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IHS Markit Benchmark Administration Limited 
Consultation on the Cessation of Certain CDS 
Benchmark Indices – Results 

LONDON, FEBRUARY 14, 2023: IHS Markit Benchmark Administration Limited (IMBA) has conducted 
a consultation with market participants on the cessation of certain CDS Benchmark Indices.  

Following a review of current CDS Benchmark Indices offering and outstanding financial products 
referencing the indices, IMBA has decided to cease publication of the below indices.  

Please see the table below for a list of the impacted headline indices:   

Ticker Index Name 
ITRXPRFL iTraxx European Credit Performance Index 
ITRXPRIG iTraxx European IG Credit Performance Index 
ITRXXOVL iTraxx European Crossover Long Credit Index 
ITRXXOVS iTraxx European Crossover Credit Short Index 
CDXNAHYL CDX North American High Yield Long Credit Index 
CDXNAHYS CDX North American High Yield Credit Short Index 

CESSATION TIMING 

IMBA ceased publication of the above benchmarks as of Friday, February 10, 2023. 

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/spdji. 
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