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iBoxx® Indices

Transparent,independent, objective and
multidimensional coverage across all asset
classes.

iBoxx indices offer broad benchmarking and liquid tradable index
solutions that track bond markets globally.

iBoxx are independent bond indices which are based on
multisource pricing for improved accuracy. They serve as tools for
passive or active portfolio management, ETFs and structured
products. The indices cover major and minor currencies in all key
bond segments.

The index rules offer broad coverage of the global bond universe
and maintain minimum standards of investability and liquidity.
This publicly available information includes constituent details,
composition, calculation and rebalancing rules. Our indices
methodology is flexible, allowing us to adapt to industry changes
including adhering to necessary regulatory requirements.

We include a wide range of analytical values and subindex
granularity by sector, rating, maturity and size, which supports
performance measurement and attribution analysis while
providing enhanced transparency.

Transparency

Key Stats
USD 5 trillion+

Total value of derivative
trades outstanding (OTC
value linked to indices)

USD 190 billion+
AUM in ETFs

30,000+

Bonds in indices

200+
ETFs linked to indices

Multi-Dimensional analysis

Documentation on our rules-based methodology
for constituent selection, monthly rebalancing and
daily total return calculations is publicly available.

Independence

iBoxx products utilize independent multisource
pricing and reference data subject to rigorous
quality testing, with a fully documented price
challenge process in place. We are committed to
administering all financial benchmarks in
compliance with I0OSCO benchmark principles and
is an authorized benchmark administrator under
the European Benchmark Regulation (BMR).

A wide range of analytical values are published to
support risk, performance measurement and
attribution analysis.

Flexibility

iBoxx offers the ability to customize indices to
meet specific criteria.

Depth of Data

A broad history of index and subindex
performance and analytics are available and
published frequently to support index analysis.
Reliability

Rigorous and comprehensive quality controls, and
24x7 global customer support



Headline iBoxx and S&P DJI Fixed Income Index Series

Global Europe

Global Government EUR Investment Grade*
. : N — Sovereigns

Global Inflation Linked — Corporates

Global Developed Markets High Yield*

- PACT™EURIG

Contingent Convertibles (CoCo)*

EUR High Yield*

Infrastructure

GBP Investment Grade*

Global, Green, Social & Sustainability Bonds

GBP High Yield

S&P Green Bond*

North America

EUR FRN IG*

European ABS

USD Investment Grade*
— Sovereigns
— Corporates

S&P UBS Western European Leveraged Loan

Asia-Pacific

USD High Yield*

Asia Bond Fund (ABF)*

USD FRN IG*

ALBI (Asia Local)

S&P UBS Leveraged Loan*

Collateralized
— Non-Agency RMBS
— iBoxx Trepp CMBS

iBoxx ChinaBond IG Overall
— Govt & Policy Banks
— Corporate

iBoxx ChinaBond Asian HY

S&P Municipal Bond
- AMT-Free*
— Muni Series*

Hang Seng Markit iBoxx Offshore RMB Bond Index

SGD*

S&P Canada
- S&P/TSX Preferred

Emerging Markets

USD Asia Ex-Japan*

USD Asia-Pacific*

ADBI

USD Emerging Markets Broad*
— Sovereigns & Sub-sovereigns
— Corporates & Covered

One Belt One Road

S&P/ASX iBoxx*

Dow Jones Sukuk*

iBoxx USD Sukuk

Global Emerging Markets (GEMX)

AUD Overall*

Latin America

S&P Africa Bond*

S&P/BMV Mexico*

iBoxx Tadawul SAR Government Sukuk*

S&P/BVL Peru*

S&P/B3 Brazil*

S&P/CLX Chile

Source: S&P Dow Jones Indices LLC. Data as of July 31,2025. *Denotes indices tracked by an ETF. Tables are provided for illustrative purposes.

For most index series, the following subindex breakdowns would be provided as a standard offering, catering
to index users who, for example, are looking for long-/short-dated solutions or targeting a particular
investment segment, such as A-rated Financials.

— Market of Risk Breakdown: Germany, U.K., China, U.S., Australia, Brazil, etc.

— Ratings Breakdown: Investment Grade, High Yield , AAA, BBB, BB, CCC, etc.

— Sector Breakdown: Financials, Non-Financials, Real Estate, Consumer Goods, Technology,
Telecommunications, etc.

— Maturity Breakdown: 1-3, 3-5, 5-7, 7-10, 10+, etc.



Index Identifiers Top 15 bond ETFs by AUM linked to iBoxx Indices

ETF Name Identifier iBoxx Index AUBI\inll(igﬁg
iShares iBoxx $ Invmt Grade Corp Bd ETF LQD iBoxx USD Liquid Investment Grade Index 26.8
iShares iBoxx $ High Yield Corp Bd ETF HYG iBoxx USD Liquid High Yield Index 16.9
iShares 0-5 Year High Yield Corp Bd ETF SHYG iBoxx USD Liquid High Yield 0-5 Index 6.9
iShares € High Yield CorpBd ETF EUR Dist IHYG iBoxx EUR Liquid High Yield Index 6.6
iShares $ Short Dur Corp Bd ETF USD Acc SDIA iBoxx USD Liquid Investment Grade 0-5 Index 51
ABF Pan Asia Bond Index 2821 iBoxx ABF Pan-Asia Index 3.9
iShares $ Corp Bond ETF USD Acc LQDA iBoxx USD Liquid Investment Grade Index 3.8
iShares € Ultrashort Bond ETF EUR Dist ERNE iBoxx EUR Liquid Investment Grade Ultrashort Index 3.8
iShares $ Corp Bond ETF USD Dist LQDE iBoxx USD Liquid Investment Grade Index 3.5
FlexShares iBoxx 3Yr Target Dur TIPS ETF TDTT iBoxx 3-Year Target Duration TIPS Index 2.7
Xtrackers Il Euroz Govt Bd 1-3 ETF1C DBXP iBoxx EUR Eurozone 1-3 Index 2.6
Xtrackers Il Euroz Govt Bd ETF1C EUR DBXN iBoxx EUR Sovereigns Eurozone index 2.5
iShares € Corp Bond Lg Cp ETF EUR Dist IBCX iBoxx EUR Liquid Corporates Large Cap Index 2.4
iShares Core £ Corp Bond ETF GBP Dist SLXX iBoxx GBP Liquid Corporates Large Cap Index 2.4

Source: S&P Dow Jones Indices LLC. Data as of July 31,2025. Table is provided for illustrative purposes. Please find the full lists of U.K. & European-
Listed Index-Linked Products, U.S-Listed Exchange Traded Products and Asia Pacific-Listed Exchange-Traded Products.

Standardized Total Return Swaps Contracts on iBoxx Indices

— Enable investors to gain or hedge exposure to the corporate bond and leveraged loan markets easily

and efficiently.

— Utilize standard trading documentation, including standard term supplement and short form

confirmation.

e Trades referencing 2006 ISD Credit Definitions.

Standardized Total Return Swaps Contracts Available on Selected iBoxx Indices

Index Name REDID Ticker
iBoxx GBP Corporates Index 4J623NAAY IYDU
iBoxx EUR Corporates Index 4J6230AA7 QWBA
iBoxx USD Liquid Investment Grade Index 4J622TAA7 IBOXIG
iBoxx USD Liquid High Yield Index 4J623JAA8 IBOXHY
iBoxx EUR Liquid High Yield Index 4J623RAA0 IBOXXMJA
iBoxx USD Liquid Leveraged Loans Index 4J623WAAQ IBXXLLTR
Boxx EUR Contingent Convertible Liquid Developed Market AT1 4J624GAA3 IBXXC2D1
iBoxx USD Contingent Convertible Liquid Developed Market AT1 4J624DAA0 IBXXC1D1

Source: S&P Dow Jones Indices LLC. Data as of July 31,2025. Table is provided for illustrative purposes. Please see the iBoxx Standardized Total

Return Swaps (TRS) Trading Convention Guide.



https://www.spglobal.com/spdji/en/brochure/article/uk-and-european-listed-index-linked-products/
https://www.spglobal.com/spdji/en/brochure/article/uk-and-european-listed-index-linked-products/
https://www.spglobal.com/spdji/en/documents/ticker-info-sheets/spdji-fa-us-listed-etfs.pdf
https://www.spglobal.com/spdji/en/brochure/article/asia-pacific-listed-etfs/
https://cdn.ihsmarkit.com/www/pdf/0922/iBoxx-Standardized-TRS-Trading-Convention-Guide.pdf
https://cdn.ihsmarkit.com/www/pdf/0922/iBoxx-Standardized-TRS-Trading-Convention-Guide.pdf

Intellectual Property Notices/Disclaimer

© 2026 S&P Dow Jones Indices. All rights reserved. S&P, S&P 500, SPX, SPY, The 500, US500, US 30, S&P 100, S&P COMPOSITE 1500, S&P 400,
S&P MIDCAP 400, S&P 600, S&P SMALLCAP 600, S&P GIVI, GLOBAL TITANS, DIVIDEND ARISTOCRATS, Select Sector, S&P MAESTRO, S&P PRISM,
S&P STRIDE, GICS, SPIVA, SPDR, INDEXOLOGY, iTraxx, iBoxx, ABX, ADBI, CDX, CMBX, MBX, MCDX, PRIMEX, HHPI, and SOVX are registered
trademarks of S&P Global, Inc. (*S&P Global”) or its affiliates. DOW JONES, DJIA, THE DOW and DOW JONES INDUSTRIAL AVERAGE are
trademarks of Dow Jones Trademark Holdings LLC (“Dow Jones”). These trademarks together with others have been licensed to S&P Dow Jones
Indices LLC. Redistribution or reproduction in whole or in part are prohibited without written permission of S&P Dow Jones Indices LLC. This
document does not constitute an offer of services in jurisdictions where S&P DJI does not have the necessary licenses. Except for certain
custom index calculation services, all information provided by S&P DJI is impersonal and not tailored to the needs of any person, entity, or
group of persons. S&P DJI receives compensation in connection with licensing its indices to third parties and providing custom calculation
services. Past performance of an index is not an indication or guarantee of future results.

It is not possible to invest directly in an index. Exposure to an asset class represented by an index may be available through investable
instruments based on that index. S&P DJI does not sponsor, endorse, sell, promote or manage any investment fund or other investment vehicle
that is offered by third parties and that seeks to provide an investment return based on the performance of any index. S&P DJI makes no
assurance that investment products based on the index will accurately track index performance or provide positive investment returns. S&P
DJl is not an investment advisor, commaodity trading advisor, fiduciary, “promoter” (as defined in the Investment Company Act of 1940, as
amended) or “expert” as enumerated within 15 U.S.C. § 77k(a), and S&P DJI makes no representation regarding the advisability of investing in
any such investment fund or other investment vehicle. A decision to invest in any such investment fund or other investment vehicle should not
be made in reliance on any of the statements set forth in this document. S&P DJl is not a tax advisor. Inclusion of a security, commodity, crypto
currency, or other asset within an index is not a recommendation by S&P DJI to buy, sell, or hold such security, commodity, crypto currency, or
other asset, nor is it considered to be investment or trading advice.

These materials have been prepared solely for informational purposes based upon information generally available to the public and from
sources believed to be reliable. No content contained in these materials (including index data, ratings, credit-related analyses and data,
research, valuations, model, software or other application or output therefrom) or any part thereof (“Content”) may be modified, reverse
engineered, reproduced, or distributed in any form or by any means, or stored in a database or retrieval system, without the prior written
permission of S&P DJI. The Content shall not be used for any unlawful or unauthorized purposes. S&P DJI and its third-party data providers and
licensors (collectively “S&P Dow Jones Indices Parties”) do not guarantee the accuracy, completeness, timeliness, or availability of the Content.
S&P Dow Jones Indices Parties are not responsible for any errors or omissions, regardless of the cause, for the results obtained from the use of
the Content. THE CONTENT IS PROVIDED ON AN “AS I1S” “WHERE 1S” BASIS. S&P DOW JONES INDICES PARTIES DISCLAIMS ANY AND ALL
EXPRESS OR IMPLIED WARRANTIES, INCLUDING, BUT NOT LIMITED TO, ANY WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE, FREEDOM FROM BUGS, SOFTWARE ERRORS OR DEFECTS, THAT THE CONTENT’S FUNCTIONING WILL BE
UNINTERRUPTED OR THAT THE CONTENT WILL OPERATE WITH ANY SOFTWARE OR HARDWARE CONFIGURATION. In no event shall S&P Dow
Jones Indices Parties be liable to any party for any direct, indirect, incidental, exemplary, compensatory, punitive, special, or consequential
damages, costs, expenses, legal fees, or losses (including, without limitation, lost income or lost profits and opportunity costs) in connection
with any use of the Content even if advised of the possibility of such damages.

Credit-related information and other analyses, including ratings, research and valuations are generally provided by licensors and/or affiliates of
S&P Dow Jones Indices, including but not limited to S&P Global’s other divisions such as S&P Global Market Intelligence. Any credit-related
information and other related analyses and statements in the Content are statements of opinion as of the date they are expressed and not
statements of fact. Any opinion, analyses and rating acknowledgement decisions are not recommendations to purchase, hold, or sell any
securities or to make any investment decisions, and do not address the suitability of any security. S&P Dow Jones Indices does not assume any
obligation to update the Content following publication in any form or format. The Content should not be relied on and is not a substitute for the
skill, judgment and experience of the user, its management, employees, advisors and/or clients when making investment and other business
decisions. S&P DJI does not act as a fiduciary or an investment advisor. While S&P DJI has obtained information from sources it believes to be
reliable, S&P DJI does not perform an audit or undertake independent verification of any information it receives. S&P DJI reserves the right to
vary or discontinue any index at any time for regulatory or other reasons. Various factors, including external factors beyond S&P DJI’s control
might necessitate material changes to indices.

To the extent that regulatory authorities allow a rating agency to acknowledge in one jurisdiction a rating issued in another jurisdiction for
certain regulatory purposes, S&P Global Ratings reserves the right to assign, withdraw or suspend such acknowledgement at any time and in
its sole discretion. S&P Dow Jones Indices, including S&P Global Ratings, disclaim any duty whatsoever arising out of the assignment,
withdrawal, or suspension of an acknowledgement as well as any liability for any damage alleged to have been suffered on account thereof.
Affiliates of S&P Dow Jones Indices LLC, including S&P Global Ratings, may receive compensation for its ratings and certain credit-related
analyses, normally from issuers or underwriters of securities or from obligors. Such affiliates of S&P Dow Jones Indices LLC, including S&P
Global Ratings, reserve the right to disseminate its opinions and analyses. Public ratings and analyses from S&P Global Ratings are made
available on its Web sites, www.standardandpoors.com (free of charge), and www.ratingsdirect.com and www.globalcreditportal.com
(subscription), and may be distributed through other means, including via S&P Global Ratings publications and third-party redistributors.
Additional information about our ratings fees is available at www.standardandpoors.com/usratingsfees.

S&P Global keeps certain activities of its various divisions and business units separate from each other to preserve the independence and
objectivity of their respective activities. As a result, certain divisions and business units of S&P Global may have information that is not
available to other business units. S&P Global has established policies and procedures to maintain the confidentiality of certain nonpublic
information received in connection with each analytical process.

In addition, S&P Dow Jones Indices provides a wide range of services to, or relating to, many organizations, including issuers of securities,
investment advisers, broker-dealers, investment banks, other financial institutions, and financial intermediaries, and accordingly may receive



fees or other economic benefits from those organizations, including organizations whose securities or services they may recommend, rate,
include in model portfolios, evaluate, or otherwise address.

Some indices use the Global Industry Classification Standard (GICS®), which was developed by, and is the exclusive property and a trademark
of, S&P Global and MSCI. Neither MSCI, S&P DJI nor any other party involved in making or compiling any GICS classifications makes any express
or implied warranties or representations with respect to such standard or classification (or the results to be obtained by the use thereof), and
all such parties hereby expressly disclaim all warranties of originality, accuracy, completeness, merchantability, or fitness for a particular
purpose with respect to any of such standard or classification. Without limiting any of the foregoing, in no event shall MSCI, S&P DJI, any of
their affiliates or any third party involved in making or compiling any GICS classifications have any liability for any direct, indirect, special,
punitive, consequential or any other damages (including lost profits) even if notified of the possibility of such damages.

S&P Dow Jones Indices products are governed by the terms and conditions of the agreements under which they may be provided. A license is
required from S&P Dow Jones Indices to display, create derivative works of and/or distribute any product or service that uses, is based upon
and/or refers to any S&P Dow Jones Indices and/or index data.

CONTACT US

New York
+1-212-438-7354
+1-877-325-5415
Mexico City

+52-(55)-1037-5290

London
+44-207-176-8888

Dubai
+971-(0)4-371-7131
Mumbai
+91-22-2272-5312
Beijing
+86-10-6569-2770

Hong Kong
+852-2532-8000
Tokyo

+81 3-4550-8564
Sydney
+612-9255-9802

www.spglobal.com/spdji/en

index_services@spglobal.com

S&P Dow Jones Custom Indices

customindices@spglobal.com
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