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September 2026 CDS Index Roll Timeline S&P iTraxx

Australia
Sydney Time London Time ‘ Action
Friday, 28 Aug | Friday, 28 Aug | ¢\t off date for CDS liquidity observation period in the DTCC TIW
2026 2026
Wednesday, 09 Tuesday, 08 S&P DJI distributes provisional membership list together with
Sep 2026 Sep 2026 suggested Reference Obligations to iTraxx Market Participants &
SOD EOD publishes it on website
Wegggszdoazyé 09 Weggsszdoazyé 09 Market Participants submit feedback on reference entities and
EOD SOD obligations to SPDJI
Thursdzaglz,g 0 Sep Tféu;sdzaglz,go Conference call to agree reference entities, reference obligations,
16:30 0730 coupons & recovery rates
Fndag(,);é Sep Tféu;sdzaglz,go S&P DJI distributes final membership list and coupons to iTraxx
sSOD EOD Market Participants & publishes them on website
Wednesday, 16 Tuesday, 15
Sep 2026 Sep 2026 Index annexes published on www.spglobal.com/spdji
SOD EOD
Monday, 21 Sep Monday, 21 .
2026 Sep 2026 Trading commences

*Please note that information may be published prior to but no later than the dates listed in this timeline unless announced otherwise by S&P DJI.

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/spdiji.
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