S&'P DOW JoneS INDEX ANNOUNCEMENT
Indices

A Division of S&P Global

CDXl/iTraxx Tranches: September 2026 Roll Dates

September 2, 2026

This is to inform market participants that the Sept 2026 roll dates for the tranches referencing
the iTraxx/CDX indices will continue to be based on the T+4 convention i.e., the iTraxx/CDX
tranche roll dates will be four business days following the respective index roll dates. For
clarity, the following are the September 2026 roll dates for iTraxx/CDX tranches.

Index Index Roll Date | Tranche Roll Date Offset Tranche Roll Date (T+4)
CDX.NA.IG.47 21-Sep-26 +4 Bus. Days 25-Sep-26
CDX.NA.HY.47 28-Sep-25 +4 Bus. Days 2-Oct-26

iTraxx Europe S46 21-Sep-26 +4 Bus. Days 25-Sep-26

iTraxx Crossover S46 21-Sep-26 +4 Bus. Days 25-Sep-26

The above tranche roll dates conventions are advisory only, and market participants are
requested to exercise their own judgement relating to trading of the new series of the
iTraxx/CDX tranches.

For further information about this announcement, please contact S&P DJI at
index_services@spglobal.com.

ABOUT S&P DOW JONES INDICES

S&P Dow Jones Indices is the largest global resource for essential index-based concepts, data and
research, and home to iconic financial market indicators, such as the S&P 500® and the Dow Jones
Industrial Average®. More assets are invested in products based on our indices than products based
on indices from any other provider in the world. Since Charles Dow invented the first index in 1884,



S&P DJI has been innovating and developing indices across the spectrum of asset classes helping to
define the way investors measure and trade the markets.

S&P Dow Jones Indices is a division of S&P Global (NYSE: SPGI), which provides essential
intelligence for individuals, companies and governments to make decisions with confidence. For more
information, visit www.spglobal.com/spdii.
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