
iTraxx Europe Crossover Series 4
iTraxx Europe Crossover Series 5 or 

iTraxx Europe Crossover Series 6

iTraxx Europe Crossover Series 7 or 
iTraxx Europe Crossover Series 8 or 
iTraxx Europe Crossover Series 9 or 
iTraxx Europe Crossover Series 10

LyondellBasell Industries 
AF S.C.A. **

2.000% 2.500% 2.230% 2.000%

iTraxx Europe Series 1 or iTraxx Europe Series 2 
or iTraxx Europe Series 3 or iTraxx Europe Series 

4 or iTraxx Europe Series 5 or iTraxx Europe 
Series 6 or iTraxx Europe Series 7

iTraxx Europe Crossover Series 8 or 
iTraxx Europe Crossover Series 9 or 
iTraxx Europe Crossover Series 10

iTraxx Europe Crossover Series 11

iTraxx Europe HiVol Series 4 or 
iTraxx Europe HiVol Series 5 or 
iTraxx Europe HiVol Series 6 or  

iTraxx Europe HiVol Series 7

iTraxx Europe Non-Financial Series 1 or 
iTraxx Europe Non-Financial Series 2 or 
iTraxx Europe Non-Financial Series 3 or 
iTraxx Europe Non-Financial Series 4 or 
iTraxx Europe Non-Financial Series 5 or 
iTraxx Europe Non-Financial Series 6 or 

iTraxx Europe Non-Financial Series 7

iTraxx Europe Consumers Series 
1 or iTraxx Europe Consumers 

Series 2 or iTraxx Europe 
Consumers Series 3 or iTraxx 
Europe Consumers Series 4 or 

iTraxx Europe Consumers Series 
5

iTraxx Europe Consumer Cyclical 
Series 1

Thomson (Restructuring)
2.5Yr - 96.25% or
5Yr - 65.125% or 
7.5Yr - 63.25%

0.800% 2.000% 2.220% 3.330% 1.000% 3.330% 6.660%

iTraxx Europe Series 1 or iTraxx Europe Series 2 
or iTraxx Europe Series 3 or iTraxx Europe Series 

4 or iTraxx Europe Series 5 or iTraxx Europe 
Series 6 or iTraxx Europe Series 7

iTraxx Europe Crossover Series 8 or 
iTraxx Europe Crossover Series 9 or 
iTraxx Europe Crossover Series 10

iTraxx Europe Crossover Series 11

iTraxx Europe HiVol Series 4 or 
iTraxx Europe HiVol Series 5 or 
iTraxx Europe HiVol Series 6 or 

iTraxx Europe HiVol Series 7

iTraxx Europe Non-Financial Series 1 or 
iTraxx Europe Non-Financial Series 2 or 
iTraxx Europe Non-Financial Series 3 or 
iTraxx Europe Non-Financial Series 4 or 
iTraxx Europe Non-Financial Series 5 or 
iTraxx Europe Non-Financial Series 6 or 

iTraxx Europe Non-Financial Series 7

iTraxx Europe Consumers Series 
1 or iTraxx Europe Consumers 

Series 2 or iTraxx Europe 
Consumers Series 3 or iTraxx 
Europe Consumers Series 4 or 

iTraxx Europe Consumers Series 
5

iTraxx Europe Consumer Cyclical 
Series 1

Thomson (Bankruptcy) 77.750% 0.800% 2.000% 2.220% 3.330% 1.000% 3.330%
0.0666

W eighting 
iTraxx Europe Crossover Series 7 or iTraxx 
Europe Crossover Series 8 or iTraxx Europe 

Crossover Series 9

Hellas 
Telecommunications 

(Luxembourg) II
1.375% 2.000%

iTraxx Europe Crossover Series 3 iTraxx Europe Crossover Series 4
iTraxx Europe Crossover Series 5 or 

iTraxx Europe Crossover Series 6

iTraxx Europe Crossover Series 
7 or iTraxx Europe Crossover 

Series 8 or iTraxx Europe 
Crossover Series 9 or iTraxx 
Europe Crossover Series 10

TRUVO SUBSIDIARY 
CORP. (Bankruptcy)

3.000% 2.850% 2.500% 2.220% 2.000%

iTraxx Europe CrossoverSeries 1 or iTraxx 
Europe Crossover Series 2

iTraxx Europe Crossover Series 3 iTraxx Europe Crossover Series 4

iTraxx Europe Crossover Series 
5 or iTraxx Europe Crossover 

Series 6 or iTraxx Europe 
Crossover Series 11

iTraxx Europe Crossover Series 7 or iTraxx 
Europe Crossover Series 8 or iTraxx 
EuropeCrossover Series 9 or iTraxx 
EuropeCrossover Series 10 or iTraxx 
EuropeCrossover Series 12 or iTraxx 

EuropeCrossover Series 13 or iTraxx Europe 
Crossover Series 14

SEAT PAGINE GIALLE 
S.P.A. (Bankruptcy)

10.000% 3.330% 2.850% 2.500% 2.220% 2.000%

iTraxx Europe Crossover Series 7 or iTraxx 
Europe Crossover Series 8 or iTraxx Europe 

Crossover Series 9 or iTraxx Europe Crossover 
Series 10 or iTraxx Europe Crossover Series 12 
or iTraxx Europe CrossoverSeries 13 or iTraxx 

Europe Crossover Series 14

iTraxx Europe Crossover Series 6 or 
iTraxx Europe Crossover Series 11

ERC IRELAND 
FINANCE LIMITED 

(Bankruptcy) 0.000% 2.000% 2.230%

iTraxx Europe Crossover Series 7 or iTraxx 
Europe Crossover Series 8 or iTraxx Europe 

Crossover Series 9 or iTraxx Europe Crossover 
Series 10 or iTraxx Europe Crossover Series 12 
or  iTraxx Europe Crossover Series 13 or iTraxx 
Europe Crossover Series 14 or iTraxx Europe 

Crossover Series 16 or iTraxx Europe Crossover 
Series 17 or iTraxx Europe Crossover Series 18 

or iTraxx Europe Crossover Series 19

iTraxx Europe Crossover Series 11 iTraxx Europe Crossover Series 15

CODERE FINANCE 
(LUXEMBOURG) S.A.

54.500% 2.000% 2.230% 2.500%

iTraxx Europe Crossover Series 1 iTraxx Europe Crossover Series 2 iTraxx Europe Crossover Series 3 
iTraxx Europe Crossover Series 

4 
iTraxx Europe Crossover Series 5

EIRCOM LIMITED No Auction 3.340% 3.330% 2.860% 2.500% 2.220%

iTraxx Europe Crossover Series 1 or iTraxx 
Europe Crossover Series 2

iTraxx Europe Crossover Series 3 iTraxx Europe Crossover Series 4 

ABB International Finance 
Limited

No Auction 3.340% 2.860% 2.500%

iTraxx SovX CEEMEA Series 1  or iTraxx SovX 
CEEMEA Series 2

iTraxx SovX CEEMEA Series 3

iTraxx SovX CEEMEA Series 4 or iTraxx 
SovX CEEMEA Series 5 or iTraxx SovX 

CEEMEA Series 6 or iTraxx SovX 
CEEMEA Series 7 or iTraxx SovX 

CEEMEA Series 8 

iTraxx SovX CEEMEA Series 9
iTraxx SovX CEEMEA Series 10 or iTraxx 

SovX CEEMEA Series 11 
iTraxx SovX CEEMEA ex-EU 

Series 8
iTraxx SovX CEEMEA ex-EU 

Series 9

iTraxx SovX CEEMEA 
ex-EU Series 10 or 

iTraxx SovX CEEMEA 
ex-EU Series 11 or 

iTraxx SovX CEEMEA 
ex-EU Series 12 or 

iTraxx SovX CEEMEA 
ex-EU Series 13 or 

iTraxx SovX CEEMEA 
ex-EU Series 14

Ukraine 80.625% 6.666% 5.000% 6.000% 8.000% 1.000% 8.000% 11.000% 12.000%

iTraxx Europe Crossover Series 21
iTraxx Europe Crossover Series 22 or 

iTraxx Europe Crossover Series 23

ABENGOA, S.A. 4.625% 1.667% 1.334%

iTraxx Europe Crossover Series 7 or iTraxx 
Europe Crossover Series 8 or iTraxx Europe 

Crossover Series 9 or iTraxx Europe Crossover 
Series 10 or iTraxx Europe Crossover Series 12 
or iTraxx Europe Crossover Series 13 or iTraxx 
Europe Crossover Series 14 or iTraxx Europe 

Crossover Series 16 or iTraxx Europe Crossover 
Series 17 or iTraxx Europe Crossover Series 18 
or iTraxx Europe Crossover Series 19 or iTraxx 

Europe Crossover Series 20

iTraxx Europe Crossover Series 11 iTraxx Europe Crossover Series 15

iTraxx Europe Crossover Series 2 iTraxx Europe Crossover Series 22 or iTraxx Europe Crossover Series 23

NORSKE 
SKOGINDUSTRIER ASA  

(Restructuring)

5Yr - 29.625% or
7.5Yr - 27% or 

20Yr - 12%
2.000% 2.220% 2.500% 1.667% 1.333%

iTraxx Europe Series 8 or iTraxx Europe Series 9 
or iTraxx Europe Series 10 or iTraxx Europe 

Series 11 or iTraxx Europe Series 12 or iTraxx 
Europe Series 13 or iTraxx Europe Series 14 or 

iTraxx Europe Series 15

iTraxx Europe Non-Financial Series 8 or 
iTraxx Europe Non-Financial Series 9 or 
iTraxx Europe Non-Financial Series 10 or 
iTraxx Europe Non-Financial Series 11 or 
iTraxx Europe Non-Financial Series 12 or 
iTraxx Europe Non-Financial Series 13 or 
iTraxx Europe Non-Financial Series 14 or 

iTraxx Europe Non-Financial Series 15

iTraxx Europe HiVol Series 8 or iTraxx 
Europe HiVol Series 9 or iTraxx Europe 
HiVol Series 10 or iTraxx Europe HiVol 
Series 13 or iTraxx Europe HiVol Series 

14 or iTraxx Europe HiVol Series 15

iTraxx Europe Crossover Series 6 iTraxx Europe Crossover Series 7 or iTraxx EuriTraxx Europe Crossover Series 21iTraxx Europe Crossover Series 22 or iTraxx Europe Crossover Series 23 or iTraxx Europe Crossover Series 24

Portugal Telecom 
International Finance B.V.

20.000% 0.800% 1.000% 3.330% 2.220% 2.000% 1.667% 1.333%

W eighting 

iTraxx Europe Crossover Series 22 or iTraxx 
Europe Crossover Series 23 or iTraxx Europe 

Crossover Series 24

Grupo Isolux Corsan 
Finance B.V.

15.750% 1.334%

iTraxx Europe Series 8 or iTraxx Europe Series 9 
or iTraxx Europe Series 10 or iTraxx Europe 

Series 11 or iTraxx Europe Series 12 or iTraxx 
Europe Series 13 or iTraxx Europe Series 14 or 
iTraxx Europe Series 15 or iTraxx Europe Series 

16 or iTraxx Europe Series 17

iTraxx Europe Senior Financials Series 8 
or iTraxx Europe Senior Financials Series 

9 or iTraxx Europe Senior Financials 
Series 10 or iTraxx Europe Senior 

Financials Series 11 or iTraxx Europe 
Senior Financials Series 12 or iTraxx 
Europe Senior Financials Series 13 or 

iTraxx Europe Senior Financials Series 14 
or iTraxx Europe Senior Financials Series 

15 or iTraxx Europe Senior Financials 
Series 16 or iTraxx Europe Senior 

Financials Series 17 or iTraxx Europe Sub 
Financials Series 8 or iTraxx Europe Sub 
Financials Series 9 or iTraxx Europe Sub 
Financials Series 10 or iTraxx Europe Sub 
Financials Series 11 or iTraxx Europe Sub 
Financials Series 12 or iTraxx Europe Sub 
Financials Series 13 or iTraxx Europe Sub 
Financials Series 14 or iTraxx Europe Sub 
Financials Series 15 or iTraxx Europe Sub 
Financials Series 16 or iTraxx Europe Sub 

Financials Series 17

BANCA MONTE DEI 
PASCHI DI SIENA S.P.A.

49.500% 0.800% 4.000%

iTraxx SovX Latin America Series 5 or iTraxx SovX 
Latin America Series 6 or iTraxx SovX Latin 

America Series 7 or iTraxx SovX Latin America 
Series 8 or iTraxx SovX Latin America Series 9 or 

iTraxx SovX Latin America Series 10 or iTraxx 
SovX Latin America Series 11

iTraxx SovX Latin America Series 12

Bolivarian Republic of 
Venezuela 

24..5% 12.500% 14.286%

iTraxx Europe Series 8  or iTraxx Europe Series 9 
or iTraxx Europe Series 10 or iTraxx Europe 

Series 11 or iTraxx Europe Series 12 or iTraxx 
Europe Series 13 or iTraxx Europe Series 14

iTraxx Europe Senior Financials Series 8  
or iTraxx Europe Senior Financials Series 

9 or iTraxx Europe Senior Financials 
Series 10 or iTraxx Europe Senior 

Financials Series 11 or iTraxx Europe 
Senior Financials Series 12 or iTraxx 
Europe Senior Financials Series 13 or 

iTraxx Europe Senior Financials Series 14 
or iTraxx Europe Sub Financials Series 8 
or iTraxx Europe Sub Financials Series 9 
or iTraxx Europe Sub Financials Series 10 
or iTraxx Europe Sub Financials Series 11 
or iTraxx Europe Sub Financials Series 12 
or iTraxx Europe Sub Financials Series 13 
or iTraxx Europe Sub Financials Series 14

NOVO BANCO, S.A.  
(Restructuring)

87.000% 0.800% 4.000%

iTraxx Europe Crossover Series 21 

iTraxx Europe Crossover Series 22 or 
iTraxx Europe Crossover Series 23 or 
iTraxx Europe Crossover Series 24 or 
iTraxx Europe Crossover Series 25 or 
iTraxx Europe Crossover Series 26 or 
iTraxx Europe Crossover Series 27 or 
iTraxx Europe Crossover Series 28 or 
iTraxx Europe Crossover Series 29 or 

iTraxx Europe Crossover Series 30

ASTALDI SOCIETA PER 
AZIONI 

30.875% 1.667% 1.334%

W eighting 

iTraxx Europe Crossover Series 24 or iTraxx 
Europe Crossover Series 25 or iTraxx Europe 

Crossover Series 26 or iTraxx Europe Crossover 
Series 27 or iTraxx Europe Crossover Series 28

NEW LOOK SENIOR 
ISSUER PLC

0.000% 1.333%

iTraxx Europe Crossover Series 12 or iTraxx 
Europe Crossover Series 13 or iTraxx Europe 

Crossover Series 14 or iTraxx Europe Crossover 
Series 16 or iTraxx Europe Crossover Series 17 
or iTraxx Europe Crossover Series 18 or iTraxx 
Europe Crossover Series 19 or iTraxx Europe 

Crossover Series 20 

iTraxx Europe Crossover Series 15 iTraxx Europe Crossover Series 21

iTraxx Europe Crossover Series 
22 or iTraxx Europe Crossover 

Series 23 or iTraxx Europe 
Crossover Series 24

RALLYE 12.500% 2.000% 2.500% 1.667% 1.333%

W eighting 
iTraxx Europe Crossover Series 22 or iTraxx 
Europe Crossover Series 23 or iTraxx Europe 

Crossover Series 24 or iTraxx Europe Crossover 
Series 25 or iTraxx Europe Crossover Series 26 
or iTraxx Europe Crossover Series 27 or iTraxx 
Europe Crossover Series 28 or iTraxx Europe 

Crossover Series 29 or iTraxx Europe Crossover 
Series 30

Galapagos Holding S.A. 6.875% 1.334%

iTraxx Europe Crossover Series 20 iTraxx Europe Crossover Series 21
iTraxx Europe Crossover Series 22 or 

iTraxx Europe Crossover Series 23

TOP GUN 
REALISATIONS 61 

LIMITED *
100.000% 2.000% 1.667% 1.333%

W eighting 

iTraxx Europe Crossover Series 29

STEINHOFF EUROPE 
AG

84.000% 1.333%

W eighting 

iTraxx Europe Crossover Series 28 or iTraxx 
Europe Crossover Series 29 or iTraxx Europe 

Crossover Series 30 or iTraxx Europe Crossover 
Series 31

THOMAS COOK 
GROUP PLC

10.125% 1.333%

iTraxx Europe Crossover Series 22 or iTraxx 
Europe Crossover Series 23 or iTraxx Europe 

Crossover Series 24 or iTraxx Europe Crossover 
Series 25 or iTraxx Europe Crossover Series 26 
or iTraxx Europe Crossover Series 27 or iTraxx 
Europe Crossover Series 29 or iTraxx Europe 

Crossover Series 30 or iTraxx Europe Crossover 
Series 32 or iTraxx Europe Crossover Series 33

iTraxx Europe Crossover Series 28 or 
iTraxx Europe Crossover Series 31

HEMA BondCo I B.V. 68.500% 1.333% 1.334%

iTraxx Europe Crossover Series 22 or iTraxx 
Europe Crossover Series 23 or iTraxx Europe 

Crossover Series 24 or iTraxx Europe Crossover 
Series 25 or iTraxx Europe Crossover Series 26 
or iTraxx Europe Crossover Series 27 or iTraxx 
Europe Crossover Series 29 or iTraxx Europe 

Crossover Series 30 or iTraxx Europe Crossover 
Series 32 or iTraxx Europe Crossover Series 33

iTraxx Europe Crossover Series 28 or 
iTraxx Europe Crossover Series 31

MATALAN FINANCE 
PLC

36.500% 1.333% 1.334%

W eighting 

iTraxx Europe Crossover Series 22 or iTraxx 
Europe Crossover Series 23 or iTraxx Europe 

Crossover Series 24 or iTraxx Europe Crossover 
Series 25 or iTraxx Europe Crossover Series 26 
or iTraxx Europe Crossover Series 27 or iTraxx 
Europe Crossover Series 28 or iTraxx Europe 

Crossover Series 29 or iTraxx Europe Crossover 
Series 30 or iTraxx Europe Crossover Series 31

Pizzaexpress Financing 1 
PLC

0.125% 1.333%

W eighting 

iTraxx Europe Crossover Series 22 or iTraxx 
Europe Crossover Series 23 or iTraxx Europe 

Crossover Series 24 or iTraxx Europe Crossover 
Series 25 or iTraxx Europe Crossover Series 26 
or iTraxx Europe Crossover Series 27 or iTraxx 
Europe Crossover Series 28 or iTraxx Europe 

Crossover Series 29 or iTraxx Europe Crossover 
Series 30 or iTraxx Europe Crossover Series 31 
or iTraxx Europe Crossover Series 32 or iTraxx 

Europe Crossover Series 33

Selecta Group B.V. 51.625% 1.333%

W eighting 

iTraxx Europe Crossover Series 29 or iTraxx 
Europe Crossover Series 32 or iTraxx Europe 

Crossover Series 33 or iTraxx Europe Crossover 
Series 34

Europcar Mobility Group 100.000% 1.334%

iTraxx SovX BRIC Series 8 or iTraxx SovX BRIC 
Series 9 or iTraxx SovX BRIC Series 10 or iTraxx 
SovX BRIC Series 11 or iTraxx SovX BRIC Series 

12

iTraxx SovX BRIC Series 13 or iTraxx 
SovX BRIC Series 14

iTraxx SovX CEEMEA ex-EU Series 8

iTraxx SovX CEEMEA ex-EU 
Series 10 or iTraxx SovX 

CEEMEA ex-EU Series 11 or 
iTraxx SovX CEEMEA ex-EU 

Series 12 or iTraxx SovX 
CEEMEA ex-EU Series 13 or 
iTraxx SovX CEEMEA ex-EU 

Series 14

iTraxx SovX CEEMEA ex-EU Series 9
iTraxx SovX CEEMEA Series 10 
or iTraxx SovX CEEMEA Series 

11
iTraxx SovX CEEMEA Series 8

iTraxx SovX CEEMEA 
Series 9

iTraxx SovX Global 
Liquid Investment 
Grade Series 8

iTraxx SovX Global 
Liquid Investment 
Grade Series 9 or 
iTraxx SovX Global 
Liquid Investment 

Grade Series 10 or 
iTraxx SovX Global 
Liquid Investment 

Grade Series 11 or 
iTraxx SovX Global 
Liquid Investment

Russian Federation 56.125% 33.300% 25.000% 21.000% 20.000% 18.000% 17.000% 15.000% 14.00% 4.000% 3.840%

W eighting 

iTraxx Europe Crossover Series 21

iTraxx Europe Crossover Series 22 or 
iTraxx Europe Crossover Series 23 or 
iTraxx Europe Crossover Series 24 or 
iTraxx Europe Crossover Series 25 or 
iTraxx Europe Crossover Series 26 or 
iTraxx Europe Crossover Series 27 or 
iTraxx Europe Crossover Series 28 or 
iTraxx Europe Crossover Series 29 or 
iTraxx Europe Crossover Series 30 or 

iTraxx Europe Crossover Series 31

W eighted Average 
Final Price 

W eighting 

Settled Entity 
W eighted Average 

Final Price 

Settled Entity 
W eighted Average 

Final Price 

Settled Entity 
W eighted Average 

Final Price 

Settled Entity 
W eighted Average 

Final Price 

Settled Entity 

W eighting 

Settled Entity 
W eighted Average 

Final Price 

W eighting 

Settled Entity 
W eighted Average 

Final Price 

W eighting 

Settled Entity 

Settled Entity 
W eighted Average 

Final Price 

Settled Entity 
W eighted Average 

Final Price 

Settled Entity 
W eighted Average 

Final Price 

Settled Entity 
W eighted Average 

Final Price 

Settled Entity 

W eighted Average 
Final Price 

Settled Entity 

Settled Entity 

W eighted Average 
Final Price 

Settled Entity 
W eighted Average 

Final Price 

Settled Entity 

Settled Entity 

** Successor entity to WDAC Subsidiary Corp. In iTraxx Europe Crossover Series 3, iTraxx Europe Crossover Series 4, iTraxx Europe Crossover Series 5, iTraxx Europe Crossover Series 6, iTraxx Europe Crossover Series 7, iTraxx Europe Crossover Series 8

W eighting 

W eighting 

Settled Entity 

Settled Entity 
W eighted Average 

Final Price 

W eighted Average 
Final Price 

W eighting 

W eighted Average 
Final Price 

W eighting 

W eighted Average 
Final Price 

iTraxx Europe

SETTLED ENTITY MATRIX

 (published as of 12th August 2026)

iTraxx Europe, Crossover, HiVol, SovX and Sub Indices

W eighting 

W eighting

** Successor entity to Basell AF S.C.A. In iTraxx Europe Crossover Series 4, iTraxx Europe Crossover Series 5, iTraxx Europe Crossover Series 6, iTraxx Europe Crossover Series 7, iTraxx Europe Crossover Series 8

Settled Entity
W eighted Average 

Final Price

W eighting 

Settled Entity 
W eighted Average 

Final Price 

W eighting 

W eighting 

W eighting 

W eighted Average 
Final Price 

Settled Entity 

W eighting 

W eighting 

Settled Entity 
W eighted Average 

Final Price 

W eighting 

Settled Entity 
W eighted Average 

Final Price 

W eighted Average 
Final Price 

W eighting 

Settled Entity 

W eighted Average 
Final Price 

*In accordance with the Top Gun Realisations 61 Limited Credit Derivatives Auction Settlement Terms published by the DC Secretary on behalf of ISDA on September 10 2019 (and available at 
https://www.cdsdeterminationscommittees.org/cds/top-gun-realisations-61-limited), an actual auction in respect of Top Gun Realisations 61 Limited was not held on September 11 2019 and instead an Auction was deemed 
to have been held on such date and the Auction Final Price in respect thereof is deemed to be 100 per cent.

Settled Entity 

W eighting 

W eighted Average 
Final Price 

W eighted Average 
Final Price 

Settled Entity 

W eighting 

Settled Entity 
W eighted Average 

Final Price 

W eighted Average 
Final Price 

Settled Entity 
W eighted Average 

Final Price 

W eighted Average 
Final Price 

Settled Entity 
W eighted Average 

Final Price 

W eighting 

W eighting 

Settled Entity 
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VUE INTERNATIONAL 
BIDCO PLC*

100.000% 1.666% 1.333%

iTraxx Europe Crossover Series 25 or iTraxx 
Europe Crossover Series 26 or iTraxx Europe 

Crossover Series 27 or iTraxx Europe Crossover 
Series 28 or iTraxx Europe Crossover Series 29 
or iTraxx Europe Crossover Series 30 or iTraxx 
Europe Crossover Series 31 or iTraxx Europe 

Crossover Series 32 or iTraxx Europe Crossover 
Series 33 or iTraxx Europe Crossover Series 34 
or iTraxx Europe Crossover Series 35 or iTraxx 
Europe Crossover Series 36 or iTraxx Europe 

Crossover Series 37 or iTraxx Europe Crossover 
Series 38 or iTraxx Europe Crossover Series 39

iTraxx Europe Non-Financial Series 20 or 
iTraxx Europe Non-Financial Series 21 or 

iTraxx Europe Non-Financial Series 22

iTraxx Europe Non-Financial Series 23 o
iTraxx Europe Non-Financial Series 24

iTraxx Europe Series 20 or iTraxx 
Europe Series 21 or iTraxx 
Europe Series 22 or iTraxx 
Europe Series 23 or iTraxx 

Europe Series 24

iTraxx Europe HiVol Series 20

CASINO GUICHARD-
PERRACHON

1.000% 1.334% 1.000% 1.053% 0.800% 3.340%

Atos SE 3.000%

Intrum AB 76.000%

 iTraxx Europe Crossover Series 24 or iTraxx 
Europe Crossover Series 25 or iTraxx Europe 

Crossover Series 26 or iTraxx Europe Crossover 
Series 27 or iTraxx Europe Crossover Series 28 

or iTraxx Europe Crossover Series 29 

iTraxx Europe Crossover Series 30 o
iTraxx Europe Crossover Series 31 or 
iTraxx Europe Crossover Series 32 or 
iTraxx Europe Crossover Series 33 or 
iTraxx Europe Crossover Series 34 or 
iTraxx Europe Crossover Series 35 or 
iTraxx Europe Crossover Series 36 or 
iTraxx Europe Crossover Series 37 or 
iTraxx Europe Crossover Series 38 or 
iTraxx Europe Crossover Series 39 or 

iTraxx Europe Crossover Series 40 iTraxx 
Europe Crossover Series 41 or iTraxx 
Europe Crossover Series 42 or iTraxx 

Europe Crossover Series 4

ALTICE FRANCE 87.750% 1.333% 1.334%

Weighting 

 iTraxx Europe Crossover Series 24 or iTraxx 
Europe Crossover Series 25 or iTraxx Europe 

Crossover Series 26 or iTraxx Europe Crossover 
Series 27 or iTraxx Europe Crossover Series 28 
or iTraxx Europe Crossover Series 29 or iTraxx 
Europe Crossover Series 30 or iTraxx Europe 

Crossover Series 31 or iTraxx Europe Crossover 
Series 32 or iTraxx Europe Crossover Series 33 
or iTraxx Europe Crossover Series 34 or iTraxx 
Europe Crossover Series 35 or iTraxx Europe 

Crossover Series 36 or iTraxx Europe Crossover 
Series 37 or iTraxx Europe Crossover Series 38 
or iTraxx Europe Crossover Series 39 or iTraxx 

Europe Crossover Series 40 iTraxx Europe 
Crossover Series 41 or iTraxx Europe Crossover 
Series 42 or iTraxx Europe Crossover Series 43

ARDAGH PACKAGING 
FINANCE PUBLIC 

LIMITED COMPANY
33.875% 1.334%

Weighting 

Settled Entity 
Weighted Average 

Final Price 

Weighting 

Settled Entity 
Weighted Average 

Final Price 

Weighting 

iTraxx Europe Crossover Series 40

*In accordance with the 2023 Vue Entertainment International Limited Credit Derivatives Auction Settlement Terms published by the DC Secretary on behalf of ISDA on September 4 2023 
(and available at https://www.cdsdeterminationscommittees.org/cds/vue-international-bidco-plc), an actual auction in respect of Transactions with a Scheduled Termination Date
to 20 September 2025 (Bucket 1) with Vue Entertainment International Limited as the Reference Entity was not held on September 14 2023 and instead an Auction in respect of Bucket 1 was 
deemed to have been held on such date and the Auction Final Price in respect of Bucket 1 is deemed to be 100 per cent. On 22 March 2023, the Credit Derivatives Determinations 
Committees (EMEA) resolved that Vue Entertainment International Limited became the sole successor to VUE INTERNATIONAL BIDCO PLC effective 26-January-2023.  

1.334%

1.333%

iTraxx Europe Crossover Series 28 or iTraxx Europe Crossover Series 29 or iTraxx Europe 
Crossover Series 30 or iTraxx Europe Crossover Series 31 or iTraxx Europe Crossover 

Series 32 or iTraxx Europe Crossover Series 33 or iTraxx Europe Crossover Series 34 or 
iTraxx Europe Crossover Series 35 or iTraxx Europe Crossover Series 36 or iTraxx Europe 

Crossover Series 37 or iTraxx Europe Crossover Series 38 or iTraxx Europe Crossover 
Series 39 or iTraxx Europe Crossover Series 40 or iTraxx Europe Crossover Series 41 or 

iTraxx Europe Crossover Series 42

Settled Entity 
Weighted Average 

Final Price 

Settled Entity 
Weighted Average 

Final Price 

Weighting 

Settled Entity 
Weighted Average 

Final Price 
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