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CDX.NAIG.40 [ Removed Enti |
Reference Obligations Being Replaced 6 L Kohl's Corporation 1
Reference Eniies Being Updated 1
nce Entity and Obigation Being Addod 1
Unchanged nd Obigations 117
CDX.NAIG.40
Reference Oblgations Being Rep:
2 obligations for the index constituents listed below are no longer sultable for inclusion.
Rl carsantrefarance Obbgaior hava besr soiced ani o Nutod
Currently in Index. Expected replacements
I Reference Entity Instrument Name ISIN Tier Instrument Name ISIN Tier
|General Mot GENMC (2) 4.875 020ct23 US37045VAE02 SNRFOR GENMC 4.2 010ct27 US37045VANOT SNRFOR
Norp Grumen Coporsion NORGRWM 3.25 01Aug23 | US666807BG61 SNRFOR NORGRWM 4.4 01Miay20 US666807BS00 SNRFOR
Simon Properly Group, L. SPGLP 2.75 014un28 USE26807D068 SNRFOR SPG-LP 2,65 15.u30 US8288070K02 SNRFOR
A [he Alsic Gorporaen ALLS 15 15Jun23 USO020002A747 SNRFOR ALL 145 150ec30 US0200028.95 SNRFOR
PG [The Procter & Gamble Company PG 3.1 15Aug23 US742718EB11 SNRFOR PG 3 251 US742718FHTT SNRFOR
[y par WY 7.125 15.u23 USS62186AS33 SNRFOR WY (5) 7575 15MarsZ US62166BRAT SNRFOR
Cur in Index T Expecte
Instrument Name ISIN [ Tier New IHS Markit Ticker New Reference Enti
T DD 1.7 15Ju25 US763534CN75 | SNRFOR EiDPING EiP, inc. EIDPING 1.7 15.u25
p—
[New Entrant ]
1HS Markit Ticker T Tnstrument Namo SN Tier
[RON [Radian Group Inc. 1 RDN 4.5 010ct24 US750236AUS9 | SNRFOR |
Unchanged Reference Entities and Obligations: 117
The index constituents and their associated roference obligation listed below are expected to remain unchanged
ty in Index
S Mkt Tckar Roforence Entity Instrument Name IsIN Tier
[ADVANCED WICRO DEVICES. ING: AMD 2.125 015ep26 US0079036D80 SNRFOR
mm [ Al Fnancial Inc ALLYF15.801May25 US02005NB8T SNRFOR
T — T (YLt —i ) Sheon
e — ELEGTRIC POVER COUPAYY. 1E AEP 3.2 T3Nov2T US025537A108 SNRFOR.
AXP [American Ex; AXP 4.05 03May20 US0258T60W76 SNRFOR
AG [merico imatonal Group- TG AIG 6.25 01May36 Struc__| USO026874AZ07 SNRFOR
G [Amgen nc. AMGN 3 625 22Wiay24 US0311626V19 SNRFOR
[ARROW ELECTRONICS. ING. ARW 75 Tojanar US04Z735AK67 SNRFOR
[ASSURED GUARANTY MUNICIPAL GOR-
[ATST Inc. ATTING 38 15Feba7 US00206RAWS1 SNRFOR
AIO Putodone T AZO 3125 21Ap26 US053332AT96 SNRFOR
AVT 3 15May31 US053807AUTS SNRFOR
IBARRICK GOTD CORPORATION ABX 5.8 TBNov3E US067801AAG SNRFOR
Baxter Interational Inc BAX 26 15Aug26 USO0718138Q15 SNRFOR
R Berkshire Hathaway Inc BRK 3.125 15Mar26 US0846708567 SNRFOR
BBY Bost Buy Co. Inc. BBY 445 0100126 US0BE52BAATO SNRFOR
[HREFis ok Fnancil LT FRB-Flc 2.5 1628 US093662A 57 SNRFOR
BWA BorgWarner BWA 3,375 T5Mar2b US099724AJ55 SNRFOR
Boston sc»emmc Corporation BSX 3.45 01Mar24 US101137AV96. SNRFOR
[BMY_—brisol-Myers Squibb Compan BY 68 15Nov25 UsT10122A849 SNRFOR
[CPE_— [GAMPBELL SOUP COMP CPB 4.15 15iar28 UST344296G35 SNRFOR
_ [CANADIAN NATURAL RESOURCES LIMITED. CNATUR 2.06 15Jui25. US136385A248 SNRFOR
[Capital One Bank (USA). National Association fo] US14042TCT25 SNRFOR
Carsa o, nc. GAH 3.41 T5Jun27 UsTat4ovyi SNRFOR
i CAT 2.6 165ep29 US1491230649 SNRFOR
[GHUBLIM CHUBINA 8875 15Aug20 | USODA0EACT2 SNRFOR
CiscosY GISCOSY 3625 DéMlard | UST7275RANz6 SNRFOR
[ChCSA GMCSA 5.7 15Apr24 USZ0030NCRO8 SNRFOR
CoNABR CONABRA 7 010ci28 US205887AR36 SNRFOR
[ConocoPhilips GOP (3) 5.9 150ct32 US20625CAF 14 SNRFOR
[Cox Communications, Inc. COX-Comminc 6.8 01Aug28 | US224044ANT2 SNRFOR
[CSX Gorporation CSX 26 01Nov26 US 126408HE65 SNRFOR
CvarER [CVS Health Gorporation GUSHEA 2,625 15hug2d | US266500E72 SNRFOR
oHI DR Horlon, DHI 1.4 160ct27 US23331ABP30 SNRFOR
lDHR Danaher Corporation DHR 3.35 1550025 US235651AQ51 SNRFOR
ORI [ ORI 385 01Mayz7 237194AL50 SNRFOR
DE Deere & Company DE 5375 160ct20 US2441996066 SNRFOR
e Dl Inc DELLN 7.1 15Apr26 US247025AE93 SNRFOR
Devon 5y Coporson DVN 7.95 15Apr32 US251799AA02 SNRFOR
DOM\NEN Dormirion Ener DOMINEN 4.25 01Jun28 | US25746U0Y38 SNRFOR
e TECk LG COMPARY DXCTEG 1.6 1556926 US23355LAL0S SNRFOR
Easiman Chemical Company EMN 75 01Feba7 US277430A023 SNRFOR
Enbridge Inc ENB 35 ToJun2d US29250NAH89 SNRFOR
ENERGY TRANSFER [P ENERTRAE (8] 5675 15an24 | US29276NAMSE SNRFOR
Exelon Corporation EXC 3.4 15Ap26 US3016TNAUSS SNRFOR
e i nc. EXPEGRO 625 01May25 | US30212PASE SNRFOR
Fox e oo Carsion FDX 3.25 01Apr2b US31426XBF24 SNRFOR
Fe [FirstEne FE 7,575 15Novat S337952AG 15 SNRFOR
[FREEPTU Frsepon bR e FREEPIN 5 015ep27 US356710CCT4 SNRFOR
GE [Gonere et Comger GE 6.75 ToMar32 US369626X226 SNRFOR
Gis [General s, Gis 4 17Apr25 US370334CF96 SNRFOR
HAL ALLIBURTON COVPARY FIAL 262 01har30 US406216BL45 SNRFOR
HCA Adnc FiCA 6,875 15Feb26 US04 1198572 SNRFOR
=3 Hess Corporation HESS 35 T5Ju24 USE2800HAF47 SNRFOR
Fonepusl temeforal o HON 5.7 16Mar36 BondCall | USA38516ARTS SNRFOR
[HOSAOTHSTRES it o & o, L HOSHOT-HSTRES 3675 01Apr24 | USA4107TAXd6 SNRFOR
INCAA 3 17Jun27 USH0434LABT SNRFOR
L 18M 5 625 T2Feb2d US#53200HUBS SNRFOR
| \NTERNAT\ONAL PAPER COMPANY 1P 5 155ep35. US460146CM37 SNRFOR
N7 [Johnson & Jof SATET60CKST SNRFOR
[JOHNSON CONTROLS TERRATIONAL PUBLIE [ITED COVPARY JOHCON 3625 02Ju24 | USA7B375AG3T SNRFOR
[KINDERM Kinder Morgan, Inc KINDERM 4.3 01Mar28 | USH466BAPGT SNRFOR
[KRAFHE Kraft Heinz Foods Corpary KRAFHEI 6,375 1500128 | US423074AF05 SNRFOR.
onnar Corporatio LEN 4675 T5Doc23 US5260578W51 SNRFOR
NG incoln National Corporation LNC 335 00Mar25 US534137BE89 SNRFOR
T ockheed Martin Corporation LMT 3,55 15Jan26 US530830BH 11 SNRFOR
oows Corporation LTR 6 01Fenss US540424AP35 SNRFOR
¥ TOW 25 15Ap26 US548661DM66 SNRFOR
WDC 3 85 15)an30 US52676AT59 SNRFOR
WARAPET 3 625 165ep24 | US56585AAGT6 SNRFOR
AR 3,125 15Jun2b US571903A522 SNRFOR
MM 5875 01Aug33 USS71748AKEG SNRFOR
MCD 3.5 01Ju27 USSB0TMEPAT SNRFOR
MCK 7 65 01Mar27 US58T557AM75 SNRFOR
VET 3.6 13Nov25 Us59156RBQ02 SNRFOR
WONDINT 4.125 07May28 | US603207AM 75 SNRFOR
MOTSOL 7.5 f6May25 US620076AH21 SNRFOR
NRUC 8 01Mar32 US637432C102 SNRFOR
NEWMOCO 225 01030 | US651639AY25 SNRFOR
NXTENG 1875 15Jan27 | US65339KBY55 SNRFOR
NSC 365 01Aug25 US655844CA40 SNRFOR
OMC 365 01Nov2d US6B119BA35 SNRFOR
ORGLE 3.25 15Nov27 US6B389XBN49 SNRFOR
"OVINING 5.125 1550p30 | USO12673AHE3 SNRFOR
ackaging Corporalion of America PACKAM 3 15Dec20 US695156AU37 SNRFOR
eramount Global PARAMGL 475 16May25 | USO2556HAASD SNRFOR
izer nc PFE 6 28Miay25 UST17081EXT3 SNRFOR
rudential Fnancil ins PRU 3,678 27Mar2B US7ai32acC78 SNRFOR
UlteGrou PHIG 7.675 TJun32 USTAE867AM30 SNRFOR
uest Di DGX 4.2 30Jun20 UST4834LBAT0 SNRFOR
RAVTHTE 3125 04May27 | US913017CRBS SNRFOR
o Sysom. o R 3,675 01D0c23 USTB355HKKAD SNRFOR
SRE 325 16Jun2? USB16851BAGS SNRFOR
e e G2 LUV 5,125 fhJun2r US8A47418K34 SNRFOR
[Targa Resources Pariners LP TGRLPIN' (3)5.5 01Mard0 | US676128BQ41 SNRFOR
TGT 25 15026 S67612EBE50 SNRFOR
[Teck Resources Limied TEGKRS 6.125 010c(35 BondCall | USB78742AES5 SNRFOR
[The AES Corporation AES (4) 1375 16Jan26 | US00130HCES6 SNRFOR
[THE BOEING COMPANY BA 26 300ct25 US0970238P50 SNRFOR
[The Dow DOW 7.375 01NovZ8 US260543610 SNRFOR
[The Home Depot, Inc HD 5.675 16Doc36 BondCall | USE7076ASTS SNRFOR
SNRFOR
SNRFOR
SNRFOR
SNRFOR
SNRFOR
T SNRFOR
[Tol Brothers, in SNRFOR
[TRANSCANADA PIPELINES LIVITED SNRFOR
s SNRFOR
SNRFOR
SNRFOR
SNRFOR
SNRFOR
SNRFOR
SNRFOR
[Whitpool Gorporation WHR 4.75 26Fob20 USS63320AWGT SNRFOR




