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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

Market capitalisation weighted — Global

FTSE All-World High Dividend Yield

Index

FTSE All-World High Dividend Yield
Index

FTSE All World High-Dividend-
Yield Web Page

FTSE All-World High Dividend Yield

FTSE All-World High Dividend Yield

Index Ground Rules

Index Benchmark Statement

FTSE All-World Large Mid Custom
Index Series

FTSE All-World Large Mid Custom
Index Series

Custom Methodologies

FTSE All-World Large Mid Custom

FTSE All-World Large Mid Custom

Index Ground Rules

FTSE All-World LargeMid Custom
Diversity and Inclusion Equal
Weight Index Ground Rules

Index Series Benchmark Statement

FTSE Cash Flow Focus Index
Series

FTSE Cash Flow Focus Index
Series

FTSE Cash Flow Focus Index
Series Web Page

FTSE Cash Flow Focus Index
Series Ground Rules

FTSE China A Free Cash Flow
Focus Indexc

FTSE China A Free Cash Flow
Focus Index Series Ground Rules

FTSE Cash Flow Focus Index
Series Benchmark Statement

FTSE Global Equity Index Series

FTSE CNBC Global 300 Index
Series

FTSE CNBC Asia 100 Index

FTSE CNBC Index Series Web
Page

FTSE CNBC Global 300 Index
Series Ground Rules

FTSE CNBC Asia 100 Index
Ground Rules

FTSE Global Equity Index Series
Family Benchmark Statement

FTSE Custom Global Core
Infrastructure 50/50 Islamic Index

FTSE Custom Global Core
Infrastructure 50/50 Islamic Index

Custom Methodologies

FTSE Custom Global Core
Infrastructure 50/50 Islamic Index

FTSE Custom Global Core
Infrastructure 50/50 Islamic Index

Ground Rules

Benchmark Statement

FTSE Dividend Select Equal
Weight Index Series

FTSE Dividend Select Equal
Weight Index Series

Custom Methodologies

FTSE Dividend Select Equal
Weight Index Series Ground Rules

FTSE Dividend Select Equal
Weight Index Series Family

Benchmark Statement

FTSE Domestic and Global
Exposure Index Series

FTSE Domestic and Global
Exposure Indices

FTSE Domestic and Global
Exposure Index Series Web Page

FTSE Domestic and Global
Exposure Index Series Ground

Rules

FTSE Domestic and Global
Exposure Index Series Family
Benchmark Statement

FTSE Russell


https://www.ftserussell.com/products/indices/high-dividend-yield
https://www.ftserussell.com/products/indices/high-dividend-yield
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-all-world-high-dividend-yield-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-all-world-high-dividend-yield-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-all-world-high-dividend-yield-index-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-all-world-high-dividend-yield-index-bs.pdf
https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-all-world-large-mid-custom-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-all-world-large-mid-custom-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-all-world-largemid-custom-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-all-world-largemid-custom-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-all-world-large-mid-custom-diversity-and-inclusion-equal-weight-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-all-world-large-mid-custom-diversity-and-inclusion-equal-weight-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-all-world-large-mid-custom-diversity-and-inclusion-equal-weight-index-ground-rules.pdf
https://www.lseg.com/en/ftse-russell/indices/ftse-cash-flow-focus
https://www.lseg.com/en/ftse-russell/indices/ftse-cash-flow-focus
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-cash-flow-focus-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-cash-flow-focus-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-cash-flow-focus-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-cash-flow-focus-index-series-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/ftse-china-a-free-cash-flow-focus-index
https://www.lseg.com/en/ftse-russell/indices/ftse-china-a-free-cash-flow-focus-index
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-china-a-free-cash-flow-focus-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-china-a-free-cash-flow-focus-index-ground-rules.pdf
https://www.ftserussell.com/products/indices/cnbc
https://www.ftserussell.com/products/indices/cnbc
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-cnbc-global-300-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-cnbc-global-300-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-global-equity-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-global-equity-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-cnbc-asia-100-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-cnbc-asia-100-index-ground-rules.pdf
https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-custom-global-core-infrastructure-50-50-islamic-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-custom-global-core-infrastructure-50-50-islamic-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-custom-global-core-infrastructure-50-50-islamic-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-custom-global-core-infrastructure-50-50-islamic-index-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-custom-global-core-infrastructure-50-50-islamic-index-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-custom-global-core-infrastructure-50-50-islamic-index-bs.pdf
https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-dividend-select-equal-weight-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-dividend-select-equal-weight-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-dividend-select-equal-weight-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-dividend-select-equal-weight-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-dividend-select-equal-weight-index-series-bs.pdf
https://www.ftserussell.com/products/indices/geo-exposure
https://www.ftserussell.com/products/indices/geo-exposure
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-domestic-and-global-exposure-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-domestic-and-global-exposure-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-domestic-and-global-exposure-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-domestic-and-global-exposure-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-domestic-and-global-exposure-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-domestic-and-global-exposure-index-series-bs.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

FTSE EPRA Nareit Global Real
Estate Index Series

FTSE EPRA Nareit Global Real
Estate Index Series

FTSE EPRA Nareit Global Real
Estate Index Series

FTSE EPRA Nareit Dividend+
Index Series

FTSE EPRA Nareit Global Real
Estate Index Series Web Page

FTSE EPRA Nareit Global Real

FTSE EPRA Nareit Global Real

Estate Index Series Ground Rules

Estate Index Series Family

FTSE EPRA Nareit Dividend+
Ground Rules

Benchmark Statement

FTSE EPRA Nareit Global Real
Estate Extended Index Series

FTSE EPRA Nareit Global Real
Estate Extended Index Series

FTSE EPRA Nareit Global Real
Estate Index Series Web Page

FTSE EPRA Nareit Global Real

FTSE EPRA Nareit Global Real

Estate Extended Index Series
Ground Rules

Estate Extended Index Series

Family Benchmark Statement

FTSE EPRA Nareit IdealRatings
Islamic Index Series

FTSE EPRA Nareit IdealRatings
Islamic Index Series

FTSE EPRA Nareit Global Real
Estate Index Series Web Page

FTSE EPRA Nareit IdealRatings

FTSE EPRA Nareit IdealRatings

Islamic Index Series Ground Rules

Islamic Index Series Family

Benchmark Statement

FTSE IdealRatings Islamic Index
Series

FTSE IdealRatings Islamic Index
Series

FTSE ldealRatings Islamic Index

FTSE IdealRatings Islamic Index

FTSE IdealRatings Islamic Index

Series Web Page

Series Ground Rules

Series Family Benchmark

Statement

FTSE Fair Value Indices

FTSE Fair Value Indices

FTSE Fair Value Index Web Page

FTSE Fair Value Indices Ground

FTSE Fair Value Indices

Rules

Benchmark Statement

FTSE Frontier Index Series

FTSE Frontier Index Series

FTSE Frontier Index Series Web
Page

FTSE Frontier Index Series Ground

FTSE Frontier Index Series Family

Rules

Benchmark Statement

FTSE Global Equity Index Series

FTSE Global China A Inclusion
Indices

FTSE Global China A Inclusion
Index Series Web Page

FTSE Global China A Inclusion
Index Series Ground Rules

FTSE Global Equity Index Series

Family Benchmark Statement

FTSE Global Equity Index Series

FTSE Global Equity Index Series

FTSE Global Equity Index Series

FTSE Global Equity Index Series

FTSE Global Equity Index Series

Web Page

Ground Rules

Family Benchmark Statement

FR Global Equity Indices

FR Global Equity Indices

FR Global Equity Indices Web
Page

FR Global Equity Indices
Methodology

FR Global Equity Indices -

Benchmark Statement

FTSE Yasaar Global Equitry
Shariah Index Series

FTSE Yasaar Global Equity
Shariah Index Series

FTSE Yasaar Global Equity
Shariah Index Series Web Page

FTSE Yasaar Global Equity
Shariah Index Series Ground Rules

FTSE Yasaar Global Equity

Shariah Index Series Family

Benchmark Statement

FTSE Russell


https://www.ftserussell.com/products/indices/epra-nareit
https://www.ftserussell.com/products/indices/epra-nareit
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-epra-nareit-global-real-estate-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-epra-nareit-global-real-estate-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-epra-nareit-global-real-estate-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-epra-nareit-global-real-estate-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-epra-nareit-global-real-estate-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-epra-nareit-dividend-plus-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-epra-nareit-dividend-plus-index-ground-rules.pdf
https://www.ftserussell.com/products/indices/epra-nareit
https://www.ftserussell.com/products/indices/epra-nareit
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-epra-nareit-global-real-estate-extended-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-epra-nareit-global-real-estate-extended-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-epra-nareit-global-real-estate-extended-index-series-ground-rules.pdf
https://research.ftserussell.com/products/downloads/FTSE_EPRA_Nareit_Global_Real_Estate_Extended_Index_Series_BS.pdf
https://research.ftserussell.com/products/downloads/FTSE_EPRA_Nareit_Global_Real_Estate_Extended_Index_Series_BS.pdf
https://research.ftserussell.com/products/downloads/FTSE_EPRA_Nareit_Global_Real_Estate_Extended_Index_Series_BS.pdf
https://www.ftserussell.com/products/indices/epra-nareit
https://www.ftserussell.com/products/indices/epra-nareit
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-epra-nareit-idealratings-islamic-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-epra-nareit-idealratings-islamic-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-epra-nareit-idealratings-islamic-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-epra-nareit-idealratings-islamic-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-epra-nareit-idealratings-islamic-index-series-bs.pdf
https://www.ftserussell.com/products/indices/idealratings-islamic
https://www.ftserussell.com/products/indices/idealratings-islamic
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-idealratings-islamic-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-idealratings-islamic-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-idealratings-islamic-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-idealratings-islamic-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-idealratings-islamic-index-series-bs.pdf
https://www.ftserussell.com/products/indices/geis-fair-value
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fair-value-indices-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fair-value-indices-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fair-value-indices-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fair-value-indices-bs.pdf
https://www.ftserussell.com/products/indices/frontier
https://www.ftserussell.com/products/indices/frontier
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-frontier-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-frontier-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-frontier-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-frontier-index-series-bs.pdf
https://www.ftserussell.com/products/indices/global-rqfii
https://www.ftserussell.com/products/indices/global-rqfii
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-global-china-a-inclusion-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-global-china-a-inclusion-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-global-equity-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-global-equity-index-series-bs.pdf
https://www.ftserussell.com/products/indices/geisac
https://www.ftserussell.com/products/indices/geisac
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-global-equity-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-global-equity-index-series-ground-rules.pdf
https://research.ftserussell.com/products/downloads/FTSE_Global_Equity_Index_Series_BS.pdf
https://research.ftserussell.com/products/downloads/FTSE_Global_Equity_Index_Series_BS.pdf
https://www.lseg.com/en/data-analytics/financial-data/indices/global-equity-indices
https://www.lseg.com/en/data-analytics/financial-data/indices/global-equity-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/fr-global-equity-indices-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/fr-global-equity-indices-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/fr-global-equity-indices-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/fr-global-equity-indices-bs.pdf
https://www.ftserussell.com/products/indices/global-shariah
https://www.ftserussell.com/products/indices/global-shariah
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-yasaar-global-equity-shariah-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-yasaar-global-equity-shariah-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-yasaar-global-equity-shariah-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-yasaar-global-equity-shariah-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-yasaar-global-equity-shariah-index-series-bs.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

FTSE Global Equity Index Series

FTSE Global Stability Index Series

FTSE Global Stability Indices Web

FTSE Global Stability Index Series

FTSE Global Equity Index Series

Page

Ground Rules

Family Benchmark Statement

FTSE Global Equity Index Series

FTSE Global Style Indices

FTSE Global Style Index Series
Web Page

FTSE Global Style Index Series

FTSE Global Equity Index Series

Ground Rules

Family Benchmark Statement

FTSE Gold Mines Index Series

FTSE Gold Mines Index Series

FTSE Gold Mines Index Series
Web Page

FTSE Gold Mines Index Series
Ground Rules

FTSE Gold Mines Index Series

Family Benchmark Statement

FTSE High Dividend Yield Indices

FTSE High Dividend Yield Index

FTSE All-World ex US High
Dividend Yield Index

FTSE Canada High Dividend Yield
Index

FTSE Developed ex North America
High Dividend Yield Index

Custom Methodologies

FTSE High Dividend Yield Index

FTSE High Dividend Yield Indices

Ground Rules

FTSE All-World Ex-US High
Dividend Yield Index

FTSE Canada High Dividend Yield
Index Ground Rules

FTSE Developed Ex-North America
High Dividend Yield Index Ground
Rules

Benchmark Statement

FTSE Infrastructure Index Series

FTSE Infrastructure Index Series

FTSE Infrastructure Index Series

FTSE Infrastructure Index Series

FTSE Infrastructure Index Series

Web Page

Ground Rules

Family Benchmark Statement

FTSE Middle East and Africa
Extended Index Series

FTSE Middle East and Africa
Extended Index Series

FTSE Middle East and Africa
Extended Index Series Web Page

FTSE Middle East and Africa
Extended Index Series Ground

Rules

FTSE Middle East and Africa

Extended Index Series Family

Benchmark Statement

FTSE MPF Indices

FTSE MPF Indices

FTSE MPF Index Series Web Page

FTSE MPF Index Series Ground

FTSE MPF Index Series Family

Rules

Benchmark Statement

FTSE Global Equity Index Series

FTSE Multinational Index Series

FTSE Multinationals Index Series

FTSE Multinationals Index Series

FTSE Global Equity Index Series

Web Page

Ground Rules

Family Benchmark Statement

FTSE Russell


https://www.ftserussell.com/products/indices/global-stability
https://www.ftserussell.com/products/indices/global-stability
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-global-stability-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-global-stability-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-global-equity-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-global-equity-index-series-bs.pdf
https://www.ftserussell.com/products/indices/global-style
https://www.ftserussell.com/products/indices/global-style
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-global-style-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-global-style-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-global-equity-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-global-equity-index-series-bs.pdf
https://www.ftserussell.com/products/indices/gold
https://www.ftserussell.com/products/indices/gold
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-gold-mines-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-gold-mines-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-gold-mines-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-gold-mines-index-series-bs.pdf
https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-high-dividend-yield-index-ground-rules-redacted.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-high-dividend-yield-index-ground-rules-redacted.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-all-world-ex-us-high-dividend-yield-index-series-ground-rules-redacted.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-all-world-ex-us-high-dividend-yield-index-series-ground-rules-redacted.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-high-dividend-yield-index-ground-rules-redacted.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-high-dividend-yield-index-ground-rules-redacted.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-developed-ex-north-america-high-dividend-yield-index-ground-rules-redacted.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-developed-ex-north-america-high-dividend-yield-index-ground-rules-redacted.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-developed-ex-north-america-high-dividend-yield-index-ground-rules-redacted.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-high-dividend-yield-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-high-dividend-yield-index-series-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/infrastructure
https://www.lseg.com/en/ftse-russell/indices/infrastructure
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-infrastructure-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-infrastructure-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-infrastructure-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-infrastructure-index-series-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/mea-extended
https://www.lseg.com/en/ftse-russell/indices/mea-extended
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-middle-east-and-africa-extended-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-middle-east-and-africa-extended-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-middle-east-and-africa-extended-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-middle-east-and-africa-extended-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-middle-east-and-africa-extended-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-middle-east-and-africa-extended-index-series-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/mpf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-mpf-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-mpf-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-mpf-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-mpf-index-series-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/multinationals
https://www.lseg.com/en/ftse-russell/indices/multinationals
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-multinationals-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-multinationals-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-global-equity-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-global-equity-index-series-bs.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

FTSE Renaissance Global IPO
Indices

FTSE Renaissance IPO Indices

FTSE Renaissance Global IPO
Indices Wed Page

FTSE Renaissance Global IPO
Index Series

FTSE Renaissance Global IPO

Index Series Family Benchmark

Statement

FTSE Global Equity Index Series

FTSE Saudi Arabia Inclusion Index
Series

FTSE Saudi Arabia Inclusion
Indices Web Page

FTSE Saudi Arabia Inclusion Index

FTSE Global Equity Index Series

Series Ground Rules

Family Benchmark Statement

FTSE Short & Leveraged Indices

FTSE Daily Short Indices

FTSE Daily Leveraged

FTSE Short and Leveraged Indices

FTSE Daily Short Indices Ground

FTSE Daily Short and Leveraged

Web Page

Rules

Indices Benchmark Statement

FTSE Daily Leveraged Indices
Ground Rules

FTSE Daily Short & Leveraged
Futures Indices

FTSE Daily Short & Leveraged
Futures Indices

FTSE Daily Short & Leveraged
Futures Indices Ground Rules

FTSE Daily Short & Leveraged

Futures Indices Benchmark

Statement

FTSE Long Short Index Series

FTSE Long Short Index Series

Custom Methodologies

FTSE Long Short Index Series
Ground Rules

FTSE Long Short Index Series

Family Benchmark Statement

FTSE Super Liquid Indices

FTSE Super Liquid Indices

FTSE Super Liguid Index Series
Web Page

FTSE Super Liguid Index Series

FTSE Super Liguid Index Series

Ground Rules

Family Benchmark Statement

FTSE Yield Weighted Index Series

FTSE Yield Weighted Index Series

FTSE Yield Weighted Indices Web

FTSE Yield Weighted Index Series

FTSE Yield Weighted Index Series

Page

Ground Rules

Benchmark Statement

Heitman Prime Real Estate Index
Series

Heitman Prime Real Estate Index
Series

Custom Methodologies

Heitman Prime Real Estate Index

Heitman Prime Real Estate Index

Series

Series Family Benchmark

Statement

FTSE Dynamic Participation
Index Series

FTSE Dynamic Participation
Index Series

Custom Methodologies

FTSE Dynamic Participation Index

FTSE Dynamic Participation Index

Series

Series Family Benchmark
Statement

Market capitalisation weighted — EMEA

FTSE Russell


https://www.lseg.com/en/ftse-russell/indices/renaissance-ipo
https://www.lseg.com/en/ftse-russell/indices/renaissance-ipo
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-renaissance-global-ipo-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-renaissance-global-ipo-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-renaissance-global-ipo-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-renaissance-global-ipo-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-renaissance-global-ipo-index-series-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/saudi-arabia-index-series
https://www.lseg.com/en/ftse-russell/indices/saudi-arabia-index-series
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-saudi-arabia-free-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-saudi-arabia-free-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-global-equity-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-global-equity-index-series-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/short-and-leveraged
https://www.lseg.com/en/ftse-russell/indices/short-and-leveraged
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-daily-short-indices-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-daily-short-indices-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-short-and-leveraged-indices-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-short-and-leveraged-indices-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-daily-leveraged-indices-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-daily-leveraged-indices-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-daily-short-and-leveraged-futures-indices-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-daily-short-and-leveraged-futures-indices-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-daily-short-and-leveraged-futures-indices-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-daily-short-and-leveraged-futures-indices-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-daily-short-and-leveraged-futures-indices-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-long-short-index-series-ii-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-long-short-index-series-ii-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-long-short-indices-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-long-short-indices-bs.pdf
https://www.ftserussell.com/products/indices/super-liquid
https://www.ftserussell.com/products/indices/super-liquid
https://research.ftserussell.com/products/downloads/FTSE_Super_Liquid_Index_Series.pdf?987
https://research.ftserussell.com/products/downloads/FTSE_Super_Liquid_Index_Series.pdf?987
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-super-liquid-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-super-liquid-index-series-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/yield-weighted
https://www.lseg.com/en/ftse-russell/indices/yield-weighted
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-yield-weighted-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-yield-weighted-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-yield-weighted-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-yield-weighted-index-series-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/heitman-prime-real-estate-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/heitman-prime-real-estate-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/heitman-prime-real-estate-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/heitman-prime-real-estate-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/heitman-prime-real-estate-index-series-bs.pdf
https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-dynamic-participation-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-dynamic-participation-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-dynamic-participation-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-dynamic-participation-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-dynamic-participation-index-series-bs.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

FTSE ADX Index Series

FTSE ADX Index Series

FTSE ADX Index Series Web Page

FTSE ADX Index Series Ground

FTSE ADX Index Series Family

Rules

Benchmark Statement

FTSE AIM Indices

FTSE AIM Indices

FTSE AIM Index Series Web Page

FTSE AIM Index Series Rules

Ground Rules

FTSE AIM Index Series Family
Benchmark Statement

FTSE ASEA Pan Africa Index
Series

FTSE ASEA Pan Africa Index
Series

FTSE ASEA Pan Africa Index
Series Web Page

FTSE ASEA Pan Africa Index
Series Ground Rules

FTSE ASEA Pan Africa Index
Series Family Benchmark
Statement

FTSE ATHEX Large Cap Index

FTSE ATHEX Large Cap Index

ATHEX Index Athens Stock
Exchange Web Page

FTSE/ATHEX Index Series Ground

FTSE ATHEX Large Cap Index

Rules

Benchmark Statement

Note ATHEX Group is the benchmark
Administrator of the FTSE ATHEX Large Cap
Index.

FTSE CSE Morocco Index Series

FTSE CSE Morocco

FTSE CSE Morocco Index Series

FTSE CSE Morocco Index Series

FTSE CSE Morocco Index Series

Web Page

Ground Rules

Family Benchmark Statement

FTSE European Indices

FTSE European Indices

FTSE European Index Series Web

FTSE European Index Series

Page

Ground Rules

FTSE Global Equity Index Series
Family Benchmark Statement

FTSE Europe Sector Select Index
Series

FTSE Europe Sector Select Index
Series

Custom Methodologies

FTSE Eurozone Sector Select
Index Series Ground Rules

FTSE Eurozone Sector Select
Index Series Family Benchmark
Statement

FTSE Eurozone Sector Select
Index Series

FTSE Eurozone Sector Select
Index Series

Custom Methodologies

FTSE Eurozone Sector Select
Index Series Ground Rules

FTSE Europe Sector Select Index
Series Family Benchmark
Statement

FTSE ltalia Index Series
(and FTSE MIB)

FTSE Italia Index Series

FTSE Italia PIR PMI Index Series

FTSE MIB Index

FTSE ltalia Index Series (and MIB)

FTSE ltalia Index Series Ground

FTSE ltalia Index Series Family

Web Page

Rules

FTSE ltalia PIR PMI Ground Rules

FTSE MIB Index Ground Rules

Benchmark Statement

FTSE Russell


https://www.ftserussell.com/products/indices/adx
https://www.ftserussell.com/products/indices/adx
https://research.ftserussell.com/products/downloads/FTSE_ADX_Index_Series_Ground_Rules.pdf
https://research.ftserussell.com/products/downloads/FTSE_ADX_Index_Series_Ground_Rules.pdf
https://research.ftserussell.com/products/downloads/FTSE_ADX_Index_Series_BS.pdf
https://research.ftserussell.com/products/downloads/FTSE_ADX_Index_Series_BS.pdf
https://www.ftserussell.com/products/indices/aim
https://research.ftserussell.com/products/downloads/FTSE_AIM_Index_Series_Rules.pdf?942
https://research.ftserussell.com/products/downloads/FTSE_AIM_Index_Series_Rules.pdf?942
https://research.ftserussell.com/products/downloads/FTSE_AIM_Index_Series_BS.pdf
https://research.ftserussell.com/products/downloads/FTSE_AIM_Index_Series_BS.pdf
https://www.ftserussell.com/products/indices/asea-pan-africa
https://www.ftserussell.com/products/indices/asea-pan-africa
https://research.ftserussell.com/products/downloads/FTSE_ASEA_Pan_Africa_Index_Series.pdf?932
https://research.ftserussell.com/products/downloads/FTSE_ASEA_Pan_Africa_Index_Series.pdf?932
https://research.ftserussell.com/products/downloads/FTSE_ASEA_Pan_Africa_Index_Series_BS.pdf
https://research.ftserussell.com/products/downloads/FTSE_ASEA_Pan_Africa_Index_Series_BS.pdf
https://research.ftserussell.com/products/downloads/FTSE_ASEA_Pan_Africa_Index_Series_BS.pdf
https://www.lseg.com/en/ftse-russell/indices/athex
https://www.lseg.com/en/ftse-russell/indices/athex
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-athex-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-athex-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/benchmark-statement-ftse-athex-index.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/benchmark-statement-ftse-athex-index.pdf
https://www.ftserussell.com/products/indices/cse-morocco
https://www.ftserussell.com/products/indices/cse-morocco
https://research.ftserussell.com/products/downloads/FTSE_CSE_Morocco_Index_Series__English_.pdf?577
https://research.ftserussell.com/products/downloads/FTSE_CSE_Morocco_Index_Series__English_.pdf?577
https://research.ftserussell.com/products/downloads/FTSE_CSE_Morocco_Index_Series_BS.pdf
https://research.ftserussell.com/products/downloads/FTSE_CSE_Morocco_Index_Series_BS.pdf
https://www.ftserussell.com/products/indices/european
https://www.ftserussell.com/products/indices/european
https://research.ftserussell.com/products/downloads/FTSE_European_Index_Series.pdf?296
https://research.ftserussell.com/products/downloads/FTSE_European_Index_Series.pdf?296
https://research.ftserussell.com/products/downloads/FTSE_Global_Equity_Index_Series_BS.pdf
https://research.ftserussell.com/products/downloads/FTSE_Global_Equity_Index_Series_BS.pdf
https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-europe-sector-select-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-europe-sector-select-index-series-ground-rules.pdf
https://research.ftserussell.com/products/downloads/ftse-eurozone-sector-select-index-series-bs.pdf
https://research.ftserussell.com/products/downloads/ftse-eurozone-sector-select-index-series-bs.pdf
https://research.ftserussell.com/products/downloads/ftse-eurozone-sector-select-index-series-bs.pdf
https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-eurozone-sector-select-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-eurozone-sector-select-index-series-ground-rules.pdf
https://research.ftserussell.com/products/downloads/ftse-europe-sector-select-index-series-bs.pdf
https://research.ftserussell.com/products/downloads/ftse-europe-sector-select-index-series-bs.pdf
https://research.ftserussell.com/products/downloads/ftse-europe-sector-select-index-series-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/italia
https://www.lseg.com/en/ftse-russell/indices/italia
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-italia-index-series-ground-rules-english.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-italia-index-series-ground-rules-english.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-italia-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-italia-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-italia-pir-pmi-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-mib-index-english-ground-rules.pdf

FTSE Russell Benchmark Statements, v10.5, 8 April 2025

Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

FTSE MIB Open Index

FTSE MIB Dividend Index

FTSE MIB Open Index
Methodology Ground Rules

Methodology for the FTSE MIB
Dividend Index Ground Rules

FTSE Nasdaq Dubai Index Series

FTSE Nasdaq Dubai Index Series

FTSE Nasdaq Dubai Shariah Index
Series

FTSE Nasdaqg Dubai Index Series

FTSE Nasdag Dubai Index Series

FTSE Nasdaqg Dubai Index Series

Web Page

Ground Rules

Family Benchmark Statement

FTSE Nasdag Dubai Shariah Index
Series Ground Rules

FTSE Global Equity Index Series

FTSE Nordic 30 Index

FTSE Sweden 30 Index

FTSE Finland 25 Index

FTSE Denmark 20 Index

FTSE Nordic Index Series Web
Page

FTSE Nordic 30 Index Ground
Rules

FTSE Global Equity Index Series

Family Benchmark Statement

FTSE Sweden 30 Index Ground
Rules

FTSE Finland 25 Index Ground
Rules

FTSE Denmark 20 Index Ground
Rules

FTSE NSX Index Series

FTSE NSX Index Series

FTSE NSX Index Series Web Page

FTSE NSX Index Series Ground

FTSE NSX Index Series Family

Rules

Benchmark Statement

FTSE techMARK Index Series

FTSE techMARK Index Series

FTSE techMARK Index Series Web

FTSE techMARK Index Series

Page

Ground Rules

FTSE techMARK Index Series

Family Benchmark Statement

FTSE Tradable Plus Index Series

FTSE Tradable Plus Index Series

FTSE Tradable Plus Index Web
Page

FTSE Tradable Plus Index Series

FTSE Tradable Plus Index Series

Ground Rules

Family Benchmark Statement

FTSE UK Dividend+ Index Series

FTSE UK Dividend+ Index Series

FTSE UK Index Series Web Page

FTSE UK Dividend+ Index Ground

FTSE UK Dividend+ Index

Rules

Benchmark Statement

FTSE Russell


https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-mib-open-index-english-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-mib-open-index-english-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-mib-dividend-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-mib-dividend-index-ground-rules.pdf
https://www.lseg.com/en/ftse-russell/indices/nasdaq-dubai
https://www.lseg.com/en/ftse-russell/indices/nasdaq-dubai
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-nasaq-dubai-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-nasaq-dubai-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-nasdaq-dubai-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-nasdaq-dubai-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-nasaq-dubai-shariah-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-nasaq-dubai-shariah-index-series-ground-rules.pdf
https://www.lseg.com/en/ftse-russell/indices/nordic
https://www.lseg.com/en/ftse-russell/indices/nordic
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-nordic-30-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-nordic-30-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-global-equity-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-global-equity-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-sweden-30-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-sweden-30-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-finland-25-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-finland-25-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-denmark-20-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-denmark-20-index-ground-rules.pdf
https://www.lseg.com/en/ftse-russell/indices/nsx
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-nsx-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-nsx-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-nsx-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-nsx-index-series-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/techmark
https://www.lseg.com/en/ftse-russell/indices/techmark
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-techmark-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-techmark-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-techmark-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-techmark-index-series-bs.pdf
https://www.ftserussell.com/products/indices/tradable-plus
https://www.ftserussell.com/products/indices/tradable-plus
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-tradable-plus-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-tradable-plus-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-tradable-plus-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-tradable-plus-index-series-bs.pdf
https://www.ftserussell.com/products/indices/uk
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-uk-dividend-plus-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-uk-dividend-plus-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-uk-dividend-plus-index-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-uk-dividend-plus-index-bs.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

FTSE UK Index Series

FTSE UK Index Series

FTSE UK Index Series Web Page

FTSE UK Index Series Ground

Rules

FTSE UK Index Series Family

Benchmark Statement

FTSE UK Expiry Indices

FTSE UK Expiry Indices

FTSE UK Index Series Web Page

FTSE UK Expiry Indices Ground

FTSE UK Expiry Indices

Rules

Benchmark Statement

FTSE UK Listed Africa Index

FTSE UK Listed Africa Index

FTSE UK Listed Africa Index Web

FTSE UK Listed Africa Index

Page

Ground Rules

FTSE UK Listed Africa Index

Benchmark Statement

FTSE UK Equity Income Index

FTSE UK Equity Income Index

Custom Methodologies

FTSE UK Equity Income Index
Ground Rules

FTSE UK Equity Income Index

Benchmark Statement

FTSE/JSE Africa Index Series

FTSE/JSE Africa Index Series

FTSE/JSE All Africa Index Series

FTSE/JSE Responsible Investment
Index

FTSE/JSE Africa Index Series Web

FTSE/JSE Africa Index Series

Page

Ground Rules

FTSE/JSE All Africa Index Series

Family Benchmark Statement

FTSE/JSE All Africa Index Series
Ground Rules

FTSE/JSE Responsible Investment
Index Ground Rules

FTSE Global Equity Index Series

FTSEurofirst Index Series

FTSEurofirst Index Series Web
Page

FTSEuroFirst Index Series Ground

FTSE Global Equity Index Series

Rules

Family Benchmark Statement

Market capitalisation weighted — Americas

FTSE Global Equity Index Series

FTSE Canada All Cap Sectors
Capped Indices

FTSE Canada All Cap Sectors
Capped Indices Web Page

FTSE Canada All Cap Sectors
Capped Index Series Ground Rules

FTSE Global Equity Index Series

Family Benchmark Statement

FTSE Nareit US Real Estate Index
Series

FTSE Nareit US Real Estate Index
Series

FTSE Nareit US Real Estate
Capped Index Series

FTSE Nareit Index Series Web
Page

FTSE Nareit US Real Estate Index

FTSE Nareit US Real Estate Index

Series Ground Rules

Series Family Benchmark

FTSE Nareit US Real Estate
Capped Index Series Ground Rules

Statement
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https://www.ftserussell.com/products/indices/uk
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-uk-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-uk-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-uk-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-uk-index-series-bs.pdf
https://www.ftserussell.com/products/indices/uk
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-uk-expiry-indices-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-uk-expiry-indices-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-uk-expiry-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-uk-expiry-index-series-bs.pdf
https://www.ftserussell.com/products/indices/uk-listed-africa
https://www.ftserussell.com/products/indices/uk-listed-africa
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-uk-listed-africa-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-uk-listed-africa-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-uk-listed-africa-index-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-uk-listed-africa-index-bs.pdf
https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-uk-equity-income-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-uk-equity-income-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-uk-equity-income-index-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-uk-equity-income-index-bs.pdf
https://www.ftserussell.com/products/indices/jse
https://www.ftserussell.com/products/indices/jse
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-jse-africa-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-jse-africa-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-jse-africa-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-jse-africa-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-jse-all-africa-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-jse-all-africa-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-jse-responsible-investment-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-jse-responsible-investment-index-ground-rules.pdf
https://www.ftserussell.com/products/indices/eurofirst
https://www.ftserussell.com/products/indices/eurofirst
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftseurofirst-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftseurofirst-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-global-equity-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-global-equity-index-series-bs.pdf
https://www.ftserussell.com/products/indices/canada-allcap
https://www.ftserussell.com/products/indices/canada-allcap
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-all-cap-sectors-capped-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-all-cap-sectors-capped-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-global-equity-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-global-equity-index-series-bs.pdf
https://www.ftserussell.com/products/indices/nareit
https://www.ftserussell.com/products/indices/nareit
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-nareit-us-real-estate-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-nareit-us-real-estate-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-nareit-us-real-estate-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-nareit-us-real-estate-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-nareit-us-real-estate-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-nareit-us-real-estate-capped-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-nareit-us-real-estate-capped-index-series-ground-rules.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

FTSE Nareit Preferred Stock Index

FTSE Nareit Preferred Stock Index
Ground Rules

Russell US Indexes

Russell US Indexes

Russell US Indexes Web Page

Russell US Equity Indexes
Construction and Methodology

Russell US Indexes Benchmark

Russell US Equity Indexes IOSCO
Construction and Methodology

Statement

Russell US Indexes

Russell US Style Indexes

Russell US Style Index Web Page

Russell US Equity Indexes

Construction and Methodology

Russell US Indexes Benchmark

Statement

Russell US Futures Indexes

Russell US Futures Indexes

Russell US Futures Index Series
Web Page

Russell US Futures Index Series

Russell US Futures Index Series

Ground Rules

Benchmark Statement

Market capitalisation weighted — Asia Pacific

FTSE ASEAN Indices

FTSE ASEAN 40 Index Series

FTSE ASEAN Index Series

FTSE ASEAN Index Series Web
Page

FTSE/ASEAN 40 Index Series
Ground Rules

FTSE ASEAN Index Series Family

Benchmark Statement

FTSE ASEAN Index Series Ground

Rules

FTSE ASEAN Extended Index
Series

FTSE ASEAN Extended Index
Series

FTSE ASEAN Extended Index
Series

FTSE ASEAN Extended Index
Series Ground Rules

FTSE ASEAN Extended Index

Series Family Benchmark

Statement

FTSE Australian Equity Indices

FTSE Australian Equity Indices

FTSE Australian Equity Index Web

FTSE Australian Equity Index

Page

Series Ground Rules

FTSE Australian Equity Index

Series Family Benchmark
Statement

FTSE Bursa Malaysia Index Series

FTSE Bursa Malaysia Index Series

FTSE Bursa Malaysia Index Series

FTSE Bursa Malaysia Index Series

FTSE Bursa Malaysia Index Series

Web Page

Ground Rules

Family Benchmark Statement

FTSE Russell


https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-nareit-preferred-stock-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-nareit-preferred-stock-index-ground-rules.pdf
https://www.ftserussell.com/products/indices/russell-us
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/russell-us-indexes-construction-and-methodology.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/russell-us-indexes-construction-and-methodology.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/russell-us-indexes-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/russell-us-indexes-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/russell-us-indexes-iosco-construction-and-methodology.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/russell-us-indexes-iosco-construction-and-methodology.pdf
https://www.lseg.com/en/ftse-russell/indices/russell-us-style
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/russell-us-indexes-construction-and-methodology.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/russell-us-indexes-construction-and-methodology.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/russell-us-indexes-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/russell-us-indexes-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/russell-futures
https://www.lseg.com/en/ftse-russell/indices/russell-futures
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/russell-us-futures-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/russell-us-futures-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/russell-us-futures-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/russell-us-futures-index-series-bs.pdf
https://www.ftserussell.com/products/indices/asean
https://www.ftserussell.com/products/indices/asean
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-asean-40-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-asean-40-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-asean-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-asean-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-asean-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-asean-index-series-ground-rules.pdf
https://www.ftserussell.com/products/indices/asean-extended
https://www.ftserussell.com/products/indices/asean-extended
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-asean-extended-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-asean-extended-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-asean-extended-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-asean-extended-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-asean-extended-index-series-bs.pdf
https://www.ftserussell.com/products/indices/asfa-australia
https://www.ftserussell.com/products/indices/asfa-australia
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-australian-equity-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-australian-equity-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-australian-equity-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-australian-equity-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-australian-equity-index-series-bs.pdf
https://www.ftserussell.com/products/indices/bursa-malaysia
https://www.ftserussell.com/products/indices/bursa-malaysia
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-bursa-malaysia-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-bursa-malaysia-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-bursa-malaysia-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-bursa-malaysia-index-series-bs.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

FTSE China Indices FTSE China Index Series

FTSE China A50 Index

FTSE China A All-Cap Index Series

FTSE China 50 Index

FTSE China A-H 50 Index

FTSE Total China Connect Index

FTSE China Indices Web Page

FTSE China Index Series Ground
Rules

FTSE China Index Series Family
Benchmark Statement

FTSE China A50 Index Ground
Rules

FTSE China A All Cap Index Series
Ground Rules

FTSE China 50 Index Ground
Rules

FTSE China A-H 50 Index Ground
Rules

FTSE Total China Connect Index
Ground Rules

FTSE Hong Kong 100 Index FTSE Hong Kong 100 Index

FTSE Hong Kong 100 Index
Ground Rules

FTSE Hong Kong 100 Index Family
Benchmark Statement

FTSE SET Index Series FTSE SET Index Series

FTSE SET Index Series Web Page

FTSE SET Index Series Ground FTSE SET Index Series Family

Rules Benchmark Statement

FTSE SGX Shariah Indices FTSE SGX Shariah Indices

FTSE SGX Shariah Index Series

FTSE SGX Shariah Index Series FTSE SGX Shariah Index Series

Web Page

Ground Rules Family Benchmark Statement

FTSE Singapore Index Series FTSE ST Index Series

Straits Times Index

STI Dividend Index

FTSE ST Index Series Web Page

FTSE ST Index Series Ground FTSE Singapore Index Series

Rules Family Benchmark Statement

Straits Times Index Ground Rules

STI Dividend Index Ground Rules
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https://www.ftserussell.com/products/indices/china
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-china-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-china-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-china-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-china-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-china-a50-index-ground-rules-english.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-china-a50-index-ground-rules-english.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-china-a-all-cap-index-series-ground-rules-english.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-china-a-all-cap-index-series-ground-rules-english.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-china-50-index-english-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-china-50-index-english-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-china-ah-50-index-ground-rules-english.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-china-ah-50-index-ground-rules-english.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-total-china-connect-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-total-china-connect-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-hong-kong-100-index-ground-rules-english.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-hong-kong-100-index-ground-rules-english.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-hong-kong-100-index-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-hong-kong-100-index-bs.pdf
https://www.ftserussell.com/products/indices/set
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-set-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-set-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-set-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-set-index-series-bs.pdf
https://www.ftserussell.com/products/indices/sgx-shariah
https://www.ftserussell.com/products/indices/sgx-shariah
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-sgx-shariah-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-sgx-shariah-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-sgx-shariah-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-sgx-shariah-index-series-bs.pdf
https://www.ftserussell.com/products/indices/sgx-st
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-st-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-st-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-singapore-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-singapore-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/straits-times-index-ground-rules.pdf
https://research.ftserussell.com/products/downloads/Straits_Times_Index_Dividend_Index.pdf

FTSE Russell Benchmark Statements, v10.5, 8 April 2025

Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

FTSE Southbound Stock Connect
Index Series

FTSE Southbound Stock Connect
Index Series

FTSE China Indices Web Page

FTSE Southbound Stock Connect

FTSE Southbound Stock Connect

Index Ground Rules

Index Series Family Benchmark

Statement

FTSE TWSE Taiwan Index Series

FTSE TWSE Taiwan Indices

FTSE TWSE Taiwan Dividend+
Index

FTSE TWSE RAFI Taiwan Index
Series

FTSE TWSE Taiwan Shariah Index

FTSE TWSE Taiwan Index Series

FTSE TWSE Taiwan Index Series

FTSE TWSE Taiwan Index Series

Web Page

Ground Rules

Family Benchmark Statement

FTSE TWSE Taiwan Dividend+
Index Ground Rules

FTSE TWSE RAFI Taiwan Index
Series Ground Rules

FTSE TWSE Taiwan Shariah Index
Ground Rules

FTSE Vietnam Index

FTSE Vietnam Index

FTSE Vietnam Index Series Web

FTSE Vietnam Index Series

Page

Ground Rules

FTSE Vietnam Index Series Family

Benchmark Statement

Rates — Americas

FTSE 3 Month US T-Bill Index
Series

FTSE 3 Month US T-Bill Index
Series

FTSE 3 Month US T-Bill Index
Series Ground Rules

FTSE 3 Month US T-Bill Index

Series Benchmark Statement

Alternatively weighted — Global

FTSE ADR Index Series

FTSE ADR Index Series

ADR Index Series Web Page

FTSE ADR Index Series Ground

FTSE ADR Index Series

Rules

Benchmark Statement

FTSE Custom Equally Weighted
Index Series

FTSE Custom Equally Weighted
Index Series

FTSE Custom Equally Weighted

FTSE Custom Equally Weighted

Index Series Ground Rules

Index Series Benchmark Statement

FTSE Custom Synthetic Fixed
Dividend Index Series

FTSE Custom Synthetic Fixed
Dividend Index Series

Custom Methodologies

FTSE Custom Synthetic Fixed
Dividend Index Series Ground
Rules

FTSE Custom Synthetic Fixed

Dividend Index Series Family

Benchmark Statement

FTSE Russell
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https://www.ftserussell.com/products/indices/china
https://research.ftserussell.com/products/downloads/FTSE_Southbound_Stock_Connect_Index_Series_Ground_Rules.pdf
https://research.ftserussell.com/products/downloads/FTSE_Southbound_Stock_Connect_Index_Series_Ground_Rules.pdf
https://research.ftserussell.com/products/downloads/FTSE_Southbound_Stock_Connect_Index_Series_BS.pdf
https://research.ftserussell.com/products/downloads/FTSE_Southbound_Stock_Connect_Index_Series_BS.pdf
https://research.ftserussell.com/products/downloads/FTSE_Southbound_Stock_Connect_Index_Series_BS.pdf
https://www.ftserussell.com/products/indices/twse-taiwan
https://www.ftserussell.com/products/indices/twse-taiwan
https://research.ftserussell.com/products/downloads/FTSE_TWSE_Taiwan_Index_Series.pdf?693
https://research.ftserussell.com/products/downloads/FTSE_TWSE_Taiwan_Index_Series.pdf?693
https://research.ftserussell.com/products/downloads/FTSE_TWSE_Taiwan_Index_Series_BS.pdf
https://research.ftserussell.com/products/downloads/FTSE_TWSE_Taiwan_Index_Series_BS.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/straits-times-index-dividend-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/straits-times-index-dividend-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-twse-rafi-taiwan-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-twse-rafi-taiwan-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-twse-taiwan-shariah-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-twse-taiwan-shariah-index-series-ground-rules.pdf
https://www.ftserussell.com/products/indices/vietnam
https://www.ftserussell.com/products/indices/vietnam
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-vietnam-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-vietnam-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-vietnam-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-vietnam-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-3-month-us-t-bill-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-3-month-us-t-bill-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-3-month-us-t-bill-index-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-3-month-us-t-bill-index-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/adr
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-adr-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-adr-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-adr-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-adr-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-custom-equally-weighted-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-custom-equally-weighted-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-custom-equally-weighted-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-custom-equally-weighted-index-series-bs.pdf
https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-custom-synthetic-fixed-dividend-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-custom-synthetic-fixed-dividend-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-custom-synthetic-fixed-dividend-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-custom-synthetic-fixed-dividend-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-custom-synthetic-fixed-dividend-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-custom-synthetic-fixed-dividend-index-series-bs.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

FTSE Decrement Index Series

FTSE Decrement Index Series

FTSE Decrement Index Series Web

FTSE Decrement Index Series

Page

Ground Rules

FTSE Decrement Index Series
Family Benchmark Statement

FTSE Developed Eurozone Top 30
Family Owned Capped Index

FTSE Developed Eurozone Top 30
Family Owned Capped Index

Custom Methodologies

FTSE Developed Eurozone Top 30

FTSE Developed Eurozone Top 30

Family Owned Capped Index
Ground Rules

Family Owned Capped Index
Benchmark Statement

FTSE EDHEC-Risk Efficient Indices

FTSE EDHEC-Risk Efficient Indices

FTSE EDHEC-RIsk Index Series
Web Page

FTSE EDHEC-RIisk Efficient Index

FTSE EDHEC-RIisk Efficient Index

Series Ground Rules

Series Family Benchmark
Statement

FTSE Equal Risk Contribution
(ERC) Indices

FTSE Equal Risk Contribution
(ERC) Indices

FTSE Equal Risk Contribution
(ERC) Index Series Web Page

FTSE Global Equal Risk
Contribution Index Series Ground

FTSE Equal Risk Contribution
(ERC) Index Series Family

Rules

Benchmark Statement

FTSE GDP Weighted Index Series

FTSE GDP Weighted Index Series

FTSE GDP Weighted Index Series

FTSE GDP Weighted Index Series

FTSE GDP Weighted Index Series

Web Page

Ground Rules

Family Benchmark Statement

FTSE Global Fundamentally
Weighted Index Series

FTSE Global Fundamentally
Weighted Index Series

FTSE Global Fundamentally
Weighted Index Series Web Page

FTSE Global Fundamentall
Weighted Index Series Ground

Rules

FTSE Global Fundamentally
Weighted Index Series Family
Benchmark Statement

FTSE GWA Index Series

FTSE GWA Index Series

FTSE GWA Index Series Web
Page

FTSE GWA Index Series Ground

FTSE Global Wealth Allocation

Rules

(GWA) Index Series Family
Benchmark Statement

FTSE High Dividend Low Volatility

FTSE High Dividend Low Volatility

FTSE High Dividend Low Volatility

FTSE High Dividend Low Volatility

FTSE High Dividend Low Volatility

Index Series Web Page

Index Ground Rules

Index Series Family Benchmark
Statement

FTSE Minimum Variance Indices

FTSE Global Minimum Variance
Index Series

FTSE 100 Minimum Variance Index

FTSE Global Minimum Variance
Index Series Web Page

FTSE Global Minimum Variance

FTSE Minimum Variance Index

Index Series Ground Rules

FTSE 100 Minimum Variance Index

Ground Rules

Series Family Benchmark
Statement

FTSE Russell


https://www.ftserussell.com/products/indices/decrement
https://www.ftserussell.com/products/indices/decrement
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-decrement-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-decrement-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-decrement-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-decrement-index-series-bs.pdf
https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-developed-eurozone-top-30-family-owned-capped-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-developed-eurozone-top-30-family-owned-capped-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-developed-eurozone-top-30-family-owned-capped-index-ground-rules.pdf
http://www.ftse.com/products/downloads/FTSE_Developed_Eurozone_Top_30_Family_Owned_Capped_Index_BS.pdf
http://www.ftse.com/products/downloads/FTSE_Developed_Eurozone_Top_30_Family_Owned_Capped_Index_BS.pdf
http://www.ftse.com/products/downloads/FTSE_Developed_Eurozone_Top_30_Family_Owned_Capped_Index_BS.pdf
https://www.ftserussell.com/products/indices/edhec-risk
https://www.ftserussell.com/products/indices/edhec-risk
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-edhec-risk-efficient-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-edhec-risk-efficient-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-edhec-risk-efficient-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-edhec-risk-efficient-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-edhec-risk-efficient-index-series-bs.pdf
https://www.ftserussell.com/products/indices/erc
https://www.ftserussell.com/products/indices/erc
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-global-equal-risk-contribution-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-global-equal-risk-contribution-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-global-equal-risk-contribution-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-equal-risk-contribution-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-equal-risk-contribution-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-equal-risk-contribution-index-series-bs.pdf
https://www.ftserussell.com/products/indices/gdp-weighted
https://www.ftserussell.com/products/indices/gdp-weighted
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-gdp-weighted-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-gdp-weighted-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-gdp-weighted-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-gdp-weighted-index-series-bs.pdf
https://www.ftserussell.com/products/indices/financial-metrics-weighted
https://www.ftserussell.com/products/indices/financial-metrics-weighted
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-global-fundamentally-weighted-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-global-fundamentally-weighted-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-global-fundamentally-weighted-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-global-fundamentally-weighted-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-global-fundamentally-weighted-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-global-fundamentally-weighted-index-series-bs.pdf
https://www.ftserussell.com/products/indices/gwa
https://www.ftserussell.com/products/indices/gwa
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-gwa-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-gwa-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-gwa-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-gwa-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-gwa-index-series-bs.pdf
https://www.ftserussell.com/products/indices/high-div-low-vol
https://www.ftserussell.com/products/indices/high-div-low-vol
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-high-dividend-low-volatility-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-high-dividend-low-volatility-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-high-dividend-low-volatility-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-high-dividend-low-volatility-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-high-dividend-low-volatility-index-series-bs.pdf
https://www.ftserussell.com/products/indices/min-variance
https://www.ftserussell.com/products/indices/min-variance
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-global-minimum-variance-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-global-minimum-variance-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-minimum-variance-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-minimum-variance-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-minimum-variance-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-100-minimum-variance-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-100-minimum-variance-index-ground-rules.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

FTSE RAFI Index Series

FTSE RAFI Index Series

FTSE RAFI QSR Index Series

FTSE RAFI™ Index Series Web
Page

FTSE RAFI™ (Research Affiliates

FTSE RAFI™Index Series Family

Fundamental Index) Index Series

Benchmark Statement

Ground Rules

FTSE RAFI™QSR (Research
Affiliates Fundamental Index) Index
Series Ground Rules

FTSE RAFI Low Volatility Index
Series

FTSE RAFI Low Volatility Index
Series

FTSE RAFI® Low Volatility Index

FTSE RAFI (Research Affiliates

FTSE RAFI Low Volatility Index

Series Web Page

Fundamental Index) Low Volatility

Series Family Benchmark

Index Series Ground Rules

Statement

FTSE Single Stock Decrement
Indices

FTSE Single Stock Decrement
Indices

Custom Methodologies

FTSE Single Stock Decrement
Index Series Ground Rules
Standard Ground Rules

FTSE Single Stock Decrement

Indices Benchmark Statement

FTSE Synthetic Index Series

FTSE Synthetic Index Series

FTSE Synthetic Index Series Web

FTSE Synthetic Index Series

Page

Ground Rules

FTSE Synthetic Index Series

Family Benchmark Statement

FTSE Thematic Index Series

FTSE Thematic Index Series

FTSE Thematic Index Series Web

FTSE Thematic Index Series

Page

Ground Rules

FTSE Thematic Index Series

Family Benchmark Statement

FTSE Transatlantic Equal Weight
Index Series

FTSE Transatlantic Equal Weight
Index Series

Custom Methodologies

FTSE Transatlantic Equal Weight

FTSE Transatlantic Equal Weight

Index Series Ground Rules

Index Series Family Benchmark

Statement

FTSE Volatility Target Index Series

FTSE Volatility Target Index Series

FTSE Volatility Target Index Series

FTSE Volatility Target Index Series

FTSE Volatility Target Index Series

Web Page

Ground Rules

Family Benchmark Statement

FTSE Volatility Target Index Series
1]

FTSE Volatility Target Index Series
1]

FTSE Volatility Target Index Series

FTSE Volatility Target Index Series

FTSE Volatility Target Index Series

Web Page

Ground Rules

Family Benchmark Statement

Russell Geographic Exposure
Indices

Russell Geographic Exposure
Indices

Russell Geographic Exposure
Index Web Page

Russell Developed Large Cap EM

Russell Geographic Exposure

GeoExposure Index Construction

Index Family Benchmark Statement

and Methodology

FTSE Russell
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https://www.ftserussell.com/products/indices/rafi
https://www.ftserussell.com/products/indices/rafi
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-rafi-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-rafi-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-rafi-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-rafi-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-rafi-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-rafi-qsr-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-rafi-qsr-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-rafi-qsr-index-series-ground-rules.pdf
https://www.ftserussell.com/products/indices/rafi-low-vol
https://www.ftserussell.com/products/indices/rafi-low-vol
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-rafi-low-volatility-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-rafi-low-volatility-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-rafi-low-volatility-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-rafi-low-volatiity-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-rafi-low-volatiity-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-rafi-low-volatiity-index-series-bs.pdf
https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-single-stock-decrement-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-single-stock-decrement-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-single-stock-decrement-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-single-stock-decrement-indices-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-single-stock-decrement-indices-bs.pdf
https://www.ftserussell.com/products/indices/synthetic
https://www.ftserussell.com/products/indices/synthetic
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-synthetic-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-synthetic-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-synthetic-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-synthetic-index-series-bs.pdf
https://www.ftserussell.com/products/indices/thematic
https://www.ftserussell.com/products/indices/thematic
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-thematic-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-thematic-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-thematic-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-thematic-index-series-bs.pdf
https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-transatlantic-equal-weight-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-transatlantic-equal-weight-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-transatlantic-equal-weight-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-transatlantic-equal-weight-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-transatlantic-equal-weight-index-series-bs.pdf
https://www.ftserussell.com/products/indices/volatility-target
https://www.ftserussell.com/products/indices/volatility-target
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-volatility-target-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-volatility-target-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-volatility-target-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-volatility-target-index-series-bs.pdf
https://www.ftserussell.com/products/indices/volatility-target
https://www.ftserussell.com/products/indices/volatility-target
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-volatility-target-index-series-ii-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-volatility-target-index-series-ii-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-volatility-target-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-volatility-target-index-series-bs.pdf
https://www.ftserussell.com/products/indices/russell-geographic-exposure
https://www.ftserussell.com/products/indices/russell-geographic-exposure
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/russell-geographic-exposure-indexes-construction-and-methodology.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/russell-geographic-exposure-indexes-construction-and-methodology.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/russell-geographic-exposure-indexes-construction-and-methodology.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/russell-geographic-exposure-indexes-construction-and-methodology.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/russell-geographic-exposure-indexes-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/russell-geographic-exposure-indexes-bs.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

Russell RAFI Index Series

Russell RAFI Index Series

Russell RAFI™ Index Series Web

Russell RAFI Index Series

Page

Construction and Methodology

Russell RAFI Index Series Family

Benchmark Statement

Russell RAFI Select Real Estate
Index Series

Russell RAFI Select Real Estate
Indices

Russell RAFI Index Series
Construction and Methodology

Russell RAFI Select Real Estate

Index Series Family Benchmark

Statement

Russell 2000 Futures 40% ATV
Indices

Russell 2000 Futures 40% ATV
Indices

Custom Methodologies

Russell 2000 Futures 40% ATV

Russell 2000 Futures 40% ATV

Indices Ground Rules

Index Family Benchmark Statement

Alternatively weighted — EMEA

FTSE 100 Enhanced Volatility
Equity Navigator Index

FTSE 100 Enhanced Volatility
Equity Navigator Index

FTSE 100 Enhanced Volatility
Equity Navigator Index Ground
Rules

FTSE 100 Enhanced Volatility

Equity Navigator Index Family

Benchmark Statement

Russell Dividend Growth Indices

Russell Dividend Growth Indices

Russell Dividend Growth Indices
Web Page

Russell Dividend Growth Indices

Russell Dividend Growth Indices

Ground Rules

Family Benchmark Statement

FTSE Eurozone Equal Weight
Indices

FTSE Eurozone Equal Sector 50
EW Select Index Series

Custom Methodologies

FTSE Eurozone Equal Sector 50

FTSE Eurozone Equal Weight

EW Select Index Ground Rules

Index Series Family Benchmark

FTSE Eurozone Top 70 Equal
Weight Index

FTSE Eurozone Top 70 Equal
Weight Index Ground Rules

Statement

FTSE Focused Value Index Series

FTSE Focused Value Index Series

Custom Methodologies

FTSE Focused Value Index Series

FTSE Focused Value Index Series

Ground Rules

Family Benchmark Statement

FTSE UK Equally Weighted Index
Series

FTSE UK Equally Weighted Index
Series

FTSE 100 Semi Annual Equally
Weighted Index

FTSE Equally Weighted Indices
Web Page

FTSE UK Equally Weighted Index

FTSE UK Equally Weighted Index

Series Ground Rules

Series Family Benchmark

FTSE 100 Semi Annual Equally
Weighted Index Ground Rules

Statement
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https://www.ftserussell.com/products/indices/russell-rafi
https://www.ftserussell.com/products/indices/russell-rafi
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/russell-rafi-index-series-construction-and-methodology.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/russell-rafi-index-series-construction-and-methodology.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/russell-rafi-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/russell-rafi-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/russell-rafi-index-series-construction-and-methodology.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/russell-rafi-index-series-construction-and-methodology.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/russell-rafi-select-real-estate-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/russell-rafi-select-real-estate-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/russell-rafi-select-real-estate-index-series-bs.pdf
https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/russell-2000-futures-40-percent-atv-indices-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/russell-2000-futures-40-percent-atv-indices-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/russell-2000-futures-40-percent-atv-indices-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/russell-2000-futures-40-percent-atv-indices-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-100-enhanced-volatility-equity-navigator-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-100-enhanced-volatility-equity-navigator-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-100-enhanced-volatility-equity-navigator-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-100-enhanced-volatility-equity-navigator-index-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-100-enhanced-volatility-equity-navigator-index-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-100-enhanced-volatility-equity-navigator-index-bs.pdf
https://www.ftserussell.com/products/indices/ftse-dividend-growth
https://www.ftserussell.com/products/indices/ftse-dividend-growth
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/russell-dividend-growth-indexes-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/russell-dividend-growth-indexes-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/russell-dividend-growth-indexes-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/russell-dividend-growth-indexes-bs.pdf
https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-eurozone-equal-sector-50-ew-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-eurozone-equal-sector-50-ew-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-eurozone-equal-weight-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-eurozone-equal-weight-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-eurozone-equal-weight-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-eurozone-top-70-equal-weight-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-eurozone-top-70-equal-weight-index-ground-rules.pdf
https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-focused-value-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-focused-value-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-focussed-value-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-focussed-value-index-series-bs.pdf
https://www.ftserussell.com/products/indices/equally-weighted
https://www.ftserussell.com/products/indices/equally-weighted
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-uk-equally-weighted-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-uk-equally-weighted-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-uk-equally-weighted-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-uk-equally-weighted-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-uk-equally-weighted-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-100-semi-annual-equally-weighted-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-100-semi-annual-equally-weighted-index-ground-rules.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

FTSE 100 Equal Weight Fixed
Dividend Custom Index

FTSE 100 Equal Weight Fixed
Dividend Custom Index Ground
Rules

FTSE US Risk Premium Index
Series

FTSE US Risk Premium Index
Series

FTSE US Equity Risk Premium
Index Series Web Page

FTSE US Risk Premium Index
Series Ground Rules

FTSE US Risk Premium Index

Series Family Benchmark

Statement

FTSE Volatility Bonus Indices

FTSE Volatility Bonus Indices

FTSE Volatility Bonus Indices
Ground Rules

FTSE Volatility Bonus Index Series

Family Benchmark Statement

Russell Equal Weight Indices

Russell Equal Weight Indices

Russell Equal Weight Indices Web

Russell Equal Weight Index Series

Russell Equal Weight Index Series

Page

Construction and Methodology

Family Benchmark Statement

Russell Pure Style Index Series

Russell Pure Style Index Series

Russell Pure Style Indices Web
Page

Russell Pure Style Index Series

Russell Pure Style Index Series

Construction and Methodology

Family Benchmark Statement

Russell US High Efficiency
Defensive Index

Russell US High Efficiency
Defensive Index

Russell US High Efficiency
Defensive Index® Web Page

Russell High Efficiency Defensive

Russell US High Efficiency

Index Construction and
Methodology

Defensive Index Series Family

Benchmark Statement

Factor exposure — Global

FTSE Global Factor Index Series

FTSE Global Factor Index Series

FTSE Global Factor Index Series

FTSE Global Factor Index Series

FTSE Global Factor Index Series

Web Page

Ground Rules

Family Benchmark Statement

FTSE Smart Sustainability Index
Series

FTSE Smart Sustainability Index
Series

FTSE Smart Sustainability Index
Series Web Page

FTSE Smart Sustainability Index

FTSE Smart Sustainability Index

Ground Rules

Series Family Benchmark

Statement

FTSE Invesco Dynamic MultiFactor
Index Series

FTSE Invesco Dynamic MultiFactor
Index Series

FTSE Invesco Dynamic MultiFactor

FTSE Invesco Dynamic MultiFactor

FTSE Invesco Dynamic MultiFactor

Index Series Web Page

Index Series Ground Rules

Index Series Family Benchmark

Statement

JP Morgan Diversified Factor
Index Series

JP Morgan Diversified US Factor
Equity Index Series

Custom Index Methodologies

JP Morgan Diversified US Factor
Equity Index Series Ground Rules

FTSE Russell

15


https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-100-equal-weight-fixed-dividend-custom-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-100-equal-weight-fixed-dividend-custom-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-100-equal-weight-fixed-dividend-custom-index-ground-rules.pdf
https://www.ftserussell.com/products/indices/us-risk-premium
https://www.ftserussell.com/products/indices/us-risk-premium
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-risk-premium-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-risk-premium-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-us-risk-premium-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-us-risk-premium-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-us-risk-premium-index-series-bs.pdf
https://research.ftserussell.com/products/downloads/ftse-volatility-bonus-indices-ground-rules.pdf
https://research.ftserussell.com/products/downloads/ftse-volatility-bonus-indices-ground-rules.pdf
https://research.ftserussell.com/products/downloads/ftse-volatility-bonus-index-series-bs.pdf
https://research.ftserussell.com/products/downloads/ftse-volatility-bonus-index-series-bs.pdf
https://www.ftserussell.com/products/indices/russell-equal-weight
https://www.ftserussell.com/products/indices/russell-equal-weight
https://research.ftserussell.com/products/downloads/Russell-equal-weight-indexes.pdf?929
https://research.ftserussell.com/products/downloads/Russell-equal-weight-indexes.pdf?929
https://research.ftserussell.com/products/downloads/Russell_Equal_Weight_Indexes_BS.pdf
https://research.ftserussell.com/products/downloads/Russell_Equal_Weight_Indexes_BS.pdf
https://www.ftserussell.com/products/indices/russell-pure-style
https://www.ftserussell.com/products/indices/russell-pure-style
https://research.ftserussell.com/products/downloads/Russell-pure-styles-indexes.pdf?287
https://research.ftserussell.com/products/downloads/Russell-pure-styles-indexes.pdf?287
https://research.ftserussell.com/products/downloads/Russell_Pure_Style_Indexes_BS.pdf
https://research.ftserussell.com/products/downloads/Russell_Pure_Style_Indexes_BS.pdf
https://www.ftserussell.com/products/indices/russell-us-high-efficiency-defensive
https://www.ftserussell.com/products/indices/russell-us-high-efficiency-defensive
https://research.ftserussell.com/products/downloads/Russell-high-efficiency-defensive-indexes.pdf?385
https://research.ftserussell.com/products/downloads/Russell-high-efficiency-defensive-indexes.pdf?385
https://research.ftserussell.com/products/downloads/Russell-high-efficiency-defensive-indexes.pdf?385
https://research.ftserussell.com/products/downloads/Russell_US_High_Efficiency_Defensive_Indexes_BS.pdf
https://research.ftserussell.com/products/downloads/Russell_US_High_Efficiency_Defensive_Indexes_BS.pdf
https://research.ftserussell.com/products/downloads/Russell_US_High_Efficiency_Defensive_Indexes_BS.pdf
https://www.ftserussell.com/products/indices/factor
https://www.ftserussell.com/products/indices/factor
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-global-factor-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-global-factor-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-global-factor-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-global-factor-index-series-bs.pdf
https://www.ftserussell.com/products/indices/smart-sustainability
https://www.ftserussell.com/products/indices/smart-sustainability
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-smart-sustainability-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-smart-sustainability-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-smart-sustainability-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-smart-sustainability-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-smart-sustainability-index-series-bs.pdf
https://www.ftserussell.com/products/indices/dynamic-multifactor
https://www.ftserussell.com/products/indices/dynamic-multifactor
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-invesco-dynamic-multifactor-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-invesco-dynamic-multifactor-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-invesco-dynamic-multifactor-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-invesco-dynamic-multifactor-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-invesco-dynamic-multifactor-index-series-bs.pdf
https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/jp-morgan-diversified-factor-us-equity-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/jp-morgan-diversified-factor-us-equity-index-series-ground-rules.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

JP Morgan Global Diversified
Factor Equity Index Series

JP Morgan US Single Factor Index
Series

JP Morgan Global Diversified
Factor Equity Index Series Ground

JP_Morgan Diversified Factor Index
Series Family Benchmark

Rules

JP Morgan US Single Factor Index
Series Ground Rules

Statement

Sustainable investment — Global

FTSE All-Share Ex Investment
Trusts ESG Climate Select Index

FTSE All-Share Ex Investment
Trusts ESG Climate Select Index

Custom Methodologies

FTSE All-Share Ex Investment
Trusts ESG Climate Select Index

FTSE All-Share Ex Investment
Trusts ESG Climate Select Index

Ground Rules

Benchmark Statement

Custom FTSE All-World Climate
Minimum Variance Index

Custom FTSE All-World Climate
Minimum Variance Index

Custom Methodologies

Custom FTSE All-World Climate

Custom FTSE All-World Climate

Minimum Variance Index Ground

Minimum Variance Index

Rules

Benchmark Statement

FTSE Asia Pacific Low Carbon
Select Index

FTSE Asia Pacific Low Carbon
Select Index

Custom Methodologies

FTSE Asia Pacific Low Carbon
Select Index Ground Rules

FTSE Asia Pacific Low Carbon
Select Index Family Benchmark
Statement

FTSE Atlantic ESG Equal Weight
Index

FTSE Atlantic ESG Equal Weight
Index

Custom Methodologies

FTSE Atlantic ESG Equal Weight

FTSE Atlantic ESG Equal Weight

Index Ground Rules

Index Series Family Benchmark
Statement

FTSE Blossom World Index Series

FTSE Blossom World Index Series

FTSE Blossom Index Series

FTSE Blossom World Index Ground

FTSE Blossom World Index Family

Rules

Benchmark Statement

FTSE Blossom World Sector
Relative Index Ground Rules

FTSE Custom ESG Screened
Index Series

FTSE Custom ESG Screened
Index Series

Custom Methodologies

FTSE Custom ESG Screened
Index Series Ground Rules

FTSE Custom ESG Screened

Index Series Family Benchmark

Statement
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https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/jp-morgan-diversified-factor-us-equity-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/jp-morgan-diversified-factor-us-equity-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/jp-morgan-diversified-factor-us-equity-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/jp-morgan-diversified-factor-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/jp-morgan-diversified-factor-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/jp-morgan-diversified-factor-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/jp-morgan-us-single-factor-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/jp-morgan-us-single-factor-index-series-ground-rules.pdf
https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-all-share-ex-investment-trusts-esg-climate-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-all-share-ex-investment-trusts-esg-climate-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-all-share-ex-investment-trusts-esg-climate-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-all-share-ex-investment-trusts-esg-climate-select-index-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-all-share-ex-investment-trusts-esg-climate-select-index-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-all-share-ex-investment-trusts-esg-climate-select-index-bs.pdf
https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/custom-ftse-all-world-climate-minimum-variance-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/custom-ftse-all-world-climate-minimum-variance-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/custom-ftse-all-world-climate-minimum-variance-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/custom-ftse-all-world-climate-minimum-variance-index-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/custom-ftse-all-world-climate-minimum-variance-index-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/custom-ftse-all-world-climate-minimum-variance-index-bs.pdf
https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-asia-pacific-low-carbon-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-asia-pacific-low-carbon-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-asia-pacific-low-carbon-select-index-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-asia-pacific-low-carbon-select-index-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-asia-pacific-low-carbon-select-index-bs.pdf
https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-atlantic-esg-equal-weight-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-atlantic-esg-equal-weight-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-atlantic-esg-equal-weight-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-atlantic-esg-equal-weight-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-atlantic-esg-equal-weight-index-series-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/blossom-japan
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-blossom-world-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-blossom-world-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-blossom-world-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-blossom-world-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-blossom-world-sector-relative-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-blossom-world-sector-relative-index-ground-rules.pdf
https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-custom-esg-screened-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-custom-esg-screened-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-custom-esg-screened-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-custom-esg-screened-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-custom-esg-screened-index-series-bs.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

FTSE Custom UK 150 ESG
Leaders Index

FTSE Custom UK 150 ESG
Leaders Index

Custom Methodologies

FTSE Custom UK 150 ESG

Leaders Index Ground Rules

FTSE Custom UK 150 ESG

Leaders Index Family Benchmark

Statement

FTSE Custom UK Salvation Army
Index Series

FTSE Custom UK Salvation Army
Index Series

Custom Methodologies

FTSE All World Salvation Army

Paris Aligned (PAB) Index

FTSE Custom UK Salvation Army

Index Series Family Benchmark

Statement

FTSE Developed Screened Select
Index

FTSE Developed Screened Select
Index

Custom Methodologies

FTSE Developed Screened Select

FTSE Developed Screened Select

Index Ground Rules

Index Family Benchmark Statement

FTSE ESG Risk-Adjusted Index
Series

FTSE ESG Risk-Adjusted Index
Series

FTSE ESG Risk-Adjusted Index
Series

FTSE ESG Risk-Adjusted Index

FTSE ESG Risk-Adjusted Index

Series Ground Rules

Series Family Benchmark

Statement

FTSE Developed Core
Infrastructure TPI Climate
Transition Select Index

FTSE Developed Core
Infrastructure TPI Climate
Transition Select Index

Custom Methodologies

FTSE Developed Core

Infrastructure TPI Climate

Transition Select Index Series
Ground Rules

FTSE Developed Core

Infrastructure TPI Climate

Transition Select Index Series
Family Benchmark Statement

FTSE Divest-Invest Index Series

FTSE Divest-Invest Index Series

FTSE Divest-Invest Index Series
Web Page

FTSE Divest Invest Index Series

FTSE Divest-Invest Index Series

Ground Rules

Family Benchmark Statements

FTSE Dividend Growth with Quality
Index Series

FTSE Dividend Growth with Quality
Index Series

Custom Methodologies

FTSE Dividend Growth with Quality

FTSE Dividend Growth with Quality

Index Series Ground Rules

Index Series Family Benchmark
Statement

FTSE Environmental Opportunities
Index Series

FTSE Environmental Opportunities
Index Series

FTSE Environmental Markets Index

FTSE Environmental Opportunities

FTSE Environmental Opportunities

Series Web Page

Index Series Ground Rules

FTSE Environmental Opportunities
UK Index Series

FTSE Environmental Markets Index

FTSE Environmental Opportunities

Series Web Page

UK Index Series Ground Rules

Index Series Family Benchmark
Statement

FTSE Environmental Technology
Index Series

FTSE Environmental Technology
Index Series

FTSE Environmental Markets Index

FTSE Environmental Technology

FTSE Environmental Technology

Series Web Page

Index Series Ground Rules

Index Series Family Benchmark
Statement
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https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-custom-uk-150-esg-leaders-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-custom-uk-150-esg-leaders-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-custom-uk-150-esg-leaders-index-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-custom-uk-150-esg-leaders-index-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-custom-uk-150-esg-leaders-index-bs.pdf
https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-all-world-salvation-army-paris-aligned-pab-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-all-world-salvation-army-paris-aligned-pab-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-custom-uk-salvation-army-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-custom-uk-salvation-army-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-custom-uk-salvation-army-index-series-bs.pdf
https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-developed-screened-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-developed-screened-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-developed-screened-select-index-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-developed-screened-select-index-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/uk-esg-risk-adjusted#t-methodology
https://www.lseg.com/en/ftse-russell/indices/uk-esg-risk-adjusted#t-methodology
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-esg-risk-adjusted-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-esg-risk-adjusted-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-esg-risk-adjusted-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-esg-risk-adjusted-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-esg-risk-adjusted-index-series-bs.pdf
https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-developed-core-infrastructure-tpi-climate-transition-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-developed-core-infrastructure-tpi-climate-transition-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-developed-core-infrastructure-tpi-climate-transition-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-developed-core-infrastructure-tpi-climate-transition-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-developed-core-infrastructure-tpi-climate-transition-select-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-developed-core-infrastructure-tpi-climate-transition-select-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-developed-core-infrastructure-tpi-climate-transition-select-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-developed-core-infrastructure-tpi-climate-transition-select-index-series-bs.pdf
https://www.ftserussell.com/products/indices/divest-invest
https://www.ftserussell.com/products/indices/divest-invest
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-divest-invest-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-divest-invest-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-divest-invest-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-divest-invest-index-series-bs.pdf
https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-dividend-growth-with-quality-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-dividend-growth-with-quality-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-dividend-growth-with-quality-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-dividend-growth-with-quality-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-dividend-growth-with-quality-index-series-bs.pdf
https://www.ftserussell.com/products/indices/env-markets
https://www.ftserussell.com/products/indices/env-markets
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-environmental-opportunities-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-environmental-opportunities-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-environmental-opportunities-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-environmental-opportunities-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-environmental-opportunities-index-series-bs.pdf
https://www.ftserussell.com/products/indices/env-markets
https://www.ftserussell.com/products/indices/env-markets
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-environmental-opportunities-uk-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-environmental-opportunities-uk-index-ground-rules.pdf
https://www.ftserussell.com/products/indices/Env-Markets
https://www.ftserussell.com/products/indices/Env-Markets
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-environmental-technology-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-environmental-technology-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-environmental-technology-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-environmental-technology-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-environmental-technology-index-series-bs.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

FTSE EPRA Nareit Green Indices

FTSE EPRA Nareit Green Indices

FTSE EPRA Nareit Green Index
Series Web Page

FTSE EPRA Nareit Green Index

FTSE EPRA Nareit Green Indices

Series Ground Rules

Family Benchmark Statement

FTSE EPRA Nareit Japan REITs
Green Focus Select Index

FTSE EPRA Nareit Japan REITs
Green Focus Select Index

FTSE EPRA Nareit Japan REITs

FTSE EPRA Nareit Japan REITs

Green Focus Select Index Ground

Green Focus Select Index

Rules

Benchmark Statement

FTSE EPRA Nareit Developed
Green Low Carbon Target Select
Index

FTSE EPRA Nareit Developed
Green Low Carbon Target Select
Index

Custom Methodologies

FTSE EPRA Nareit Developed
Green Low Carbon Target Select

FTSE EPRA Nareit Developed
Green Low Carbon Target Select

Index

Index Benchmark Statement

FTSE ESG Index Series

FTSE ESG Index Series

FTSE ESG Index Series Web Page

FTSE ESG Index Series Ground

FTSE ESG Index Series Family

Rules

Benchmark Statement

FTSE ESG Low Carbon Select
Index

FTSE ESG Low Carbon Select
Index

Custom Methodologies

FTSE ESG Low Carbon Select
Indices Ground Rules

FTSE ESG Low Carbon Select
Indices Family Benchmark
Statement

FTSE Bursa Malaysia ESG Low
Carbon Select Index Series

FTSE Bursa Malaysia ESG Low
Carbon Select Index Series

FTSE Bursa Malaysia ESG Low

FTSE Bursa Malaysia ESG Low

Carbon Select Index Ground Rules

Carbon Select Index Series Family

Benchmark Statement

FTSE EPRA Nareit Green Target
Index Series

FTSE EPRA Nareit Green Target
Index Series

FTSE EPRA Nareit Green Target

FTSE EPRA Nareit Green Target

Index Series Ground Rules

Index Series Family Benchmark
Statement

FTSE Ex Fossil Fuels Reserves
Index Series

FTSE Ex Fossil Fuels Reserves
Index Series

FTSE All World ex Coal Reserves
Index Series

FTSE Ex Fossil Fuels Index Series

FTSE Ex Fossil Fuels Reserves

FTSE Ex Fossil Fuels Reserves

Web Page

Index Series Ground Rules

FTSE All-World Ex Coal Reserves
Index Series Ground Rules

Index Series Family Benchmark
Statement

FTSE France 40 Low Carbon ESG
Screened Index

FTSE France 40 Low Carbon ESG
Screened Index

Custom Methodologies

FTSE France 40 Low Carbon ESG

FTSE France 40 Low Carbon ESG

Screened Index Series Ground
Rules

Screened Index Series Family
Benchmark Statement
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https://www.ftserussell.com/products/indices/epra-nareit-green
https://www.ftserussell.com/products/indices/epra-nareit-green
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-epra-nareit-green-indices-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-epra-nareit-green-indices-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-epra-nareit-green-indices-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-epra-nareit-green-indices-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-epra-nareit-japan-reits-green-focus-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-epra-nareit-japan-reits-green-focus-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-epra-nareit-japan-reits-green-focus-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-epra-nareit-japan-reits-green-focus-select-index-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-epra-nareit-japan-reits-green-focus-select-index-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-epra-nareit-japan-reits-green-focus-select-index-bs.pdf
https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-epra-nareit-developed-green-low-carbon-target-select-indices-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-epra-nareit-developed-green-low-carbon-target-select-indices-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-epra-nareit-developed-green-low-carbon-target-select-indices-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-epra-nareit-developed-green-low-carbon-target-select-indices-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-epra-nareit-developed-green-low-carbon-target-select-indices-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-epra-nareit-developed-green-low-carbon-target-select-indices-bs.pdf
https://www.ftserussell.com/products/indices/esg
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-esg-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-esg-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-esg-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-esg-index-series-bs.pdf
https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-esg-low-carbon-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-esg-low-carbon-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-esg-low-carbon-select-index-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-esg-low-carbon-select-index-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-esg-low-carbon-select-index-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-bursa-malaysia-esg-low-carbon-select-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-bursa-malaysia-esg-low-carbon-select-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-bursa-malaysia-esg-low-carbon-select-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-bursa-malaysia-esg-low-carbon-select-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-bursa-malaysia-esg-low-carbon-select-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-epra-nareit-green-target-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-epra-nareit-green-target-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-epra-nareit-green-target-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-epra-nareit-green-target-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-epra-nareit-green-target-index-series-bs.pdf
https://www.ftserussell.com/products/indices/ex-fossil-fuels
https://www.ftserussell.com/products/indices/ex-fossil-fuels
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-ex-fossil-fuels-reserves-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-ex-fossil-fuels-reserves-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-ex-fossil-fuels-reserves-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-ex-fossil-fuels-reserves-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-ex-fossil-fuels-reserves-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-all-world-ex-coal-reserves-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-all-world-ex-coal-reserves-index-series-ground-rules.pdf
https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-france-40-low-carbon-esg-screened-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-france-40-low-carbon-esg-screened-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-france-40-low-carbon-esg-screened-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-france-40-low-carbon-esg-screened-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-france-40-low-carbon-esg-screened-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-france-40-low-carbon-esg-screened-index-series-bs.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

FTSE EU Climate Benchmarks
Index Series

FTSE EU Climate Benchmarks
Index Series

FTSE EU Climate Benchmarks
Index Series Web Page

FTSE EU Climate Benchmarks
Index Series Ground Rules

FTSE EU Climate Benchmarks

Index Series Family Benchmark

Statement

FTSE Global Choice Series

FTSE Global Choice Index Series

FTSE Global Choice Web Page

FTSE Global Choice Index Series

FTSE Global Choice Index Series

Ground Rules

Family Benchmark Statement

FTSE Global Climate Index Series

FTSE Global Climate Index Series

FTSE Global Climate Index Series

FTSE Global Climate Index Series

FTSE Global Climate Index Series

Web Page

Ground Rules

Family Benchmark Statement

FTSE Green Revenues Index
Series

FTSE Green Revenues Index
Series

FTSE Green Revenues Index
Series Web Page

FTSE Green Revenues Index
Series Ground Rules

FTSE Green Revenues Index

Series Family Benchmark

Statement

FTSE JPX Net Zero Japan Index
Series

FTSE JPX Net Zero Japan Index
Series

FTSE JPX Net Zero Japan Index

FTSE JPX Net Zero Japan Index

FTSE JPX Net Zero Japan Index

Series Web Page

Series Ground Rules

Series Family Benchmark
Statement

FTSE Scottish Widows Custom
Screened Index Series

FTSE Scottish Widows Custom
Screened Index Series

Custom Methodologies

FTSE Scottish Widows Custom
Screened Index Series Ground
Rules

FTSE Scottish Widows Custom
Screened Index Series Family
Benchmark Statement

FTSE Custom Scottish Widows EU
Climate Benchmarks Index Series

FTSE Custom Scottish Widows EU
Climate Benchmarks Index Series

Custom Methodologies

FTSE Custom Scottish Widows EU

FTSE Custom Scottish Widows EU

Climate Benchmarks Index Series

Climate Benchmarks Index Series

Ground Rules

Family Benchmark Statement

FTSE Aviva Custom Screened
Index Series

FTSE Aviva Custom Screened
Index Series

Custom Methodologies

FTSE Aviva Custom Screened In

FTSE Aviva Custom Screened

dex_Series Ground Rules

Index Series Benchmark Statement

FTSE TPI Climate Transition Index
Series

FTSE TPI Climate Transition Index
Series

FTSE TPI Climate Transition Index

FTSE TPI Climate Transition Index

FTSE TPI Climate Transition Index

Series Web Page

Series Ground Rules

Series Family Benchmark
Statement

FTSE Vanguard SRI Developed
and Developed Europe Index
Series

FTSE Vanguard SRI Developed
and Developed Europe Index
Series

Custom Methodologies

FTSE Vanguard SRI Developed

FTSE Vanguard SRI Developed

and Developed Europe Index
Series Ground Rules

and Developed Europe Index
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https://www.ftserussell.com/products/indices/eu-climate-benchmarks
https://www.ftserussell.com/products/indices/eu-climate-benchmarks
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-eu-climate-benchmarks-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-eu-climate-benchmarks-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-eu-climate-benchmarks-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-eu-climate-benchmarks-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-eu-climate-benchmarks-index-series-bs.pdf
https://www.ftserussell.com/products/indices/global-choice
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-global-choice-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-global-choice-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-global-choice-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-global-choice-index-series-bs.pdf
https://www.ftserussell.com/products/indices/global-climate
https://www.ftserussell.com/products/indices/global-climate
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-global-climate-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-global-climate-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-global-climate-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-global-climate-index-series-bs.pdf
https://www.ftserussell.com/products/indices/green-revenues
https://www.ftserussell.com/products/indices/green-revenues
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-green-revenues-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-green-revenues-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-green-revenues-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-green-revenues-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-green-revenues-index-series-bs.pdf
https://www.ftserussell.com/products/indices/jpx-netzero
https://www.ftserussell.com/products/indices/jpx-netzero
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-jpx-net-zero-japan-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-jpx-net-zero-japan-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-jpx-net-zero-japan-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-jpx-net-zero-japan-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-jpx-net-zero-japan-index-series-bs.pdf
https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-scottish-widows-custom-screened-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-scottish-widows-custom-screened-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-scottish-widows-custom-screened-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-scottish-widows-custom-screened-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-scottish-widows-custom-screened-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-scottish-widows-custom-screened-index-series-bs.pdf
https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-custom-scottish-widows-eu-climate-benchmarks-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-custom-scottish-widows-eu-climate-benchmarks-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-custom-scottish-widows-eu-climate-benchmarks-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-custom-scottish-widows-eu-climate-benchmarks-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-custom-scottish-widows-eu-climate-benchmarks-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-custom-scottish-widows-eu-climate-benchmarks-index-series-bs.pdf
https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-aviva-custom-screened-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-aviva-custom-screened-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-aviva-custom-screened-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-aviva-custom-screened-index-series-bs.pdf
https://www.ftserussell.com/products/indices/tpi-climate-transition
https://www.ftserussell.com/products/indices/tpi-climate-transition
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-tpi-climate-transition-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-tpi-climate-transition-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-tpi-climate-transition-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-tpi-climate-transition-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-tpi-climate-transition-index-series-bs.pdf
https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-vanguard-sri-developed-and-developed-europe-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-vanguard-sri-developed-and-developed-europe-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-vanguard-sri-developed-and-developed-europe-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-vanguard-sri-developed-and-developed-europe-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-vanguard-sri-developed-and-developed-europe-index-series-bs.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

Series Family Benchmark

Statement

FTSE Women On Boards
Leadership Index Series

FTSE Women On Boards
Leadership Index Series

FTSE Women on Boards
Leadership Index Web Page

FTSE Women on Boards
Leadership Index Series Ground

FTSE Women on Boards

Leadership Index Series Family

Rules

Benchmark Statement

FTSE4Good Indices

FTSE4Good Index Series

FTSE4Good IBEX Index

FTSE4Good Bursa Malaysia Index

FTSE4Good TIP Taiwan ESG
Index

FTSE4Good Index Series Web
Page

FTSE4Good Index Series Ground

FTSE4Good Index Series Family

Rules

Benchmark Statement

FTSE4Good IBEX Index Ground
Rules

FTSE4Good Bursa Malaysia Index
Ground Rules

FTSE4Good TIP Taiwan ESG
Index Ground Rules

FTSE4Good Custom Developed
Exclusions Index

FTSE4Good Custom Developed
Exclusions Index

Custom Methodologies

FTSE4Good Custom Developed

FTSE4Good Custom Developed

Exclusions Index Ground Rules

Exclusions Index Family

Benchmark Statement

FTSE Phoenix Climate Aware
Index Series

FTSE Phoenix Climate Aware
Index Series

Custom Methodologies

FTSE Phoenix Climate Aware
Index Series Ground Rules

FTSE Phoenix Climate Aware

Index Series Family Benchmark

Statement

Sustainable investment — Americas

FTSE ESG Index Series

Russell US ESG Target Exposure
Index Series

Russell US ESG Indices Web Page

Russell US ESG Target Exposure

FTSE ESG Index Series Family

Index Series Ground Rules

Benchmark Statement

Russell Green America Index
Series

Russell Green America Index
Series

Russell Green America Index
Series Ground Rules

Russell Green America Index

Series Family Benchmark

Statement
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https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-vanguard-sri-developed-and-developed-europe-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-vanguard-sri-developed-and-developed-europe-index-series-bs.pdf
https://www.ftserussell.com/products/indices/women-on-boards
https://www.ftserussell.com/products/indices/women-on-boards
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-women-on-board-leadership-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-women-on-board-leadership-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-women-on-board-leadership-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-women-on-boards-leadership-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-women-on-boards-leadership-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-women-on-boards-leadership-index-series-bs.pdf
https://www.ftserussell.com/products/indices/ftse4good
https://www.ftserussell.com/products/indices/ftse4good
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse4good-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse4good-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse4good-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse4good-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse4good-ibex-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse4good-ibex-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse4good-bursa-malaysia-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse4good-bursa-malaysia-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse4good-tip-taiwan-esg-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse4good-tip-taiwan-esg-index-ground-rules.pdf
https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse4good-custom-developed-exclusions-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse4good-custom-developed-exclusions-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse4good-custom-developed-exclusions-index-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse4good-custom-developed-exclusions-index-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse4good-custom-developed-exclusions-index-bs.pdf
https://www.ftserussell.com/products/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-phoenix-climate-aware-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-phoenix-climate-aware-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-phoenix-climate-aware-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-phoenix-climate-aware-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-phoenix-climate-aware-index-series-bs.pdf
https://www.ftserussell.com/products/indices/russell-esg
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/russell-us-esg-target-exposure-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/russell-us-esg-target-exposure-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-esg-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-esg-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/russell-green-america-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/russell-green-america-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/russell-green-america-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/russell-green-america-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/russell-green-america-index-series-bs.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

Sustainable investment — Asia Pacific

FTSE Blossom Japan Index

FTSE Blossom Japan Index

FTSE Blossom Japan Index Series

FTSE Blossom Japan Index

Web Page

Ground Rules

FTSE Blossom Japan Index Family
Benchmark Statement

FTSE Blossom Japan Dynamic 30
Index

FTSE Blossom Japan Dynamic 30
Index

FTSE Blossom Japan Dynamic 30

FTSE Blossom Japan Dynamic 30

Index Ground Rules

Index Benchmark Statement

FTSE Ping An China A Free ESG
Index

FTSE Ping An China A Free ESG
Index

FTSE Ping An China A Free ESG

FTSE Ping An China A Free ESG

Index Ground Rules

Index Benchmark Statement

Digital Assets

FTSE DAR Reference Prices —
Benchmark Assets

FTSE DAR Reference Prices —
Benchmark Assets

FTSE Digital Asset Indices (in
association with Digital Asset
Research) Web Page

FTSE DAR Reference Prices —
Benchmark Assets Benchmark
Statement

FTSE Global Digital Asset Index
Series

FTSE Global Digital Asset Index
Series

FTSE Digital Asset Indices (in
association with Digital Asset
Research) Web Page

FTSE Global Digital Asset Index

FTSE Digital Asset Index Series

Series Ground Rules

Family Benchmark Statement

FTSE Single Digital Asset Index
Series

FTSE Single Digital Asset Index
Series

FTSE Digital Asset Indices (in
association with Digital Asset
Research) Web Page

FTSE Single Digital Asset Index

FTSE Digital Asset Index Series

Series Ground Rules

Family Benchmark Statement

FTSE Bitcoin and Gold Risk
Weighted Index

FTSE Bitcoin and Gold Risk
Weighted Index

FTSE Digital Asset Indices (in
association with Digital Asset
Research) Web Page

FTSE Bitcoin and Gold Risk
Weighted Index Ground Rules

FTSE Bitcoin and Gold Risk
Weighted Index Family Benchmark
Statement

Fixed income — EMEA and FTSE Eurozone

FTSE Actuaries UK Gilts Index
Series

FTSE Actuaries UK Gilts Index
Series

FTSE Actuaries UK Gilts Index

Series Web Page

FTSE Actuaries UK Gilts Index
Series Ground Rules

FTSE Actuaries UK Gilts Index
Series Family Benchmark
Statement
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https://www.ftserussell.com/products/indices/blossom-japan
https://www.ftserussell.com/products/indices/blossom-japan
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-blossom-japan-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-blossom-japan-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-blossom-japan-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-blossom-japan-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-blossom-japan-dynamic-30-index-ground-rules-english.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-blossom-japan-dynamic-30-index-ground-rules-english.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-blossom-japan-dynamic-30-index-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-blossom-japan-dynamic-30-index-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-ping-an-china-a-free-esg-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-ping-an-china-a-free-esg-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-ping-an-china-a-free-esg-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-ping-an-china-a-free-esg-index-series-bs.pdf
https://www.ftserussell.com/products/indices/digital-asset
https://www.ftserussell.com/products/indices/digital-asset
https://www.ftserussell.com/products/indices/digital-asset
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-dar-reference-prices-benchmark-assets-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-dar-reference-prices-benchmark-assets-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-dar-reference-prices-benchmark-assets-bs.pdf
https://www.ftserussell.com/products/indices/digital-asset
https://www.ftserussell.com/products/indices/digital-asset
https://www.ftserussell.com/products/indices/digital-asset
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-global-digital-asset-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-global-digital-asset-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-digital-asset-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-digital-asset-index-series-bs.pdf
https://www.ftserussell.com/products/indices/digital-asset
https://www.ftserussell.com/products/indices/digital-asset
https://www.ftserussell.com/products/indices/digital-asset
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-single-digital-asset-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-single-digital-asset-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-digital-asset-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-digital-asset-index-series-bs.pdf
https://www.ftserussell.com/products/indices/digital-asset
https://www.ftserussell.com/products/indices/digital-asset
https://www.ftserussell.com/products/indices/digital-asset
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-bitcoin-and-gold-risk-weighted-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-bitcoin-and-gold-risk-weighted-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-bitcoin-and-gold-risk-weighted-index-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-bitcoin-and-gold-risk-weighted-index-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-bitcoin-and-gold-risk-weighted-index-bs.pdf
https://www.ftserussell.com/products/indices/gilts
https://www.ftserussell.com/products/indices/gilts
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-actuaries-uk-gilts-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-actuaries-uk-gilts-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-actuaries-uk-gilts-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-actuaries-uk-gilts-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-actuaries-uk-gilts-index-series-bs.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

FTSE/JSE Fixed Income Index
Series

FTSE/JSE Fixed Income Index
Series

FTSE/JSE Africa Web Page

FTSE/JSE Fixed Income Index
Series Ground Rules

FTSE/JSE Fixed Income Index

Series Family Benchmark

Statement

FTSE ORB Index Series

FTSE ORB Index Series

FTSE ORB Index Series Web Page

FTSE ORB Index Series Ground

FTSE ORB Index Series Family

Rules

Benchmark Statement

FTSE Eurozone Covered Index
Series

FTSE Eurozone Covered Index
Series

FTSE Eurozone Bond Index Series

FTSE Eurozone Covered Bond

Web Page

Index Series Ground Rules

FTSE Eurozone Covered Bond

Indices Family Benchmark

Statement

FTSE Eurozone Government Bond
Index Series

FTSE Eurozone Government Bond
Index Series

FTSE Eurozone Web Page

FTSE Eurozone Government Bond

FTSE Eurozone Government Bond

Index Series Ground Rules

Indices Family Benchmark

Statement

FTSE Eurozone Government Bond
Index Series

FTSE Eurozone Government Broad
Index

FTSE Eurozone Web Page

FTSE Eurozone Government Broad

FTSE Eurozone Government Bond

Index Ground Rules

Indices Family Benchmark

Statement

FTSE Eurozone Government Bond
Index Series

FTSE Eurozone Highest-Rated
Eurozone Government Bond Index
Series

FTSE Eurozone Web Page

FTSE Eurozone Highest-Rated
Eurozone Government Bond Index

FTSE Eurozone Government Bond

Indices Family Benchmark

Series Ground Rules

Statement

FTSE Eurozone Government Bond
Index Series

FTSE Eurozone Government Bill
Index

FTSE Eurozone Web Page

FTSE Eurozone Government Bill

FTSE Eurozone Government Bond

Index Series Ground Rules

Indices Family Benchmark

Statement

FTSE Eurozone Government Bond
Index Series

FTSE Eurozone Italy Bond Index
Series

FTSE Eurozone Web Page

FTSE Eurozone ltaly Bond Index

FTSE Eurozone Government Bond

Series Ground Rules

Indices Family Benchmark

Statement

FTSE Eurozone Government Bond
Index Series

FTSE Eurozone Inflation-Linked
Bond Index Series

FTSE Eurozone Web Page

FTSE Eurozone Inflation-Linked

FTSE Eurozone Government Bond

Bond Index Series Ground Rules

Indices Family Benchmark

Statement
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https://www.ftserussell.com/products/indices/jse
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-jse-fixed-income-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-jse-fixed-income-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-jse-fixed-income-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-jse-fixed-income-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-jse-fixed-income-index-series-bs.pdf
https://www.ftserussell.com/products/indices/orb
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-orb-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-orb-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-orb-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-orb-index-series-bs.pdf
https://www.ftserussell.com/products/indices/ftseeurozone
https://www.ftserussell.com/products/indices/ftseeurozone
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-eurozone-covered-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-eurozone-covered-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-eurozone-covered-bond-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-eurozone-covered-bond-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-eurozone-covered-bond-index-series-bs.pdf
https://www.ftserussell.com/products/indices/ftseeurozone
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-eurozone-government-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-eurozone-government-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-eurozone-government-bond-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-eurozone-government-bond-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-eurozone-government-bond-index-series-bs.pdf
https://www.ftserussell.com/products/indices/ftseeurozone
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-eurozone-government-broad-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-eurozone-government-broad-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-eurozone-government-bond-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-eurozone-government-bond-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-eurozone-government-bond-index-series-bs.pdf
https://www.ftserussell.com/products/indices/ftseeurozone
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-eurozone-highest-rated-government-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-eurozone-highest-rated-government-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-eurozone-highest-rated-government-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-eurozone-government-bond-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-eurozone-government-bond-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-eurozone-government-bond-index-series-bs.pdf
https://www.ftserussell.com/products/indices/ftseeurozone
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-eurozone-government-bill-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-eurozone-government-bill-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-eurozone-government-bond-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-eurozone-government-bond-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-eurozone-government-bond-index-series-bs.pdf
https://www.ftserussell.com/products/indices/ftseeurozone
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-eurozone-italy-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-eurozone-italy-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-eurozone-government-bond-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-eurozone-government-bond-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-eurozone-government-bond-index-series-bs.pdf
https://www.ftserussell.com/products/indices/ftseeurozone
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-eurozone-inflation-linked-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-eurozone-inflation-linked-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-eurozone-government-bond-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-eurozone-government-bond-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-eurozone-government-bond-index-series-bs.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

FTSE Eurozone Government Bond
Index Series

FTSE Eurozone Macro-Weighted
Government Bond Index Series

FTSE Eurozone Web Page

FTSE Eurozone Macro-Weighted

FTSE Eurozone Government Bond

Government Bond Index Series
Ground Rules

Indices Family Benchmark
Statement

FTSE Eurozone Government Bond
Index Series

FTSE Eurozone Target Maturity
Government Bond Index

FTSE Eurozone Web Page

FTSE Eurozone Target Maturity

FTSE Eurozone Government Bond

Government Bond Index Series
Ground Rules

Indices Family Benchmark
Statement

Tradeweb FTSE Gilt and EuroGov
Closing Prices

Tradeweb FTSE Gilt and EuroGov
Closing Prices

FTSE Eurozone Web Page

Guide to the Calculation of
Tradeweb FTSE Gilt Closing Prices

Methodology

Guide to the Calculation of
Tradeweb FTSE EuroGov Closing
Prices Methodology

Tradeweb FTSE Gilt and EuroGov
Closing Prices Benchmark
Statement

Fixed income — FTSE Canada

FTSE Canada Bond Index Series

FTSE Canada Bond Index Series

FTSE Canada Fixed Income Web

FTSE Canada Universe and Maple

FTSE Canada Bond Index Series

Pa

:

Bond Index Ground Rules

Family Benchmark Statement

FTSE Canada Bond Index Series

FTSE Canada Universe Bond Index

FTSE Canada Fixed Income Web

FTSE Canada Universe and Maple

)
E
[]

Bond Index Series Ground Rules

FTSE Canada Bond Index Series

FTSE Canada Universe 0+ Index

FTSE Canada Fixed Income Web

FTSE Canada 0+ Year Universe

T
E
D

Bond Index Series Ground Rules

FTSE Canada Maturity Corporate
Bond Index Series

FTSE Canada Maturity Corporate
Bond Index Series

FTSE Canada Fixed Income Web

FTSE Canada Maturity Corporate

FTSE Canada Maturity Corporate

al

g

Bond Index Series Ground Rules

Bond Index Series Family

Benchmark Statement

FTSE Canada Bond Index Series

FTSE Canada Maple Bond Index

FTSE Canada Fixed Income Web

FTSE Canada Universe and Maple

FTSE Canada Bond Index Series

Page

:

Bond Index Ground Rules

Family Benchmark Statement

FTSE Canada Bond Index Series

FTSE Canada Strip Bond Index

FTSE Canada Fixed Income Web

FTSE Canada Strip Bond Index

al

g

Ground Rules
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https://www.ftserussell.com/products/indices/ftseeurozone
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-eurozone-macro-weighted-government-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-eurozone-macro-weighted-government-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-eurozone-macro-weighted-government-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-eurozone-government-bond-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-eurozone-government-bond-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-eurozone-government-bond-index-series-bs.pdf
https://www.ftserussell.com/products/indices/ftseeurozone
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-eurozone-target-maturity-government-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-eurozone-target-maturity-government-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-eurozone-target-maturity-government-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-eurozone-government-bond-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-eurozone-government-bond-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-eurozone-government-bond-index-series-bs.pdf
https://www.ftserussell.com/products/indices/ftseeurozone
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/policy-documents/guide-to-the-calculation-of-tradeweb-ftse-gilt-closing-prices.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/policy-documents/guide-to-the-calculation-of-tradeweb-ftse-gilt-closing-prices.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/tradeweb-ftse-gilt-and-eurogov-closing-prices-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/tradeweb-ftse-gilt-and-eurogov-closing-prices-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/tradeweb-ftse-gilt-and-eurogov-closing-prices-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/policy-documents/guide-to-the-calculation-of-tradeweb-ftse-eurogov-closing-prices.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/policy-documents/guide-to-the-calculation-of-tradeweb-ftse-eurogov-closing-prices.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/policy-documents/guide-to-the-calculation-of-tradeweb-ftse-eurogov-closing-prices.pdf
https://research.ftserussell.com/products/indices/canada-bond-universe
https://research.ftserussell.com/products/indices/canada-bond-universe
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-universe-and-maple-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-universe-and-maple-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-canada-bond-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-canada-bond-index-series-bs.pdf
https://research.ftserussell.com/products/indices/canada-bond-universe
https://research.ftserussell.com/products/indices/canada-bond-universe
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-universe-and-maple-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-universe-and-maple-bond-index-series-ground-rules.pdf
https://research.ftserussell.com/products/indices/canada-bond-universe
https://research.ftserussell.com/products/indices/canada-bond-universe
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-0-plus-year-universe-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-0-plus-year-universe-bond-index-series-ground-rules.pdf
https://research.ftserussell.com/products/indices/canada-bond-universe
https://research.ftserussell.com/products/indices/canada-bond-universe
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-maturity-corporate-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-maturity-corporate-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-canada-maturity-corporate-bond-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-canada-maturity-corporate-bond-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-canada-maturity-corporate-bond-index-series-bs.pdf
https://research.ftserussell.com/products/indices/canada-bond-universe
https://research.ftserussell.com/products/indices/canada-bond-universe
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-universe-and-maple-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-universe-and-maple-bond-index-series-ground-rules.pdf
https://research.ftserussell.com/products/downloads/FTSE_Canada_Bond_Index_Series_BS.pdf
https://research.ftserussell.com/products/downloads/FTSE_Canada_Bond_Index_Series_BS.pdf
https://research.ftserussell.com/products/indices/canada-bond-universe
https://research.ftserussell.com/products/indices/canada-bond-universe
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-strip-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-strip-bond-index-ground-rules.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

FTSE Canada Bond Index Series

FTSE Canada Floating Rate
Note Index

FTSE Canada Fixed Income Web

FTSE Canada Floating Rate Note

Page

:

FRN Index Ground Rules

FTSE Canada Bond Index Series

FTSE Canada 1-3 Year Floating
Rate Note Index

FTSE Canada Fixed Income Web

FTSE Canada 1-3 Year Laddered

Page

:

Floating Rate Note Index Ground
Rules

FTSE Canada Bond Index Series

FTSE Canada High Yield

FTSE Canada Fixed Income Web

FTSE Canada High Yield Bond

Bond Index Page Index Ground Rules
FTSE Canada Bond Index Series FTSE Canada NVCC Bond Index FTSE Canada Fixed Income Web FTSE Canada NVCC Bond Index
Page Ground Rules
FTSE Canada Bond Index Series FTSE Canada Real Return FTSE Canada Fixed Income Web FTSE Canada Real Return Bond

Bond Index Page Index Series Ground Rules
FTSE Canada Bond Index Series FTSE Canada Universe FTSE Canada Fixed Income Web FTSE Canada Universe Discount

Discount Bond

T
E
D

Bond Index Ground Rules

FTSE Canada Convertible Bond
Index

FTSE Canada Convertible
Bond Index

FTSE Canada Fixed Income Web

FTSE Canada Convertible Bond

FTSE Canada Convertible Bond

0
E
[]

Index Ground Rules

Index Family Benchmark Statement

FTSE Canada Laddered Bond
Index Series

FTSE Canada Investment Grade
1-5 Laddered Corporate Bond Index

FTSE Canada Fixed Income Web

FTSE Canada Investment Grade 1-

FTSE Canada Laddered Bond

Page

:

5 Year Laddered Corporate Bond

Index Series Family Benchmark

Index Ground Rules

FTSE Canada Laddered Bond
Index Series

FTSE Canada Investment Grade
1-10 Laddered Corporate Bond Index

FTSE Canada Fixed Income Web

FTSE Canada Investment Grade 1-

al

g

10 Year Laddered Corporate Bond
Index Ground Rules

FTSE Canada Laddered Bond
Index Series

FTSE Canada 1-5 Laddered
Corporate Bond Index

FTSE Canada Fixed Income Web

FTSE Canada 1-5 Year Laddered

Page

Corporate Bond Index Ground
Rules

Statement

FTSE Canada Laddered Bond
Index Series

FTSE Canada 1-5 Laddered
Government Bond Index

FTSE Canada Fixed Income Web

FTSE Canada 1-5 Year Laddered

Page

Bond Index Series Ground Rules

FTSE Russell
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https://research.ftserussell.com/products/indices/canada-bond-universe
https://research.ftserussell.com/products/indices/canada-bond-universe
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-floating-rate-note-frn-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-floating-rate-note-frn-index-ground-rules.pdf
https://research.ftserussell.com/products/indices/canada-bond-universe
https://research.ftserussell.com/products/indices/canada-bond-universe
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-1-3-year-laddered-floating-rate-note-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-1-3-year-laddered-floating-rate-note-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-1-3-year-laddered-floating-rate-note-index-series-ground-rules.pdf
https://research.ftserussell.com/products/indices/canada-bond-universe
https://research.ftserussell.com/products/indices/canada-bond-universe
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-high-yield-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-high-yield-bond-index-ground-rules.pdf
https://research.ftserussell.com/products/indices/canada-bond-universe
https://research.ftserussell.com/products/indices/canada-bond-universe
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-nvcc-bond-index-ground-rules.pdf
https://research.ftserussell.com/products/indices/canada-bond-universe
https://research.ftserussell.com/products/indices/canada-bond-universe
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-real-return-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-real-return-bond-index-series-ground-rules.pdf
https://research.ftserussell.com/products/indices/canada-bond-universe
https://research.ftserussell.com/products/indices/canada-bond-universe
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-universe-discount-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-universe-discount-bond-index-ground-rules.pdf
https://research.ftserussell.com/products/indices/canada-bond-universe
https://research.ftserussell.com/products/indices/canada-bond-universe
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-convertible-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-convertible-bond-index-ground-rules.pdf
https://research.ftserussell.com/products/downloads/FTSE_Canada_Convertible_Bond_Index_BS.pdf
https://research.ftserussell.com/products/downloads/FTSE_Canada_Convertible_Bond_Index_BS.pdf
https://research.ftserussell.com/products/indices/canada-bond-universe
https://research.ftserussell.com/products/indices/canada-bond-universe
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-investment-grade-1-5-year-laddered-corporate-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-investment-grade-1-5-year-laddered-corporate-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-investment-grade-1-5-year-laddered-corporate-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-canada-laddered-bond-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-canada-laddered-bond-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-canada-laddered-bond-index-series-bs.pdf
https://research.ftserussell.com/products/indices/canada-bond-universe
https://research.ftserussell.com/products/indices/canada-bond-universe
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-investment-grade-1-10-year-laddered-corporate-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-investment-grade-1-10-year-laddered-corporate-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-investment-grade-1-10-year-laddered-corporate-bond-index-ground-rules.pdf
https://research.ftserussell.com/products/indices/canada-bond-universe
https://research.ftserussell.com/products/indices/canada-bond-universe
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-1-5-year-laddered-corporate-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-1-5-year-laddered-corporate-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-1-5-year-laddered-corporate-bond-index-ground-rules.pdf
https://research.ftserussell.com/products/indices/canada-bond-universe
https://research.ftserussell.com/products/indices/canada-bond-universe
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-1-5-year-laddered-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-1-5-year-laddered-bond-index-series-ground-rules.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

FTSE Canada Laddered Bond
Index Series

FTSE Canada 1-5 All Government
Laddered Bond Index

FTSE Canada Fixed Income Web

FTSE Canada 1-5 Year All

Page

Government Laddered Bond Index

FTSE Canada Laddered Bond
Index Series Family Benchmark

Ground Rules

FTSE Canada Laddered Bond
Index Series

FTSE Canada 1-10 Laddered
Government Bond Index

FTSE Canada Fixed Income Web

FTSE Canada 1-10 Year Laddered

Page

Bond Index Series Ground Rules

Statement

FTSE Canada Liquid Bond Index
Series

FTSE Canada Liquid Universe
Bond Index

FTSE Canada Fixed Income Web

FTSE Canada Liguid Universe

Page

Bond Index Series Ground Rules

FTSE Canada Liguid Bond Index
Series Family Benchmark

Statement

FTSE Canada Treasury Bill Index

FTSE Canada Treasury Bill Index

FTSE Canada Fixed Income Web

FTSE Canada Treasury Bill Index

FTSE Treasury Bill Index Family

Page

Ground Rules

Benchmark Statement

FTSE Canada NHA MBS 975 Index

FTSE Canada NHA MBS 975 Index

FTSE Canada Fixed Income Web

FTSE Canada NHA MBS 975 Index

FTSE Canada NHA MBS 975 Bond

Page

Ground Rules

Index Series Family Benchmark

Statement

FTSE US Preferred Stock and
Hybrids Index Series

FTSE US Preferred Stock and
Hybrids Index Series

Americas Fixed Income Indices
Web Page

FTSE US Preferred Stock and
Hybrids Index Series Ground Rules

FTSE US Preferred Stock and

Hybrids Index Family Benchmark

Statement

Fixed income — Sustainable investment

FTSE Canada Ex-Fossil Fuels
Bond Index Series

FTSE Canada Ex-Fossil Fuels
Bond Index Series

FTSE Canada Fixed Income Web

FTSE Canada Ex Fossil Fuels Bond

FTSE Canada Ex-Fossil Fuels

Page

Index Series Ground Rules

Bond Index Series Family

Benchmark Statement

FTSE Canada Green Impact Bond
Index Series

FTSE Canada Green Impact Bond
Index Series

FTSE Canada Fixed Income Web

FTSE Canada Green Impact Bond

FTSE Canada Green Impact Bond

Page

Index Series Ground Rules

Index Series Family Benchmark

Statement

FTSE Fixed Income EU Climate
Benchmarks Index Series

FTSE Fixed Income EU Climate
Benchmarks Index Series

FTSE Fixed Income EU Climate
Benchmarks Index Series Web

Page

FTSE Fixed Income EU Climate

FTSE Fixed Income EU Climate

Benchmarks Index Series Ground

Benchmarks Index Series Family

Rules

Benchmark Statement

FTSE Russell
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https://research.ftserussell.com/products/indices/canada-bond-universe
https://research.ftserussell.com/products/indices/canada-bond-universe
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-1-5-year-all-government-laddered-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-1-5-year-all-government-laddered-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-1-5-year-all-government-laddered-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-canada-laddered-bond-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-canada-laddered-bond-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-canada-laddered-bond-index-series-bs.pdf
https://research.ftserussell.com/products/indices/canada-bond-universe
https://research.ftserussell.com/products/indices/canada-bond-universe
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-1-10-year-laddered-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-1-10-year-laddered-bond-index-series-ground-rules.pdf
https://research.ftserussell.com/products/indices/canada-bond-universe
https://research.ftserussell.com/products/indices/canada-bond-universe
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-liquid-universe-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-liquid-universe-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-canada-liquid-bond-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-canada-liquid-bond-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-canada-liquid-bond-index-series-bs.pdf
https://research.ftserussell.com/products/indices/canada-bond-universe
https://research.ftserussell.com/products/indices/canada-bond-universe
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-treasury-bill-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-treasury-bill-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-canada-treasury-bill-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-canada-treasury-bill-index-series-bs.pdf
https://research.ftserussell.com/products/indices/canada-bond-universe
https://research.ftserussell.com/products/indices/canada-bond-universe
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-nha-mbs-975-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-nha-mbs-975-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-canada-nha-mbs-975-bond-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-canada-nha-mbs-975-bond-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-canada-nha-mbs-975-bond-index-series-bs.pdf
https://www.ftserussell.com/products/indices/americas-fixed-income-indexes
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-preferred-stock-and-hybrids-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-preferred-stock-and-hybrids-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-us-preferred-stock-and-hybrids-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-us-preferred-stock-and-hybrids-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-us-preferred-stock-and-hybrids-index-series-bs.pdf
https://research.ftserussell.com/products/indices/canada-bond-universe
https://research.ftserussell.com/products/indices/canada-bond-universe
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-ex-fossil-fuels-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-ex-fossil-fuels-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-canada-ex-fossil-fuels-bond-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-canada-ex-fossil-fuels-bond-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-canada-ex-fossil-fuels-bond-index-series-bs.pdf
https://research.ftserussell.com/products/indices/canada-bond-universe
https://research.ftserussell.com/products/indices/canada-bond-universe
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-green-impact-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-canada-green-impact-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-canada-green-impact-bond-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-canada-green-impact-bond-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-canada-green-impact-bond-index-series-bs.pdf
https://www.ftserussell.com/products/indices/fixed-income-eu-climate-benchmarks
https://www.ftserussell.com/products/indices/fixed-income-eu-climate-benchmarks
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-eu-climate-benchmarks-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-eu-climate-benchmarks-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-eu-climate-benchmarks-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-eu-climate-benchmarks-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-eu-climate-benchmarks-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-eu-climate-benchmarks-index-series-bs.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

FTSE Fixed Income Corporate TPI
Focussed Glidepath Index Series

FTSE Fixed Income Corporate TPI
Focussed Glidepath Index Series

FTSE Fixed Income TPI Index
Series

FTSE Fixed Income Corporate TPI
Focused Glidepath Index Series
Ground Rules

FTSE Fixed Income ESG Bond
Index Family Benchmark Statement

FTSE Fixed Income TPI Climate
Transition Index Series

FTSE Fixed Income TPI Climate
Transition Index Series

FTSE Fixed Income TPI Index
Series

FTSE FI TPI Climate Transition
Index Series Ground Rules

FTSE Fixed Income ESG Bond
Index Family Benchmark Statement

Fixed Income - FTSE Global Fixed Income — Global

FTSE World Government Bond
Index Series (WGBI)

FTSE World Government Bond
Index Series (WGBI)

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE World Government Bond
Index — Japanese Investment Trust
Series

FTSE World Government Bond
Index — Japanese Investment Trust
Series

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Japanese
Investment Trust Index Family
Benchmark Statement

FTSE World Broad Investment-
Grade Bond Index Series
(WorldBIG)

FTSE World Broad Investment-
Grade Bond Index Series
(WorldBIG)

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE World Inflation-Linked
Securities Index Series

FTSE World Inflation-Linked
Securities Index Series

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE International Inflation-Linked
Securities Select Index

FTSE International Inflation-Linked
Securities Select Index

FTSE Russell Custom Index
Methodologies

FTSE_International Inflation-
Linked Securities Select Index C

FTSE Fixed Income Market Value
Weighted Index Family Benchmark

FIIWILC Ground Rules.pdf

Statement

FTSE Eurobond Index Series

FTSE Eurobond Index Series

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE G7 and G7 and EMU
Government Bond Index -
Developed Markets (CFIIG7EUC)

FTSE G7 and G7 and EMU
Government Bond Index -
Developed Markets (CFIIG7EUC)

FTSE Russell Custom Index
Methodologies

FTSE G7 and_G7 and EMU_Go
vernment Bond Index_ -

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Russell
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https://www.lseg.com/en/ftse-russell/indices/tpi-index-solutions#t-methodology
https://www.lseg.com/en/ftse-russell/indices/tpi-index-solutions#t-methodology
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-corporate-tpi-focused-glidepath-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-corporate-tpi-focused-glidepath-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-corporate-tpi-focused-glidepath-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-esg-bond-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-esg-bond-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/tpi-index-solutions#t-methodology
https://www.lseg.com/en/ftse-russell/indices/tpi-index-solutions#t-methodology
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-tpi-climate-transition-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-tpi-climate-transition-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-esg-bond-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-esg-bond-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-japanese-investment-index-trust-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-japanese-investment-index-trust-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-japanese-investment-index-trust-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-international-inflation-linked-securities-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-international-inflation-linked-securities-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-international-inflation-linked-securities-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-g7-and-emu-government-bond-index-developed-markets-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-g7-and-emu-government-bond-index-developed-markets-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

Developed Markets CFIIG7TEUC

Ground Rules.pdf

FTSE EMU Broad Government
Bond Index

FTSE EMU Broad Government
Bond Index

FTSE EMU Broad Government
Bond Index

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE EMU Government Bond 0-1
Years Select Index

FTSE EMU Government Bond 0-1
Years Select Index

FTSE Russell Custom Index
Methodologies

FTSE EMU Government 0-1 Years

FTSE Fixed Income Market Value
Weighted Index Family Benchmark

Select Index Ground Rules

Statement

FTSE EMU Government Bond
Select Index

FTSE EMU Government Bond
Select Index

FTSE Russell Custom Index
Methodologies

FTSE EMU Government Bond
Select Index Ground Rules

(Iseg.com)

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE 0+ Years Fixed Income Index
Series

FTSE 0+ Years Fixed Income Index
Series

FTSE 0+ Years Fixed Income Index

FTSE 0 Plus Years Fixed Incom

Series

e Index_ Series.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Global Treasury Bill 0-1 Year
Index

FTSE Global Treasury Bill 0-1 Year
Index

Global Fixed Income Indices

FTSE_Global Treasury Bill O-
1 Year_Index_Series_Ground_ Rul

FTSE Fixed Income Market Value
Weighted Index Family Benchmark

es.pdf

Statement

FTSE Emerging Markets
Government Bond Index Series
(EMGBI)

FTSE Emerging Markets
Government Bond Index (EMGBI)

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Emerging Markets
Government Bond Index —
Japanese Investment Trust Series

FTSE Emerging Markets
Government Bond Index —
Japanese Investment Trust

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Japanese
Investment Trust Index Family
Benchmark Statement

FTSE Emerging Markets
Government Bond Index Series

FTSE Emerging Markets
Government Bond Index — Capped
(EMGBI-Capped)

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Russell
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https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-g7-and-emu-government-bond-index-developed-markets-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-g7-and-emu-government-bond-index-developed-markets-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-emu-broad-government-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-emu-broad-government-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-emu-government-bond-0-1-years-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-emu-government-bond-0-1-years-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-emu-government-bond-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-emu-government-bond-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-emu-government-bond-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/zero-plus-fixed-income
https://www.lseg.com/en/ftse-russell/indices/zero-plus-fixed-income
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-0-plus-years-fixed-income-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-0-plus-years-fixed-income-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-global-treasury-bill-0-1-year-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-global-treasury-bill-0-1-year-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-global-treasury-bill-0-1-year-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-japanese-investment-index-trust-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-japanese-investment-index-trust-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-japanese-investment-index-trust-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

FTSE Emerging Markets Inflation-
Linked Securities Index Series
(EMILSI)

FTSE Emerging Markets Inflation-
Linked Securities Index (EMILSI)

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Emerging Markets Broad
Bond Index Series

FTSE Emerging Markets Broad
Bond Index

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Emerging Markets USD
Government and Government-
Related Select Bond Index

FTSE Emerging Markets USD
Government and Government-
Related Select Bond Index

FTSE Russell Custom Index
Methodologies

FTSE Emerging Markets USD G
overnment_and Government-
Related Bond Select Index Grou

FTSE Fixed Income Market Value
Weighted Index Family Benchmark

nd_Rules.pdf

Statement

FTSE Emerging Markets USD
Government Bond Index Series

FTSE Emerging Markets USD
Government Bond Index

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Frontier Emerging Markets
Government Bond Index Series

FTSE Frontier Emerging Markets
Government Bond Index Series

Emerging Markets Fixed Income
Indices

FTSE Frontier Emerging Markets

FTSE Fixed Income Market Value

Government Bond Index_Series

Weighted Index Family Benchmark

Ground Rules.pdf

Statement

FTSE Polish Government Bond
Index

FTSE Polish Government Bond
Index

FTSE Russell Custom Index
Methodologies

FTSE Polish Government Bond |
ndex_Ground_Rules.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Polish Zloty Eurodeposit
Indices

FTSE Polish Zloty Eurodeposit
Indices

FTSE Russell Custom Index
Methodologies

FTSE Polish Zloty Eurodeposit _In

dexes Ground_ Rules.pdf

FTSE Saudi Arabian Government
Bond Index

FTSE Saudi Arabian Government
Bond Index

EMEA Fixed Income Indices

FTSE Saudi_Arabian_Government
Bond Index Ground Rules.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE South Korean Broad Bond
Index (KRBBI)

FTSE South Korean Broad Bond
Index (KRBBI)

FTSE Asian Local-Currency Broad

Bond Index Series

FTSE South Korean Broad Bond
Index

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Russell
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https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-emerging-markets-usd-government-and-government-related-bond-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-emerging-markets-usd-government-and-government-related-bond-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-emerging-markets-usd-government-and-government-related-bond-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-emerging-markets-usd-government-and-government-related-bond-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices#t-emerging
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices#t-emerging
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-frontier-emerging-markets-government-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-frontier-emerging-markets-government-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-frontier-emerging-markets-government-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-polish-government-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-polish-government-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-polish-zloty-eurodeposit-indexes-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-polish-zloty-eurodeposit-indexes-ground-rules.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices#t-emea
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-saudi-arabian-government-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-saudi-arabian-government-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/asian-local-currency-broad-bond#t-methodology
https://www.lseg.com/en/ftse-russell/indices/asian-local-currency-broad-bond#t-methodology
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-south-korean-broad-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-south-korean-broad-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

FTSE South Korean Corporate
Bond 4+ Years Index

FTSE South Korean Corporate
Bond 4+ Years Index

FTSE Russell Custom Index
Methodologies

FTSE South Korean Corporate

Bond 4+ Years Index Ground Rules

FTSE Fixed Income Market Value
Weighted Index Family Benchmark

(Iseg.com)

Statement

Fixed Income - FTSE Global Fixed Income — EMEA

FTSE Pan-European Broad
Investment-Grade Index

FTSE Pan-European Broad
Investment-Grade Index

FTSE Pan-European Broad
Investment-Grade Bond Index

(PEUBIG)

FTSE-Fixed-Income-Indices-

Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Pan-European Broad
Investment Grade (BIG) Bond
Index

FTSE Pan-European Broad
Investment Grade (BIG) Bond
Index

FTSE Pan-European Broad
Investment-Grade Bond Index

(PEUBIG)

FTSE-Fixed-Income-Indices-

Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE CEEMEA Government Bond
Index Series

FTSE CEEMEA Government Bond
Index

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-

Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE MENA Broad Bond Index
Series

FTSE MENA Broad Bond Index
Series

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-

Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Euro Broad Investment-
Grade Bond Index Series

FTSE Euro Broad Investment-
Grade Bond Index

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-

Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE European High-Yield Market
Index Series

FTSE European High-Yield Market
Index

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-

Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Euro Government Target
Maturity Indices

FTSE Euro Government Target
Maturity Indices

FTSE Russell Custom Index
Methodologies

FTSE Euro Government Target

Maturity Indices Ground Rules

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Russell
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https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-south-korean-corporate-bond-4-plus-years-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-south-korean-corporate-bond-4-plus-years-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-south-korean-corporate-bond-4-plus-years-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/pan-european-broad-investment-grade-bond
https://www.lseg.com/en/ftse-russell/indices/pan-european-broad-investment-grade-bond
https://www.lseg.com/en/ftse-russell/indices/pan-european-broad-investment-grade-bond
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/pan-european-broad-investment-grade-bond
https://www.lseg.com/en/ftse-russell/indices/pan-european-broad-investment-grade-bond
https://www.lseg.com/en/ftse-russell/indices/pan-european-broad-investment-grade-bond
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-euro-government-target-maturity-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-euro-government-target-maturity-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

FTSE Euro Credit SDG-Aligned
Index

FTSE Euro Credit SDG-Aligned
Index

Fixed Income indices | LSEG

FTSE Euro Credit SDG-
Aligned Bond Index Ground Rule

FTSE Fixed Income ESG Bond

s.pdf

Index Family Benchmark Statement

FTSE German Government Bond
Index - JIT

FTSE German Government Bond
Index - JIT

FTSE Russell Custom Index
Methodologies

FTSE German Government Bond
Index_- JIT Ground Rules.pdf

FTSE Fixed Income Japanese
Investment Trust Index Family
Benchmark Statement

FTSE French Government Bond 7-
10 Years Index - JIT

FTSE French Government Bond 7-
10 Years Index - JIT

FTSE Russell Custom Index
Methodologies

FTSE French Government Bond 7-
10 Years Index

FTSE Fixed Income Japanese
Investment Trust Index Family
Benchmark Statement

FTSE French Government Bond
Index - JIT

FTSE French Government Bond
Index - JIT

FTSE Russell Custom Index
Methodologies

FTSE French Government Bond

FTSE Fixed Income Japanese
Investment Trust Index Family

Index (Iseg.com)

Benchmark Statement

FTSE Goldman Sachs UK Gilts 1-
10 Years Index

FTSE Goldman Sachs UK Gilts 1-
10 Years Index

FTSE Russell Custom Index
Methodologies

FTSE Goldman Sachs UK Gilts

FTSE Fixed Income Market Value

1 10 Years Index Ground Rules.

Weighted Index Family Benchmark

pdf

Statement

Fixed Income - FTSE Global Fixed Income — Americas

FTSE Core+3 Index

FTSE Core+3 Index

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Core+5 Index

FTSE Core+5 Index

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Goldman Sachs Treasury
Inflation Protected USD Bond Index

FTSE Goldman Sachs Treasury
Inflation Protected USD Bond Index

FTSE Russell Custom Index
Methodologies

FTSE Goldman Sachs Treasury
Inflation Protected USD Bond Index

FTSE Fixed Income Market Value

(CFIIGTIP) Ground Rules v1.6
(Iseg.com)

Weighted Index Family Benchmark
Statement

FTSE Russell
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https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-euro-credit-sdg-aligned-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-euro-credit-sdg-aligned-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-euro-credit-sdg-aligned-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-esg-bond-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-esg-bond-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-german-government-bond-index-jit-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-german-government-bond-index-jit-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-japanese-investment-index-trust-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-japanese-investment-index-trust-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-japanese-investment-index-trust-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-french-government-bond-7-10-years-index-jit-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-french-government-bond-7-10-years-index-jit-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-japanese-investment-index-trust-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-japanese-investment-index-trust-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-japanese-investment-index-trust-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-french-government-bond-index-jit-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-french-government-bond-index-jit-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-japanese-investment-index-trust-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-japanese-investment-index-trust-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-japanese-investment-index-trust-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-uk-gilts-1-10-years-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-uk-gilts-1-10-years-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-uk-gilts-1-10-years-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-treasury-inflation-protected-usd-bond-index.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-treasury-inflation-protected-usd-bond-index.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-treasury-inflation-protected-usd-bond-index.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-treasury-inflation-protected-usd-bond-index.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

FTSE Latin American Government
Bond Index Series

FTSE Latin American Government
Bond Index

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE US Broad Investment-Grade

Bond Index

FTSE US Broad Investment-Grade
Bond Index

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE US Government Bond 1-3
Years Index

FTSE US Government Bond 1-3
Years Index

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE US Government Bond 20+
Years Index

FTSE US Government Bond 20+
Years Index

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE US Government Bond 7-10
Years Index

FTSE US Government Bond 7-10
Years Index

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE US High-Yield Market
Capped Index

FTSE US High-Yield Market
Capped Index

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE US High-Yield Market Index
Series

FTSE US High-Yield Market Index

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE US Large Pension Fund
Index

FTSE US Large Pension Fund
Index

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE US Municipal Tax-Exempt
Investment-Grade Bond Index
Series

FTSE US Municipal Tax-Exempt
Investment-Grade Bond Index

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Russell
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https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

FTSE US Treasury 0-1 Year Index

FTSE US Treasury 0-1 Year Index

Global Fixed Income Indices

FTSE US Treasury O-
1 Year Index Ground Rules.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE US Treasury 0-3 Months
Index - JIT

FTSE US Treasury 0-3 Months
Index - JIT

Global Fixed Income Indices

FTSE US Treasury 0-
3 Month Index JIT Ground Rules

FTSE Fixed Income Market Value
Weighted Index Family Benchmark

-pdf

Statement

FTSE US Treasury 0-1 Year
Composite Select Index

FTSE US Treasury 0-1 Year
Composite Select Index

FTSE Russell Custom Index
Methodologies

FTSE US Treasury O-
1 Year Composite Select Index

FTSE Fixed Income Market Value
Weighted Index Family Benchmark

Ground Rules.pdf

Statement

FTSE US Treasury 0-1 Year Select
Index

FTSE US Treasury 0-1 Year Select
Index

FTSE Russell Custom Index
Methodologies

FTSE US Treasury 0-
1 Year Composite Select Index

FTSE Fixed Income Market Value
Weighted Index Family Benchmark

Ground Rules.pdf

Statement

FTSE US Treasury 1-3 Years
Select Index - JIT (CFIIUJ13)

FTSE US Treasury 1-3 Years
Select Index - JIT (CFIIUJ13)

FTSE Russell Custom Index
Methodologies

FTSE US Treasury 1-
3 Years_Select Index_-
JIT _CFIlIUJ13 Ground Rules.pdf

FTSE Fixed Income Japanese
Investment Trust Index Family
Benchmark Statement

FTSE US Treasury 3-7 Years
Select Index (CFIIUJ37) - JIT

FTSE US Treasury 3-7 Years
Select Index (CFIIUJ37) - JIT

FTSE Russell Custom Index
Methodologies

FTSE _US Treasury 3-
7 _Years_Select Index_-
JIT_CFIIUJ37 Ground Rules.pdf

FTSE Fixed Income Japanese
Investment Trust Index Family
Benchmark Statement

FTSE World Government Bond
Index — Japanese Investment Trust
Series

FTSE US Treasury 7-10 Years
Select Index -Japanese Investment
Trust

FTSE Russell Custom Index
Methodologies

FTSE US Treasury 7-
10 Years Select Index -
JIT_CFIIUJ7C and CFlIIUJ7U Gr

ound Rules.pdf

FTSE Fixed Income Japanese
Investment Trust Index Family
Benchmark Statement

FTSE US Treasury 20+ Years
Select Index - JIT (CFlIUJ2C)

FTSE US Treasury 20+ Years
Select Index - JIT (CFlIUJ2C)

FTSE Russell Custom Index
Methodologies

FTSE US Treasury 20 Plus Year

FTSE Fixed Income Japanese

s_Select_Index_-
JIT_CFIIUJ2C Ground Rules.pdf

Investment Trust Index Family
Benchmark Statement

FTSE US Treasury Index Series

FTSE US Treasury Benchmark
(On-the-run) Indices

Americas Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Russell
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https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-treasury-0-1-year-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-treasury-0-1-year-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-treasury-0-3-months-jit-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-treasury-0-3-months-jit-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-treasury-0-3-months-jit-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-treasury-0-1-year-composite-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-treasury-0-1-year-composite-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-treasury-0-1-year-composite-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-treasury-0-1-year-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-treasury-0-1-year-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-treasury-0-1-year-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-treasury-1-3-years-select-index-jit-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-treasury-1-3-years-select-index-jit-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-treasury-1-3-years-select-index-jit-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-japanese-investment-index-trust-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-japanese-investment-index-trust-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-japanese-investment-index-trust-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-treasury-3-7-years-select-index-jit-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-treasury-3-7-years-select-index-jit-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-treasury-3-7-years-select-index-jit-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-japanese-investment-index-trust-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-japanese-investment-index-trust-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-japanese-investment-index-trust-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-treasury-7-10-years-select-index-jit-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-treasury-7-10-years-select-index-jit-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-treasury-7-10-years-select-index-jit-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-treasury-7-10-years-select-index-jit-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-japanese-investment-index-trust-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-japanese-investment-index-trust-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-japanese-investment-index-trust-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-treasury-20-plus-years-select-index-jit-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-treasury-20-plus-years-select-index-jit-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-treasury-20-plus-years-select-index-jit-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-japanese-investment-index-trust-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-japanese-investment-index-trust-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-japanese-investment-index-trust-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices#t-amers
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

FTSE US Treasury Index Series

FTSE US Treasury Short Duration
Index

FTSE Russell Custom Index
Methodologies

FTSE US Treasury Short Duratio

FTSE Fixed Income Market Value

n_Index CFIIUSDL Ground Rules

Weighted Index Family Benchmark

-pdf

Statement

FTSE US Treasury STRIPS Index
Series

FTSE US Treasury Benchmark
STRIPS Indices

Americas Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE US Treasury STRIPS Index
Series

FTSE US Treasury STRIPS Indices

Americas Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE US Treasury Bill Indices

FTSE US Treasury Bill Indices

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE US Treasury Benchmark
Yield Curve Average Indices

FTSE US Treasury Benchmark
Yield Curve Average Indices

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Money Market
and Rates Index Family Benchmark
Statement

FTSE US Municipal Tax-Exempt
Investment-Grade Bond Index

FTSE US Municipal Tax-Exempt
Investment-Grade Bond Index

Americas Fixed Income Indices

FTSE US Municipal Tax-Exempt

FTSE Fixed Income Market Value

Investment-Grade Bond Index:
Ground Rules (Iseg.com)

Weighted Index Family Benchmark
Statement

FTSE US Treasury Floating-Rate
Note Index

FTSE US Treasury Floating-Rate
Note Index

Americas Fixed Income Indices

FTSE US Treasury Floating-Rate

FTSE Fixed Income Market Value

Note Index Ground Rules v1.4

(Iseg.com)

Weighted Index Family Benchmark
Statement

FTSE US Government Bond Index

FTSE US Government Bond Index

Americas Fixed Income Indices

FTSE US Government Bond Ind
ex_Ground Rules.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE US Treasury Laddered Bond
Index

FTSE US Treasury Laddered Bond
Index

Americas Fixed Income Indices

FTSE US Treasury Laddered Bo

FTSE Fixed Income Market Value

nd_Index Series Ground Rules.pd

Weighted Index Family Benchmark

f

Statement

FTSE Russell
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https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-short-duration-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-short-duration-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-short-duration-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices#t-amers
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices#t-amers
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-money-market-and-rates-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-money-market-and-rates-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-money-market-and-rates-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices#t-amers
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-municipal-tax-exempt-investment-grade-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-municipal-tax-exempt-investment-grade-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-municipal-tax-exempt-investment-grade-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices#t-amers
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-treasury-floating-rate-note-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-treasury-floating-rate-note-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-treasury-floating-rate-note-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices#t-amers
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-government-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-government-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices#t-amers
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-treasury-laddered-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-treasury-laddered-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-us-treasury-laddered-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

Fixed Income - FTSE Global Fixed Income — Asia Pacific

FTSE Asian Government Bond
Index Series (AGBI)

FTSE Asian Government Bond
Index (AGBI)

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Asian Government Bond
Index Series (AGBI-Capped)

FTSE Asian Government Bond
Index — Capped (AGBI-Capped)

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Asian Broad Bond Index
Series (ABBI)

FTSE Asian Broad Bond Index
(ABBI)

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Asia Pacific Government
Bond Index Series

FTSE Asia Pacific Government
Bond Index

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE World Government Bond
Index Series (AusBIG)

FTSE Australian Government Bond
Index (AusBIG)

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Australian Government Bond
Index - JIT

FTSE Australian Government Bond
Index - JIT

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Japanese
Investment Trust Index Family
Benchmark Statement

FTSE BOC China Local
Government Bond Index Series

FTSE BOC China Local
Government Bond Index Series

FTSE BOC China Local
Government Bond Index Series

FTSE Fixed Income Market Value
Weighted Index Family Benchmark

Ground Rules

Statement

FTSE Chinese Broad Bond 0-10
Years Diversified Select Index

FTSE Chinese Broad Bond 0-10
Years Diversified Select Index

FTSE Russell Custom Index
Methodologies

FTSE Chinese Broad Bond 0-10

FTSE Fixed Income Market Value

Years Diversified Select Index
Ground Rules

Weighted Index Family Benchmark
Statement

FTSE Russell
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https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-japanese-investment-index-trust-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-japanese-investment-index-trust-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-japanese-investment-index-trust-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-boc-china-local-government-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-boc-china-local-government-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-boc-china-local-government-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-chinese-broad-bond-0-10-years-diversified-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-chinese-broad-bond-0-10-years-diversified-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-chinese-broad-bond-0-10-years-diversified-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

FTSE Chinese (Onshore CNY)
Broad Bond Index Series (CNYBBI)

FTSE Chinese (Onshore CNY)
Broad Bond Index (CNYBBI)

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Chinese (Onshore CNY)
Broad Bond Index Series

FTSE Chinese (Onshore CNY)
Broad Bond Index - Interbank

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Chinese Onshore
Investment-Grade Credit Select
Index

FTSE Chinese (Onshore CNY)
Broad Investment-Grade Bond
Index

FTSE Russell Custom Index
Methodologies

FTSE Chinese Onshore CNY Br

FTSE Fixed Income Market Value

oad Investment Grade Bond Inde

Weighted Index Family Benchmark

x_Ground Rules.pdf

Statement

FTSE Dim Sum (Offshore CNY)
Bond Index Series

FTSE Dim Sum (Offshore CNY)
Bond Index

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Chinese Government Bond
Index

FTSE Chinese Government Bond
Index

APAC Fixed Income Indices

FTSE Chinese Government Bond
Index CNGBI Ground Rules.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Chinese Government and
Policy Bank Bond Index Series
(CNGPBI)

FTSE Chinese Government and
Policy Bank Bond Index (CNGPBI)

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Chinese Government and
Policy Bank Bond 1-10 Years
Capped Index

FTSE Chinese Government and
Policy Bank Bond 1-10 Years
Capped Index

FTSE Russell Custom Index
Methodologies

FTSE Chinese Government_and
Policy Bank Bond 1-
10 Years Capped Index Ground

FTSE Fixed Income Market Value
Weighted Index Family Benchmark

Rules.pdf

Statement

FTSE Chinese Policy Bank Bond
Index

FTSE Chinese Policy Bank Bond
Index

APAC Fixed Income Indices

FTSE Chinese Policy Bank Bond
Index_Ground_Rules.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Chinese Policy Bank Bond 6
Months - 3 Years Index

FTSE Chinese Policy Bank Bond 6
Months - 3 Years Index

FTSE Russell Custom Index
Methodologies

FTSE_Chinese Policy Bank Bond
6m-

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Russell
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https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-chinese-onshore-cny-broad-investment-grade-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-chinese-onshore-cny-broad-investment-grade-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-chinese-onshore-cny-broad-investment-grade-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices#t-apac
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-chinese-government-bond-index-cngbi-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-chinese-government-bond-index-cngbi-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-chinese-government-and-policy-bank-bond-1-10-years-capped-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-chinese-government-and-policy-bank-bond-1-10-years-capped-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-chinese-government-and-policy-bank-bond-1-10-years-capped-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-chinese-government-and-policy-bank-bond-1-10-years-capped-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices#t-apac
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-chinese-policy-bank-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-chinese-policy-bank-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-chinese-policy-bank-bond-6m-3y-index-cnpbi-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-chinese-policy-bank-bond-6m-3y-index-cnpbi-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

3y Index CNPBI Ground Rules.p
df

FTSE Chinese (USD) Broad IG
Bond 7+ Years ex-BBB Select
Index

FTSE Chinese (USD) Broad IG
Bond 7+ Years ex-BBB Select
Index

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Goldman Sachs China
Government Bond index

FTSE Goldman Sachs China
Government Bond index

FTSE Russell Custom Index
Methodologies

FTSE Goldman Sachs China Go

FTSE Fixed Income Market Value

vernment Bond Index CFIICBND

Weighted Index Family Benchmark

Ground Rules.pdf

Statement

FTSE Japanese Broad Bond Index

FTSE Japanese Broad Bond Index

FTSE Japanese Broad Bond
Indices

FTSE Japanese Broad Bond Ind
ex_Ground_Rules.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Japanese Government Bond
Index

FTSE Japanese Government Bond
Index

APAC Fixed Income Indices

FTSE Japanese Broad Bond Ind
ex_Ground Rules.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Japanese Government Bond
7-10 Years Index, in JPY terms

FTSE Japanese Government Bond
7-10 Years Index, in JPY terms

APAC Fixed Income Indices

FTSE Japanese Broad Bond Ind
ex_Ground Rules.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Indian Government Bond
FAR Short Duration Capped Index

FTSE Indian Government Bond
FAR Short Duration Capped Index

FTSE Russell Custom Index
Methodologies

FTSE Indian_Government Bond

FTSE Fixed Income Market Value

FAR_Short Duration Capped Inde

Weighted Index Family Benchmark

X_Ground Rules.pdf

Statement

FTSE Korean Government Bond
Index

FTSE Korean Government Bond
Index

FTSE Russell Custom Index
Methodologies

FTSE_ Korean Government Bond
Index_Ground_Rules.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Hong Kong Broad Bond
Index (HKBBI)

FTSE Hong Kong Broad Bond
Index (HKBBI)

FTSE Asian Local-Currency Broad

Bond Index Series

FTSE Hong Kong Broad Bond
Index Ground Rules

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Russell
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https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-chinese-policy-bank-bond-6m-3y-index-cnpbi-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-chinese-policy-bank-bond-6m-3y-index-cnpbi-ground-rules.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-china-government-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-china-government-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-china-government-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/j-broad-bond
https://www.lseg.com/en/ftse-russell/indices/j-broad-bond
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-japanese-broad-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-japanese-broad-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices#t-apac
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-japanese-goverment-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-japanese-goverment-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices#t-apac
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-japanese-government-bond-7-10-years-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-japanese-government-bond-7-10-years-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-indian-government-bond-far-short-duration-capped-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-indian-government-bond-far-short-duration-capped-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-indian-government-bond-far-short-duration-capped-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-korean-government-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-korean-government-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/asian-local-currency-broad-bond#t-methodology
https://www.lseg.com/en/ftse-russell/indices/asian-local-currency-broad-bond#t-methodology
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-hong-kong-broad-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-hong-kong-broad-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

FTSE Philippine Broad Bond Index

FTSE Philippine Broad Bond Index

FTSE Asian Local-Currency Broad

Bond Index Series

FTSE Philippine Broad Bond Index
Ground Rules

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Singapore Broad Bond Index

FTSE Singapore Broad Bond Index

FTSE Asian Local-Currency Broad

Bond Index Series

FTSE Singapore Broad Bond Index
Ground Rules

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

Fixed Income — Alternatively Weighted - Americas

FTSE Time-Weighted US Fallen
Angel Bond Index Series

FTSE Time-Weighted US Fallen
Angel Bond Index

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Fundamentally
Weighted Index Family Benchmark
Statement

FTSE Time-Weighted US Fallen
Angel Bond Index Series

FTSE Time-Weighted US Fallen
Angels Bond Select Index

FTSE Russell Custom Index
Methodologies

FTSE Time Weighted US Fallen

FTSE Fixed Income Fundamentally

Angel Bond Select Index Ground

Weighted Index Family Benchmark

Rules.pdf

Statement

Fixed Income — Fundamentally Weighted — Global

FTSE Debt-Capacity World
Government Bond Index Series

FTSE Debt-Capacity World
Government Bond Index

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Fundamentally
Weighted Index Family Benchmark
Statement

FTSE GDP-Weighted World
Government Bond Index Series

FTSE GDP-Weighted World
Government Bond Index

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Fundamentally
Weighted Index Family Benchmark
Statement

Fixed Income — Fundamentally Weighted — Emerging Markets

FTSE Russell
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https://www.lseg.com/en/ftse-russell/indices/asian-local-currency-broad-bond#t-methodology
https://www.lseg.com/en/ftse-russell/indices/asian-local-currency-broad-bond#t-methodology
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-philippine-broad-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-philippine-broad-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/asian-local-currency-broad-bond#t-methodology
https://www.lseg.com/en/ftse-russell/indices/asian-local-currency-broad-bond#t-methodology
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-singapore-broad-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-singapore-broad-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-time-weighted-us-fallen-angel-bond-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-time-weighted-us-fallen-angel-bond-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-time-weighted-us-fallen-angel-bond-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

FTSE Goldman Sachs Emerging
Markets Local currency
Government Bond index

FTSE Goldman Sachs Emerging
Markets Local currency
Government Bond index

FTSE Russell Custom Index
Methodologies

FTSE Goldman _Sachs Emerging

Markets Local Currency Governm

FTSE Fixed Income Fundamentally

ent_Bond Index CFIIGEMB Grou

Weighted Index Family Benchmark

nd_Rules.pdf

Statement

FTSE Goldman Sachs Emerging
Markets USD Government Bond
Index

FTSE Goldman Sachs Emerging
Markets USD Government Bond
Index

FTSE Russell Custom Index
Methodologies

FTSE Goldman Sachs Emerging

Markets USD Government Bond

FTSE Fixed Income Fundamentally

Index CFIIGEMD_ Ground Rules.p

Weighted Index Family Benchmark

df

Statement

Fixed Income — Fundamentally Weighted — Americas

FTSE Goldman Sachs High-Yield
Corporate Bond Index

FTSE Goldman Sachs High-Yield
Corporate Bond Index

FTSE Russell Custom Index
Methodologies

FTSE Goldman Sachs US High

FTSE Fixed Income Fundamentally

Yield Corporate Bond Index Grou

Weighted Index Family Benchmark

nd_Rules.pdf

Statement

FTSE Goldman Sachs Investment-
Grade Corporate Bond Index

FTSE Goldman Sachs Investment-
Grade Corporate Bond Index

FTSE Russell Custom Index
Methodologies

FTSE Goldman _Sachs Investmen

FTSE Fixed Income Fundamentally

t Grade Corporate Bond Index C

Weighted Index Family Benchmark

FIIGIGB Ground Rules.pdf

Statement

FTSE Goldman Sachs US Broad
Bond Market

FTSE Goldman Sachs US Broad
Bond Market

FTSE Russell Custom Index
Methodologies

FTSE Goldman Sachs US Broad
Bond Market Ground Rules.pdf

FTSE Fixed Income Fundamentally
Weighted Index Family Benchmark
Statement

FTSE Goldman Sachs US
Investment-Grade Corporate Bond
10+ Years Index (CFIIGLIG)

FTSE Goldman Sachs US
Investment-Grade Corporate Bond
10+ Years Index (CFIIGLIG)

FTSE Russell Custom Index
Methodologies

FTSE Goldman Sachs US Invest
ment-
Grade Corporate Bond 10 plus

FTSE Fixed Income Fundamentally
Weighted Index Family Benchmark

Years Index Ground Rules.pdf

Statement

FTSE Goldman Sachs US
Investment-Grade Corporate Bond
1-5 Years Index (CFIIGSIG)

FTSE Goldman Sachs US
Investment-Grade Corporate Bond
1-5 Years Index (CFIIGSIG)

FTSE Russell Custom Index
Methodologies

FTSE Goldman Sachs US Invest
ment-
Grade Corporate Bond 1 5 Year

FTSE Fixed Income Fundamentally
Weighted Index Family Benchmark

s_Index_Ground Rules.pdf

Statement

FTSE Russell
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https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-emerging-markets-local-currency-government-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-emerging-markets-local-currency-government-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-emerging-markets-local-currency-government-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-emerging-markets-local-currency-government-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-emerging-markets-usd-government-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-emerging-markets-usd-government-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-emerging-markets-usd-government-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-emerging-markets-usd-government-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-us-high-yield-corporate-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-us-high-yield-corporate-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-us-high-yield-corporate-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-investment-grade-corporate-bond-index.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-investment-grade-corporate-bond-index.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-investment-grade-corporate-bond-index.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-us-broad-bond-market-index-index.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-us-broad-bond-market-index-index.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-us-investment-grade-corporate-bond-10-plus-years-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-us-investment-grade-corporate-bond-10-plus-years-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-us-investment-grade-corporate-bond-10-plus-years-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-us-investment-grade-corporate-bond-10-plus-years-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-us-investment-grade-corporate-bond-1-5-years-index.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-us-investment-grade-corporate-bond-1-5-years-index.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-us-investment-grade-corporate-bond-1-5-years-index.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-us-investment-grade-corporate-bond-1-5-years-index.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf

FTSE Russell Benchmark Statements, v10.5, 8 April 2025

Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

FTSE Goldman Sachs US Treasury
Index

FTSE Goldman Sachs US Treasury
Index

FTSE Russell Custom Index
Methodologies

FTSE Goldman Sachs US Treas

FTSE Fixed Income Fundamentally

ury Index CFIIGGOV_ Ground Rul

Weighted Index Family Benchmark

es.pdf

Statement

FTSE Goldman Sachs US Treasury
0-6 Month Index

FTSE Goldman Sachs US Treasury
0-6 Month Index

FTSE Russell Custom Index
Methodologies

FTSE Goldman Sachs US Treasury
0-6 Month Index

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Corporate Investment Grade
(Treasury Rate-Hedged) Index

FTSE Corporate Investment Grade
(Treasury Rate-Hedged) Index

FTSE Russell Custom Index
Methodologies

FTSE Corporate Investment Grade

FTSE Fixed Income Fundamentally

(Treasury Rate Hedged) Index
Ground Rules

Weighted Index Family Benchmark
Statement

FTSE Goldman Sachs High Yield
Corporate Bond Index

FTSE Goldman Sachs High Yield
Corporate Bond Index

FTSE Russell Custom Index
Methodologies

FTSE Goldman Sachs High Yield

FTSE Fixed Income Fundamentally

Corporate Bond _Index CFIIGHY

Weighted Index Family Benchmark

B_Ground Rules.pdf

Statement

FTSE Goldman Sachs Treasury
Inflation Protected USD Bond Index

FTSE Goldman Sachs Treasury
Inflation Protected USD Bond Index

FTSE Russell Custom Index
Methodologies

FTSE Goldman Sachs Treasury

FTSE Fixed Income Fundamentally

Inflation Protected USD Bond Index

Weighted Index Family Benchmark

(CFIIGTIP) Ground Rules

Statement

FTSE Nomura Carry and Roll Down
CaRD Index

FTSE Nomura Carry and Roll Down
CaRD Index

FTSE Nomura Carry and Roll D

FTSE Fixed Income Fundamentally

own CaRD Series Ground Rules.

Weighted Index Family Benchmark

pdf

Statement

Fixed Income — Sukuk - Global

FTSE IdealRatings Broad US Dollar
Sukuk Index Series (previously
FTSE Ideal Ratings Sukuk Index)

FTSE IdealRatings Broad US Dollar
Sukuk Index Series

Americas Fixed Income Indices

FTSE ldealRatings Broad US Dol

lar_Sukuk Index_Series Ground

FTSE Fixed Income Sukuk Bond

Rules.pdf

Index Family Benchmark Statement

FTSE World Money Market Indices

FTSE World Money Market Indices

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Money Market
and Rates Index Family Benchmark
Statement

Fixed Income — Actuarial — Americas

FTSE Russell
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https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-us-treasury-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-us-treasury-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-us-treasury-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-us-treasury-0-6-month-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-us-treasury-0-6-month-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-corporate-investment-grade-treasury-rate-hedged-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-corporate-investment-grade-treasury-rate-hedged-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-corporate-investment-grade-treasury-rate-hedged-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-high-yield-corporate-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-high-yield-corporate-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-high-yield-corporate-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-treasury-inflation-protected-usd-bond-index.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-treasury-inflation-protected-usd-bond-index.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-goldman-sachs-treasury-inflation-protected-usd-bond-index.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-nomura-carry-and-roll-down-card-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-nomura-carry-and-roll-down-card-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-nomura-carry-and-roll-down-card-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices#t-amers
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-idealratings-broad-us-dollar-sukuk-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-idealratings-broad-us-dollar-sukuk-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-idealratings-broad-us-dollar-sukuk-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-sukuk-bond-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-sukuk-bond-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-money-market-and-rates-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-money-market-and-rates-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-money-market-and-rates-index-family-bs.pdf
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Index family name

Index series name

Link to web page

Link to Ground Rules

Link to Benchmark Statement

FTSE Pension Liability Index Series

FTSE Pension Liability Index

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Pension
Liability Curve Index Family
Benchmark Statement

FTSE Pension Liability Index Series

FTSE Pension Liability Curve

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Pension
Liability Curve Index Family
Benchmark Statement

FTSE Pension Liability Index Series

FTSE Pension Liability Curve —

Double-A above median

Global Fixed Income Indices

FTSE-Fixed-Income-Indices-
Guide.pdf

FTSE Fixed Income Pension
Liability Curve Index Family
Benchmark Statement

Fixed Income — Alternative / Non Standard Fixed Income Instruments - Americas

FTSE 30-Year TIPS (Treasury
Rate-Hedged) Index

FTSE 30-Year TIPS (Treasury

Rate-Hedged) Index

FTSE Russell Custom Index
Methodologies

FTSE 30-
Year TIPS Index CFIIRINF Grou

FTSE Fixed Income Fundamentally
Weighted Index Family Benchmark

nd_Rules.pdf

Statement

FTSE Corporate Investment-Grade
(Treasury Rate Hedged Index)

FTSE Corporate Investment-Grade
(Treasury Rate Hedged Index)

FTSE Russell Custom Index
Methodologies

FTSE_Corporate Investment Grad

FTSE Fixed Income Fundamentally

e_Treasury Rate Hedged Index

Weighted Index Family Benchmark

CFIlIGHG Ground Rules.pdf

Statement

FTSE High Yield (Treasury Rate-
Hedged) Index

FTSE High Yield (Treasury Rate-

Hedged) Index

FTSE Russell Custom Index
Methodologies

FTSE High Yield Treasury Rate-

FTSE Fixed Income Fundamentally

Hedged Index CFIIHYHG Ground

Weighted Index Family Benchmark

Rules.pdf

Statement

FTSE Compounded Singapore
Overnight Average Indices
(Compounded SORA) Indices

FTSE Compounded Singapore

Overnight Average Indices
(Compounded SORA) Indices

FTSE Russell Custom Index
Methodologies

FTSE Compounded Singapore
Overnight Rate Average Indices

FTSE Fixed Income Money Market
and Rates Index Family Benchmark
Statement

FTSE World Broad Investment-
Grade USD Multilateral

FTSE World Broad Investment-

Grade USD Multilateral

FTSE Russell Custom Index
Methodologies

FTSE World Broad Investment-
Grade USD_Multilateral _Developm

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

FTSE Russell
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https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-pension-liability-curve-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-pension-liability-curve-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-pension-liability-curve-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-pension-liability-curve-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-pension-liability-curve-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-pension-liability-curve-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-indices-guide.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-pension-liability-curve-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-pension-liability-curve-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-pension-liability-curve-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-30-year-tips-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-30-year-tips-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-30-year-tips-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-corporate-investment-grade-treasury-rate-hedged-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-corporate-investment-grade-treasury-rate-hedged-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-corporate-investment-grade-treasury-rate-hedged-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-high-yield-treasury-rate-hedged-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-high-yield-treasury-rate-hedged-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-high-yield-treasury-rate-hedged-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-fundamentally-weighted-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-compounded-singapore-overnight-rate-average-indices-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-compounded-singapore-overnight-rate-average-indices-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-money-market-and-rates-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-money-market-and-rates-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-money-market-and-rates-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-world-broad-investment-grade-usd-multilateral-development-bank-bond-capped-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-world-broad-investment-grade-usd-multilateral-development-bank-bond-capped-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

Development Bank Bond Capped
Index (CFIIUMDB)

Development Bank Bond Capped
Index (CFIIUMDB)

ent Bank Bond Capped Index C
FIIUMDB_ Ground Rules.pdf

FTSE World Government Bond
Index - Developed Markets 1-3
Years Capped Select Index Ground
Rules

FTSE World Government Bond
Index - Developed Markets 1-3
Years Capped Select Index Ground
Rules

FTSE Russell Custom Index
Methodologies

FTSE World Government Bond |
ndex - Developed Markets 1-

FTSE Fixed Income Market Value

3 Years Capped Select Index Gr

Weighted Index Family Benchmark

ound_Rules.pdf

Statement

FTSE WorldBIG USD Corporate
Capped Select 10+ Years Index

FTSE WorldBIG USD Corporate
Capped Select 10+ Years Index

FTSE Russell Custom Index
Methodologies

FTSE WorldBIG USD Corporate

FTSE Fixed Income Market Value

Capped Select 10+ Years Index:

Weighted Index Family Benchmark

Ground Rules

Statement

FTSE World Government Bond
Index - Developed Markets Capped
Select Index Ground Rules

FTSE World Government Bond
Index - Developed Markets Capped
Select Index Ground Rules

FTSE Russell Custom Index
Methodologies

FTSE World Government Bond |
ndex_-
Developed Markets Capped Sel

FTSE Fixed Income Market Value
Weighted Index Family Benchmark

ect_Index_ Ground Rules.pdf

Statement

FTSE World Treasury Bill 0-1 Year
Index

FTSE World Treasury Bill 0-1 Year
Index

Global Fixed Income Indices

FTSE Global Treasury Bill O-
1 Year Index_Series_Ground Rul

FTSE Fixed Income Market Value
Weighted Index Family Benchmark

es.pdf

Statement

FTSE Fixed Income Core
Infrastructure Index

FTSE Fixed Income Core
Infrastructure Index

FTSE Fixed Income Core
Infrastructure Index Series

FTSE Fixed Income Core
Infrastructure Index Series

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

Russell 3000 Fixed Income Index

Russell 3000 Fixed Income Index

Russell Fixed Income Index Series

Russell 3000 Fixed Income Index
Ground Rules.pdf

FTSE Fixed Income Market Value
Weighted Index Family Benchmark
Statement

Fixed Income — Sustainable Investment — Global

FTSE Advanced Climate Risk-
Adjusted Government Bond Index
Series

FTSE Advanced Climate Risk-
Adjusted Government Bond Index
Series

FTSE Climate Risk-Adjusted
Government Bond Index Series

FTSE_Advanced Climate Risk-

FTSE Fixed Income Climate Risk-

Adjusted Government_Bond_Index

Adjusted Government Bond Index

Series_Ground Rules.pdf

Family Benchmark Statement

FTSE Russell
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https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-world-broad-investment-grade-usd-multilateral-development-bank-bond-capped-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-world-broad-investment-grade-usd-multilateral-development-bank-bond-capped-index-ground-rules.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-world-government-bond-index-developed-markets-1-3-years-capped-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-world-government-bond-index-developed-markets-1-3-years-capped-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-world-government-bond-index-developed-markets-1-3-years-capped-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-world-government-bond-index-developed-markets-1-3-years-capped-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-worldbig-usd-corporate-capped-select-10-plus-years-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-worldbig-usd-corporate-capped-select-10-plus-years-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-worldbig-usd-corporate-capped-select-10-plus-years-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-world-government-bond-index-developed-markets-capped-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-world-government-bond-index-developed-markets-capped-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-world-government-bond-index-developed-markets-capped-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-world-government-bond-index-developed-markets-capped-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-global-treasury-bill-0-1-year-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-global-treasury-bill-0-1-year-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-global-treasury-bill-0-1-year-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/infrastructure-fixed-income
https://www.lseg.com/en/ftse-russell/indices/infrastructure-fixed-income
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-core-infrastructure-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-core-infrastructure-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/russell-fixed-income
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/russell-3000-fixed-income-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/russell-3000-fixed-income-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-market-value-weighted-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/climate-wgbi
https://www.lseg.com/en/ftse-russell/indices/climate-wgbi
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-advanced-climate-risk-adjusted-world-government-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-advanced-climate-risk-adjusted-world-government-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-advanced-climate-risk-adjusted-world-government-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-climate-risk-adjusted-government-bond-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-climate-risk-adjusted-government-bond-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-climate-risk-adjusted-government-bond-index-family-bs.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

FTSE Advanced Climate Risk-
Adjusted WGBI ex Japan - JIT

FTSE Advanced Climate Risk-
Adjusted WGBI ex Japan - JIT

FTSE Russell Custom Index
Methodologies

FTSE Advanced Climate WGBI e
x_Japan JIT Ground Rules.pdf

FTSE Fixed Income Climate Risk-
Adjusted Government Bond Index
Family Benchmark Statement

FTSE Chinese (Onshore CNY)
Green Bond Index Series

FTSE Chinese (Onshore CNY)
Green Bond Index

FTSE Chinese (Onshore CNY)
Internationally-Aligned Green Bond
Index

FTSE Chinese (Onshore CNY)
Internationally-Aligned Green Bond
Index — Interbank

FTSE Chinese (Onshore CNY)
Green Bond Index Series

FTSE Chinese Green Bond Inde

FTSE Fixed Income ESG Bond

x_Ground Rules

Index Family Benchmark Statement

FTSE Climate Risk-Adjusted Carry
and Roll Down (CaRD)
Government Bond Index Series

FTSE Climate Risk-Adjusted Carry
and Roll Down (CaRD)
Government Bond Index Series

Fixed Income indices | LSEG

FTSE Climate Risk-

Adjusted Carry and Roll Down
CaRD Government Bond Index
Series_Ground Rules.pdf

FTSE Fixed Income Climate Risk-
Adjusted Government Bond Index
Family Benchmark Statement

FTSE Climate Risk-Adjusted
Government Bond Index Series
(Climate WGBI)

FTSE Climate Risk-Adjusted
Government Bond Index Series
(Climate WGBI)

FTSE Climate Risk-Adjusted
Government Bond Index Series

FTSE Climate WGBI_Ground_ Rul
es.pdf

FTSE Fixed Income Climate Risk-
Adjusted Government Bond Index
Family Benchmark Statement

FTSE Climate World Inflation
Linked Securities (WILSI) Index
Series

FTSE Climate World Inflation
Linked Securities (WILSI) Index
Series

FTSE Climate Risk-Adjusted World

Inflation-Linked Securities Index
Series

FTSE Climate WILSI Series Gro
und Rules.pdf

FTSE Fixed Income Climate Risk-
Adjusted Government Bond Index
Family Benchmark Statement

FTSE Emerging Markets SDG
Aligned Bond Index Series

FTSE Emerging Markets SDG
Aligned Bond Index Series

Emerging Markets Fixed Income
Indices

FTSE Emerging Markets SDG_Ali

FTSE Fixed Income Climate Risk-

gned Bond Index Ground Rules.

Adjusted Government Bond Index

pdf

Family Benchmark Statement

FTSE ESG Government Bond
Index Series

FTSE ESG Government Bond
Index Series

FTSE ESG Government Bond
Index Series

FTSE _ESG Government Bond In

FTSE Fixed Income ESG Bond

dex_Series Ground Rules.pdf

Index Family Benchmark Statement

FTSE Russell
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https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-advanced-climate-wgbi-ex-japan-jit-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-advanced-climate-wgbi-ex-japan-jit-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-climate-risk-adjusted-government-bond-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-climate-risk-adjusted-government-bond-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-climate-risk-adjusted-government-bond-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/chinese-green-bond
https://www.lseg.com/en/ftse-russell/indices/chinese-green-bond
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-chinese-onshore-cny-green-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-chinese-onshore-cny-green-bond-index-series-ground-rules.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices
https://research.ftserussell.com/products/downloads/FTSE_Climate_Risk-Adjusted_Carry_and_Roll_Down__CaRD__Government_Bond_Index_Series_Ground_Rules.pdf
https://research.ftserussell.com/products/downloads/FTSE_Climate_Risk-Adjusted_Carry_and_Roll_Down__CaRD__Government_Bond_Index_Series_Ground_Rules.pdf
https://research.ftserussell.com/products/downloads/FTSE_Climate_Risk-Adjusted_Carry_and_Roll_Down__CaRD__Government_Bond_Index_Series_Ground_Rules.pdf
https://research.ftserussell.com/products/downloads/FTSE_Climate_Risk-Adjusted_Carry_and_Roll_Down__CaRD__Government_Bond_Index_Series_Ground_Rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-climate-risk-adjusted-government-bond-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-climate-risk-adjusted-government-bond-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-climate-risk-adjusted-government-bond-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/climate-wgbi
https://www.lseg.com/en/ftse-russell/indices/climate-wgbi
https://research.ftserussell.com/products/downloads/FTSE_Climate_WGBI_Ground_Rules.pdf
https://research.ftserussell.com/products/downloads/FTSE_Climate_WGBI_Ground_Rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-climate-risk-adjusted-government-bond-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-climate-risk-adjusted-government-bond-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-climate-risk-adjusted-government-bond-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/climate-worldilsi
https://www.lseg.com/en/ftse-russell/indices/climate-worldilsi
https://www.lseg.com/en/ftse-russell/indices/climate-worldilsi
https://research.ftserussell.com/products/downloads/FTSE_Climate_WILSI_Series_Ground_Rules.pdf
https://research.ftserussell.com/products/downloads/FTSE_Climate_WILSI_Series_Ground_Rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-climate-risk-adjusted-government-bond-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-climate-risk-adjusted-government-bond-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-climate-risk-adjusted-government-bond-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices#t-emerging
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices#t-emerging
https://research.ftserussell.com/products/downloads/FTSE_Emerging_Markets_SDG_Aligned_Bond_Index_Ground_Rules.pdf
https://research.ftserussell.com/products/downloads/FTSE_Emerging_Markets_SDG_Aligned_Bond_Index_Ground_Rules.pdf
https://research.ftserussell.com/products/downloads/FTSE_Emerging_Markets_SDG_Aligned_Bond_Index_Ground_Rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-climate-risk-adjusted-government-bond-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-climate-risk-adjusted-government-bond-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-climate-risk-adjusted-government-bond-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/esg-government-bond
https://www.lseg.com/en/ftse-russell/indices/esg-government-bond
https://research.ftserussell.com/products/downloads/FTSE_ESG_Government_Bond_Index_Series_Ground_Rules.pdf
https://research.ftserussell.com/products/downloads/FTSE_ESG_Government_Bond_Index_Series_Ground_Rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-esg-bond-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-esg-bond-index-family-bs.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

FTSE ESG Select Government
Bond Index Series

FTSE ESG Select Government
Bond Index Series

FTSE Russell Custom Index
Methodologies

FTSE ESG_Select Government B
ond Index_ Series Ground Rules.p

FTSE Fixed Income ESG Bond

df

Index Family Benchmark Statement

FTSE EMU Government Green
Bond Select Index

FTSE EMU Government Green
Bond Select Index

FTSE Russell Custom Index
Methodologies

FTSE EMU Government Green
Bond Select Index Ground Rules

FTSE Fixed Income ESG Bond
Index Family Benchmark Statement

FTSE ESG Democracy Emerging
Markets Government Bond Index
Series

FTSE ESG Democracy Emerging
Markets Government Bond Index
Series

FTSE Russell Custom Index
Methodologies

FTSE ESG Democracy Emerging
Markets Government Bond Index

FTSE Fixed Income ESG Bond

Series Ground Rules

Index Family Benchmark Statement

FTSE Euro Broad Investment
Grade (EuroBig) Screened Select
Corporate Bond Index Series

FTSE Euro Broad Investment
Grade (EuroBig) Screened Select
Corporate Bond Index Series

FTSE Russell Custom Index
Methodologies

FTSE Euro Broad Investment
Grade (EuroBig) Screened Select
Corporate Bond Index Series
Ground Rules

FTSE Fixed Income ESG Bond
Index Family Benchmark Statemen

FTSE Goldman Sachs ESG
Enhanced Global Bond Index

FTSE Goldman Sachs ESG
Enhanced Global Bond Index

FTSE Russell Custom Index
Methodologies

FTSE Goldman Sachs ESG Enh
anced_Global Bond Index_Groun

FTSE Fixed Income ESG Bond

d_Rules.pdf

Index Family Benchmark Statement

FTSE Goldman Sachs ESG-
Enhanced Euro Investment Grade
Corporate Bond Index

FTSE Goldman Sachs ESG-
Enhanced Euro Investment Grade
Corporate Bond Index

FTSE Russell Custom Index
Methodologies

FTSE Goldman Sachs ESG Enh
anced Euro IG Corp Index Grou

FTSE Fixed Income ESG Bond

nd_Rules.pdf

Index Family Benchmark Statement

FTSE Goldman Sachs ESG-
Enhanced Global Investment Grade
Corporate Bond Index

FTSE Goldman Sachs ESG-
Enhanced Global Investment Grade
Corporate Bond Index

FTSE Russell Custom Index
Methodologies

FTSE Goldman Sachs ESG Enh
anced Global IG_Corp Index Gro

FTSE Fixed Income ESG Bond

und_Rules.pdf

Index Family Benchmark Statement

FTSE Impact Bond Index Series

FTSE Impact Bond Index Series

FTSE Impact Bond Index Series

FTSE Impact Bond Index Series

FTSE Fixed Income ESG Bond

Ground Rules.pdf

Index Family Benchmark Statement

FTSE Nomura Climate CaRD
WGBI Series

FTSE Nomura Climate CaRD
WGBI Series

FTSE Nomura Climate CaRD

WGBI

FTSE Nomura Climate CaRD W
GBI_Series_Ground_Rules.pdf

FTSE Fixed Income Climate Risk-
Adjusted Government Bond Index
Family Benchmark Statement

FTSE Russell
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https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://research.ftserussell.com/products/downloads/FTSE_ESG_Select_Government_Bond_Index_Series_Ground_Rules.pdf
https://research.ftserussell.com/products/downloads/FTSE_ESG_Select_Government_Bond_Index_Series_Ground_Rules.pdf
https://research.ftserussell.com/products/downloads/FTSE_ESG_Select_Government_Bond_Index_Series_Ground_Rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-esg-bond-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-esg-bond-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-emu-government-green-bond-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-emu-government-green-bond-select-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-esg-bond-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-esg-bond-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-esg-democracy-emerging-markets-government-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-esg-democracy-emerging-markets-government-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-esg-democracy-emerging-markets-government-bond-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-esg-bond-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-esg-bond-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-euro-broad-investment-grade-screened-select-corporate-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-euro-broad-investment-grade-screened-select-corporate-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-euro-broad-investment-grade-screened-select-corporate-bond-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-euro-broad-investment-grade-screened-select-corporate-bond-index-ground-rules.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://research.ftserussell.com/products/downloads/FTSE_Goldman_Sachs_ESG_Enhanced_Global_Bond_Index_Ground_Rules.pdf
https://research.ftserussell.com/products/downloads/FTSE_Goldman_Sachs_ESG_Enhanced_Global_Bond_Index_Ground_Rules.pdf
https://research.ftserussell.com/products/downloads/FTSE_Goldman_Sachs_ESG_Enhanced_Global_Bond_Index_Ground_Rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-esg-bond-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-esg-bond-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://research.ftserussell.com/products/downloads/FTSE_Goldman_Sachs_ESG_Enhanced_Euro_IG_Corp_Index_Ground_Rules.pdf
https://research.ftserussell.com/products/downloads/FTSE_Goldman_Sachs_ESG_Enhanced_Euro_IG_Corp_Index_Ground_Rules.pdf
https://research.ftserussell.com/products/downloads/FTSE_Goldman_Sachs_ESG_Enhanced_Euro_IG_Corp_Index_Ground_Rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-esg-bond-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-esg-bond-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://www.lseg.com/en/ftse-russell/indices/custom-methodologies
https://research.ftserussell.com/products/downloads/FTSE_Goldman_Sachs_ESG_Enhanced_Global_IG_Corp_Index_Ground_Rules.pdf
https://research.ftserussell.com/products/downloads/FTSE_Goldman_Sachs_ESG_Enhanced_Global_IG_Corp_Index_Ground_Rules.pdf
https://research.ftserussell.com/products/downloads/FTSE_Goldman_Sachs_ESG_Enhanced_Global_IG_Corp_Index_Ground_Rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-esg-bond-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-esg-bond-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/impact-bond
https://research.ftserussell.com/products/downloads/FTSE_Impact_Bond_Index_Series_Ground_Rules.pdf
https://research.ftserussell.com/products/downloads/FTSE_Impact_Bond_Index_Series_Ground_Rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-esg-bond-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-esg-bond-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/climate-card-gbi
https://www.lseg.com/en/ftse-russell/indices/climate-card-gbi
https://research.ftserussell.com/products/downloads/FTSE_Nomura_Climate_CaRD_WGBI_Series_Ground_Rules.pdf
https://research.ftserussell.com/products/downloads/FTSE_Nomura_Climate_CaRD_WGBI_Series_Ground_Rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-climate-risk-adjusted-government-bond-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-climate-risk-adjusted-government-bond-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-climate-risk-adjusted-government-bond-index-family-bs.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

FTSE Fixed Income Corporate TPI
Focussed Glidepath Index Series

FTSE Fixed Income Corporate TPI
Focussed Glidepath Index Series

FTSE Fixed Income TPI Index
Series

FTSE Fixed Income Corporate TPI
Focused Glidepath Index Series
Ground Rules

FTSE Fixed Income ESG Bond

Index Family Benchmark Statement

FTSE Fixed Income TPI Climate
Transition Index Series

FTSE Fixed Income TPI Climate
Transition Index Series

FTSE Fixed Income TPI Index
Series

FTSE FI TPI Climate Transition
Index Series Ground Rules

FTSE Fixed Income ESG Bond

Index Family Benchmark Statement

Currency — Global

FTSE World Parity Unit

FTSE World Parity Unit

FTSE WPU Web Page

FTSE World Parity Unit Ground

FTSE World Parity Unit Benchmark

Rules

Statement

FTSE Currency Forward Rate Bias
(FRB) Index Series

FTSE Currency Forward Rate Bias
(FRB)

FTSE FRB Index Series Web Page

FTSE Currency FRB Index Series

FTSE Currency FRB Index Series

Ground Rules

Family Benchmark Statement

Multi asset — EMEA and Americas

FTSE Index-Level Composite Index
Series

FTSE Index-Level Composite Index
Series

FTSE Index-Level Composite Index

FTSE Index-Level Composite Index

FTSE Index-Level Composite Index

Series Web Page

Series Ground Rules

Series Family Benchmark
Statement

FTSE Market Based Allocation
Index Series

FTSE Market Based Allocation
Index Series

FTSE Market Based Asset
Allocation Web Page

FTSE Market Based Allocation
Index Series Ground Rules

FTSE Market Based Allocation
Index Series Benchmark Statement

FTSE Multi-Asset Composite Index
Series

FTSE Multi-Asset Composite Index
Series

FTSE Multi-Asset Composite Index

FTSE Multi-Asset Composite Index

FTSE Multi-Asset Composite Index

Series Web Page

Series Ground Rules

Series Family Benchmark
Statement

FTSE Private Investor Index Series

FTSE Private Investor Index Series

FTSE Private Investor Index Series

FTSE Private Investor Index Series

FTSE Private Investor Index Series

Web Page

Ground Rules

Family Benchmark Statement

FTSE UK Level Annuity

FTSE UK Level Annuity

FTSE UK Level Annuity Index
Series Web Page

FTSE UK Level Annuity Index
Series Ground Rules

FTSE UK Level Annuity Index
Series Family Benchmark
Statement

FTSE Russell

44


https://www.lseg.com/en/ftse-russell/indices/tpi-index-solutions#t-methodology
https://www.lseg.com/en/ftse-russell/indices/tpi-index-solutions#t-methodology
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-corporate-tpi-focused-glidepath-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-corporate-tpi-focused-glidepath-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-corporate-tpi-focused-glidepath-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-esg-bond-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-esg-bond-index-family-bs.pdf
https://www.lseg.com/en/ftse-russell/indices/tpi-index-solutions#t-methodology
https://www.lseg.com/en/ftse-russell/indices/tpi-index-solutions#t-methodology
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-tpi-climate-transition-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-fixed-income-tpi-climate-transition-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-esg-bond-index-family-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-fixed-income-esg-bond-index-family-bs.pdf
https://www.ftserussell.com/products/indices/wpu
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-world-parity-unit-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-world-parity-unit-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-world-parity-unit-index-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-world-parity-unit-index-bs.pdf
https://www.ftserussell.com/products/indices/frb
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-currency-frb-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-currency-frb-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-currency-forward-rate-bias-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-currency-forward-rate-bias-index-series-bs.pdf
https://www.ftserussell.com/products/indices/index-level-composite
https://www.ftserussell.com/products/indices/index-level-composite
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-index-level-composite-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-index-level-composite-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-index-level-composite-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-index-level-composite-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-index-level-composite-index-series-bs.pdf
https://www.ftserussell.com/products/indices/market-based-allocation
https://www.ftserussell.com/products/indices/market-based-allocation
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-market-based-allocation-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-market-based-allocation-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-market-based-allocation-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-market-based-allocation-index-series-bs.pdf
https://www.ftserussell.com/products/indices/multi-asset-composite
https://www.ftserussell.com/products/indices/multi-asset-composite
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-multi-asset-composite-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-multi-asset-composite-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-multi-asset-composite-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-multi-asset-composite-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-multi-asset-composite-index-series-bs.pdf
https://www.ftserussell.com/products/indices/private-investor
https://www.ftserussell.com/products/indices/private-investor
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-private-investor-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-private-investor-index-series-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-private-investor-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-private-investor-index-series-bs.pdf
https://www.ftserussell.com/products/indices/uk-level-annuity
https://www.ftserussell.com/products/indices/uk-level-annuity
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-uk-level-annuity-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-uk-level-annuity-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-uk-level-annuity-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-uk-level-annuity-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-uk-level-annuity-index-series-bs.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

Standalone — Global

FTSE BIC 50 Index

FTSE BIC 50 Index

FTSE BIC 50 Index Web Page

FTSE BIC 50 Index Ground Rules

FTSE BIC 50 Index Benchmark

Statement

FTSE MFGAM Core Infrastructure

FTSE MFGAM Core Infrastructure

MEGAM Core Infrastructure Index

FTSE MFGAM Core Infrastructure

Ground Rules

Series Family Benchmark

Statement

FTSE Mondo Visione Exchanges
Index

FTSE Mondo Visione Exchanges
Index

FTSE MV Exchanges Index Web

FTSE/MV Exchanges Index Ground

FTSE/MV Exchanges Index Family

Page

Rules

Benchmark Statement

Standalone — EMEA

FTSE IOB Indices

FTSE IOB Indices

FTSE 10B Index Web Page

FTSE 10B Index Ground Rules

FTSE 10B Index Benchmark
Statement

Standalone — Americas

FTSE BIVA Index Series

FTSE BIVA Index Series

FTSE BIVA Index Web Page

FTSE BIVA Index Ground Rules

FTSE BIVA Index Family

Benchmark Statement

Benchmark Rates

FTSE Term SONIA

FTSE Term SONIA

FTSE Term SONIA | LSEG

FTSE Term Sonia Methodology

FTSE Term SONIA Benchmark

Guide

Statement

FTSE Term ESTR

FTSE Term ESTR

Term €STR - Answering questions

FTSE Term €STR Methodology

FTSE Term €STR Benchmark

on Euro rate reform and regulatory
expectations | LSEG

Statement

Saudi Arabian Interbank
Offered Rate (SAIBOR) AND

Saudi Arabian Interbank
Offered Rate (SAIBOR) AND

Saudi Arabian Interbank Offered
Rate (SAIBOR) | LSEG

SAIBOR and SAIBID Methodology

SAIBOR and SAIBID Benchmark

Statement
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https://www.ftserussell.com/products/indices/bric50
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-bic-50-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-bic-50-index-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-bic-50-index-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/mfgam-core-infrastructure-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/mfgam-core-infrastructure-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-mfgam-core-infrastructure-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-mfgam-core-infrastructure-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-mfgam-core-infrastructure-index-series-bs.pdf
https://www.ftserussell.com/products/indices/mv-exchanges
https://www.ftserussell.com/products/indices/mv-exchanges
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-mv-exchanges-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-mv-exchanges-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-mondo-visione-exchanges-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-mondo-visione-exchanges-index-series-bs.pdf
https://www.ftserussell.com/products/indices/iob
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-iob-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-iob-index-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-iob-index-bs.pdf
https://www.ftserussell.com/products/indices/biva
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/ground-rules/ftse-biva-index-ground-rules.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-biva-index-series-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-biva-index-series-bs.pdf
https://www.lseg.com/en/ftse-russell/benchmarks/term-sonia-reference-rates
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/methodology/term-sonia-methodology.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/methodology/term-sonia-methodology.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-term-sonia-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-term-sonia-bs.pdf
https://www.lseg.com/en/ftse-russell/research/term-estr
https://www.lseg.com/en/ftse-russell/research/term-estr
https://www.lseg.com/en/ftse-russell/research/term-estr
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/methodology/term-estr-methodology.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-term-estr-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/ftse-term-estr-bs.pdf
https://www.lseg.com/en/ftse-russell/benchmarks/interest-rate-benchmarks/saibor-rates
https://www.lseg.com/en/ftse-russell/benchmarks/interest-rate-benchmarks/saibor-rates
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/methodology/rbsl-saibor-and-saibid-methodology.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/saibor-sabid-bs.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statements/saibor-sabid-bs.pdf
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Index family name Link to web page Link to Ground Rules Link to Benchmark Statement

Saudi Arabian Interbank Bid
Rate (SAIBID)

Saudi Arabian Interbank Bid
Rate (SAIBID)

TONA Tokyo Swap Rate and
Fallback Rate

TONA Tokyo Swap Rate and
Fallback Rate

Tokyo Swap Rate | LSEG

Tokyo Swap Rate Methodology

Tokyo Swap Rate TONA
Benchmark Statement

USD IBOR Institutional Cash
Fallbacks Benchmark and USD
IBOR Consumer Cash Fallbacks
Benchmark

USD IBOR Institutional Cash
Fallbacks Benchmark and USD
IBOR Consumer Cash Fallbacks
Benchmark

FTSE USD IBOR Cash Fallbacks |

USD IBOR Cash Fallbacks

LSEG

Benchmark Methodology

USD IBOR cash fallbacks
Benchmark Statement

WMR FX Benchmarks

WMR FX Benchmarks

WMR FX Benchmarks | LSEG

WMR FX Benchmarks Methodology

WMR Closing and Intraday Spot,

Forward and NDF Rates
Benchmark Statement

Commodity

FTSE Core Commodity CRB Index

FTSE Core Commodity CRB Index

FTSE CoreCommodity CRB®
Indices | LSEG

FTSE/CoreCommodity CRB Index

FTSE CoreCommodity CRB Index

Methodology

Benchmark Statement

FTSE Core Commodity CRB Index

FTSE Core Commodity CRB Index

FTSE CoreCommodity CRB®
Indices | LSEG

FTSE/CoreCommodity CRB Single

FTSE CoreCommodity CRB Index

Commodity Index Methodology

Benchmark Statement

Convertible

FTSE Convertible Indices

FTSE Convertible Indices

FTSE Convertible Bond Indices |
LSEG

FTSE Convertible Indices
Methodology

FTSE Convertible Indices
Benchmark Statement
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https://www.lseg.com/en/ftse-russell/benchmarks/tokyo-swap-rate
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/methodology/tsr-tona-tsr-fallback-methodology.pdf
https://www.lseg.com/content/dam/ftse-russell/en_us/documents/benchmark-statement/tona-tsr-fallback-bs.pdf
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