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PROBLEM WITH THE CILI INDEX FROM 04-15 FEBRUARY 2016

An error was picked up with regards to the CILI and its IGOV and 12+ Term Split sub-indices since 4 February
2016. The CILI valuation files for the period 4 February to 15 February 2016 have all been corrected and are
available on the FTP site.

The difference in valuation is less than 0.01% for all impacted days. Please see below the historic index values
that have been corrected.

2016/02/04 | CILl 233.769954 233.769954 0.000000
2016/02/05 | CILl 233.721528 233.721528 0.000000
2016/02/06 | CILI 233.740797 233.740862 -0.000065
2016/02/07 | CILl 233.760068 233.760198 -0.000130
2016/02/08 | CIL 234.092272 234.092403 -0.000131
2016/02/09 | CILl 234.054493 234.054624 -0.000131
2016/02/10 | CILl 233.952853 233.952853 0.000000
2016/02/11 | CiLl 234.008077 234.008077 0.000000
2016/02/12 | CILl 233.530989 233.530988 0.000001
2016/02/13 | CILl 233.550259 233.550323 -0.000064
2016/02/14 | CILl 233.569530 233.569660 -0.000129
2016/02/15 | CILl 233.652324 233.673190 -0.020866
2016/02/04 | IGOV 233.484235 233.484235 0.000000
2016/02/05 | IGOV 233.423863 233.423863 0.000000
2016/02/06 | IGOV 233.442885 233.442955 -0.000070
2016/02/07 | IGOV 233.461909 233.462049 -0.000140
2016/02/08 | IGOV 233.794455 233.794596 -0.000141
2016/02/09 | IGOV 233.746654 233.746795 -0.000141
2016/02/10 | IGOV 233.648323 233.648323 0.000000
2016/02/11 | IGOV 233.706101 233.706101 0.000000
2016/02/12 | IGOV 233.190337 233.190335 0.000002
2016/02/13 | IGOV 233.209376 233.209445 -0.000069
2016/02/14 | I1GOV 233.228417 233.228556 -0.000139
2016/02/15 | I1GOV 233.305196 233.327678 -0.022482

Apologies for the inconvenience caused.
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