIAN NATURAL RESOURCES LIMITED CNATUR 345 15Nov21 US136385AR22 SNRF

COF-BNKNA (USA), National Associati ‘COF-BNKNA 2.28 28Jan26 | US14042TCT25 SNRF
CAT aterpillar Inc. CAT 3.9 27Mav21 US1491238V25 SNRF
CHUBLIM hubb Limited CHUBINA 8.875 15Auq29 | US00440EAC1Z SNRF
csco isco Systems, Inc. 'CSCO 3,625 04Mar24 UST7275RAN26 SNRF
CMCSA omcast Corporation CMCSA 3.7 15Apr24 US20030NCRO SNRF
CONABRA onagra Brands, Inc. CONABRA 7 010ct28 US205887AR36 SNRF
[ il ‘COP (3) 5.9 150ct32. US20825CAF14 SNRF
COX-Comminc ications. Inc COX-Commin 6.8 01Auq28 | US224044ANT2 SNRF
[53 CSX Corporation CSX 3.7 01No US126408G204. SNRF
CVS Health Corporation ‘CVSHEA 2125 01Jun2T US126650CT50 SNRF

R_Horton, Inc. DHI 475 15Feb: US23331ABG31 SNRF

arden Restaurants, Inc DRI3.85 01May27 US237194AL90 SNRF

eere & Company US244199BE40 SNRF

Corporation DN 7.95 15Apr32 US251799AA02 SNRF(

ominion Energy, Inc. DOMINEN 2.75 15Jan22 US25746UCR86 SNRF

omtar Corporation DOMC 4.4 01Apr22 US257559AHT7 SNRF

Duke Eneray Carolinas, LLC DUKECO 6.1 01Jund7. US26442CAAZT SNRF

DXC TECHNOLOGY COMPANY DXCTEC 4.45 18Sep22 US23355LAAd4 SNRF

Eastman Chemical Company EMN 7.6 01Feb27 US277432AD23 SNRF

i ENB 35 10Jun24 US29250NAH89 SNRF

ENERTRAD 5.875 15Jan24__| US29278NAMS6 SNRF

EQR-ERPOperLP 4.625 15Dec21 | US26884AAZ66 SNRF

EXPEGRO 4.5 15Auq24 US30212PAJ49 SNRF

FE 7.375 15Nova1 US337932AC13 SNRF

inc. FISV 3.8 010c23 US337738AQ13 SNRF
Electric Company GE 2.7090ci22 US369604B045 SNRF

ral Mils, inc. GIS 3.15 15Dec2l US370334BM56 SNRF
eneral Motors Company GENM(C (2) 4,875 020ct23 | US37045VAE02 SNRF

i HESS 3.5 15Jui24 US42809HAF47 SNRF

ioneywell International Inc. HON 5.7 16Mar36 BondCall | US438516AR73 SNRF
P Inc. HPINCAA 465 09Dec21 US428236BV43 SNRF
ingersoll-Rand Company IR-NJ S 15Aug21 US456866AGT74. SNRF
international Business Machines Corporation 1BM 3,625 12Feb24 US459200HU6 SNRF
JOHNSON CONTROLS INTERNATIONAL PUBLIC LIMITED COMPANY JOHCON 3,625 02,ul24 US478375AG31 SNRF
KINDERWM 4.3 01Mar28 USA9456BAPT. SNRF

Kohl's Corporation KSS 4.25 17Jul25. US500255AU88 SNRF
incoln National Corporation LNC 3.35 09Mar25 US534167BE89 SNRF
kheed Martin Corporation LMT 3,56 154an26 US539830BH11 SNRF
Loews Corporation LTR 6 01Feb35 US540424AP33 SNRF
owe's Companies, Inc. LOW 3.12 15Apr22 US548661CW57 SNRF
farathon Petroleum Corporation MARAPET 3,625 155¢p24 | Ut \G76 SNRF
IARRIOTT INTERNATIONAL, INC. MAR 23 15Jan22 US571903AR49 SNRF
1ARSH & McLENNAN COMPANIES, INC. MMC 5.875 01Aug: US571748AK8E SNRF(

i MCK 7.65 01Mar2 US581557AM5 SNRF

etLife, Inc. MET 3.6 13Nov2 US59156RBQ02 SNRF
londelez Internationa, Inc. MONDINT 4 01Feb24 US609207AB14 SNRF
fotorola Solutions, Inc.. MOTSOL 7.5 f5May25 US620076AH21 SNRF
ational Rural Utiltes Cooperative Finance Corporation NRUC 8 01Mar32. US637432CT02 SNRF
poraii NEWMOCO 3.5 15Mar22 | US651639AN69 SNRF

iextEra Eneray Capital Holdings, Inc. NXTENG 3,625 15Jun23 USB5339KAGS8 SNRF

NSC 3.25 01Dec2’ US655644BG28 SNRF

Northrop Grumman Corporation NOC-SvsCorp (3) 7.75 15Feb31_| US666807AW21 SNRF

Omnicom Group Inc. 01Nov2: US681919BA38 SNRF

Ovintiv . ‘OVININC 3.9 15Nov21 US292505A136 SNRF

Packaging ion of America PACKAM 3 T5De US695156AU37 SNRF

Phizer Inc. PFE 2.2 15Dec: US7170810231 SNRF

Prudential Financial, Inc. PRU 3.5 15May: UST44320B272 SNRF

ics Incorporated 'DGX 4.2 30Jun UST4834LBATO SNRF

ids A nc. RAI4.85 155ep: US761713AY21 SNRF

Ryder System, Inc. R 3675 01Dec: US7B355HKKA0 SNRF

Sempra Eneray SRE 4.05 01Dec: US816851AU37 SNRF

Simon Property Group, LP. SPG-LP 2.75 01Jun23 US628807DD68 SNRF

Target Corporation T 2.5 15Apr2 USB7612EBESS SNRF

Teck R Limited TECKRS 6.125 010ci35 BondCall | US878742AE55 SNRF

The Allstate Corporation ALL 3,15 15Jun2 US020002AZ47 SNRF

THE BOEING COMPANY BA8.75 15Auq2 US097023AD79 SNRF

The Dow Chemical Company DOW 7.375 01Nov29 US2605438J10 SNRF

THE HARTFORD FINANCIAL SERVICES GROUP. INC. HIG 2.8 19Aug29 US416515BE33 SNRF(

The Home Depot, Inc. HD 5,875 16Dec36 BondCall | US437076AS19 SNRF

THE KROGER CO. KR 4.5 15Jan29 US501044DL23 SNRF

The Procter & Gamble Company PG 3.115Aug US742718EB11 SNRF

The Sherwin-Williams Company SHW 7.375 01Feb27 US624348AL03 SNRF

"THE SOUTHERN COMPANY 50325 01Jui26 USB42587CV72 SNRF

The Walt Disney Company THWALT (2) 3.7 155ep24 | US254687C275 SNRF

THE WILLIAMS COMPANIES, INC. WIVB 4.5 24Jun24. US969457BW96 SNRF

on Foods, TSN 4.5 15Jun22 US902494ATO7 SNRF

nion Pacific Corporation UNP 6.625 01Feb29 US907818CF33 SNRF

nited Parcel Service, Inc. U 375 01Apr30_| US911308ABO4 SNRF

tedHealth Group Incorporated UNH 3,35 15Ju22 US91324PCN06 SNRF

tion VLOC 8.75 15Jun30 US91913YABES SNRF

erizon Communicai VRZN 4.125 16Mar27 US92343VDY74 SNRF

WALMING WALMART INC. WALMINC 5875 05Apr27 | US931142CH46 SNRF
WESTMWY. WestRock MWV, LLC WESTMWY 7.95 15Feb31 | US961548AY02 SNRF
WY pany WY 7.125 1500123 US962166A533 SNRF
WHR Whirlpool Corporation WHR 4.86 15Jun21 US96332HCD98 SNRF
XUITLTD XLUIT L. XUITLTD 525 15Dec43 US98420EAB1 1 SNRF




