Technical Specification March 2025
FTSE Fixed Income
Daily Preview Reports
vli4
FTSE Iseg.com/en/ftse-russell
RUSSELL

An LSEG Business




FTSE Fixed Income daily preview reports, v1.4, March 2025

FTSE Fixed Income daily preview
reports

Daily preview reports consist of dynamic bond universes that change intra-month, on a daily basis, reflecting the latest

information regarding the eligibility of bonds for the headline index for the following month’s profile. These are provided

as an additional tool for clients managing against FTSE fixed income indexes, by providing visibility to the security-level
adjustments required in their portfolios for a seamless month-end index rebalance.

Daily preview reports are available for a range of flagship government, broad-market and corporate fixed income
indexes, and are available as standard as part of FTSE fixed income index packages. Daily preview reports are also
available for certain custom indexes upon request.

The universe of constituents in the daily preview files reflects:
. Addition of newly issued securities eligible for index membership;

. Addition of bonds that become eligible for index inclusion due to changes in attributes, such as credit rating,
classification, and amount outstanding;

. Removal of bonds that no longer qualify for index inclusion due to calls, downgrades, or other changes in
eligibility criteria, including bonds that fall below one year to maturity at month-end

Issue-level data in the daily preview files reflects:

. Daily updates to security-level market value reflecting changes in price, accrued interest and amount
outstanding;

. Daily updates to a rich set of security-level analytics calculated assuming same-day settlement convention?;

. Changes to bond attributes, such as credit rating and sector classifications;

. Average life and maturity sector calculated assuming month-end settlement convention to facilitate simulations

of sub-indexes by maturity band for the following month’s profiles?

Availability of Daily Preview Reports

The daily preview reports have the prefix “IL_DPRE” in the file name. They are delivered every day of the month except
Profile Fixing (“Fixing Day”) when the official preliminary file, which has the prefix “IL_MPRE”, is made available and on
the last business day when the official profile, which has “MP” in the file name, is available. Daily preview reports are
produced for the days between Fixing Day and month-end to reflect any permissible changes according to published
index methodology during this period, such as removing bonds that are called, tendered or defaulted.

Daily preview reports are currently being extended to all market value weighted headline FTSE Fixed Income Indexes
as standard.

! For a full list of fields included in the files, and for details around analytics calculations, please contact your sales representative or call your regional Client Service Team office.
2 ‘AvgLifeEOM’ (Average Life End of Month) and MaturitySector (Maturity Sector) are calculated using end of month settlement as of February 11, 2021.
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Further information

For further information on FTSE Russell indices please visit www.lseg.com/en/ftse-russell/ or e-mail

fi.index@Iseqg.com.
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Disclaimer

© 2025 London Stock Exchange Group plc and its applicable group undertakings (“LSEG”). LSEG includes (1) FTSE International Limited (“FTSE”), (2) Frank Russell Company
(“Russell”), (3) FTSE Global Debt Capital Markets Inc. and FTSE Global Debt Capital Markets Limited (together, “FTSE Canada”), (4) FTSE Fixed Income Europe Limited (“FTSE FI
Europe”), (5) FTSE Fixed Income LLC (“FTSE FI"), (6) FTSE (Beijing) Consulting Limited (“WOFE”), (7) Refinitiv Benchmark Services (UK) Limited (“‘RBSL”), (8) Refinitiv Limited (“RL”)
and (9) Beyond Ratings S.A.S. (“BR”). All rights reserved.

FTSE International Limited is authorised and regulated by the Financial Conduct Authority as a benchmark administrator. Refinitiv Benchmark Services (UK) Limited is authorised and
regulated by the Financial Conduct Authority as a benchmark administrator.

FTSE Russell® is a trading name of FTSE, Russell, FTSE Canada, FTSE FI, FTSE FI Europe, WOFE, RBSL, RL and BR. “FTSE®, “Russell®, “FTSE Russell®, “FTSE4Good®, “ICB®”",
“WMR™”, “FR™” “Beyond Ratings® and all other trademarks and service marks used herein (whether registered or unregistered) are trade marks and/or service marks owned or
licensed by the applicable member of LSEG or their respective licensors and are owned, or used under licence, by FTSE, Russell, FTSE Canada, FTSE Fl, FTSE Fl Europe, WOFE,
RBSL, RL or BR.

All information is provided for information purposes only. All information and data contained in this publication is obtained by LSEG, from sources believed by it to be accurate and
reliable. Because of the possibility of human and mechanical inaccuracy as well as other factors, however, such information and data is provided "as is" without warranty of any kind. No
member of LSEG nor their respective directors, officers, employees, partners or licensors make any claim, prediction, warranty or representation whatsoever, expressly or impliedly,
either as to the accuracy, timeliness, completeness, merchantability of any information or LSEG Products, or of results to be obtained from the use of LSEG products, including but not
limited to indices, rates, data and analytics, or the fitness or suitability of the LSEG products for any particular purpose to which they might be put. The user of the information assumes
the entire risk of any use it may make or permit to be made of the information.

No responsibility or liability can be accepted by any member of LSEG nor their respective directors, officers, employees, partners or licensors for (a) any loss or damage in whole or in
part caused by, resulting from, or relating to any inaccuracy (negligent or otherwise) or other circumstance involved in procuring, collecting, compiling, interpreting, analysing, editing,
transcribing, transmitting, communicating or delivering any such information or data or from use of this document or links to this document or (b) any direct, indirect, special, consequential
or incidental damages whatsoever, even if any member of LSEG is advised in advance of the possibility of such damages, resulting from the use of, or inability to use, such information.

No member of LSEG nor their respective directors, officers, employees, partners or licensors provide investment advice and nothing in this document should be taken as constituting
financial or investment advice. No member of LSEG nor their respective directors, officers, employees, partners, or licensors make any representation regarding the advisability of
investing in any asset or whether such investment creates any legal or compliance risks for the investor. A decision to invest in any such asset should not be made in reliance on any
information herein. Indices and rates cannot be invested in directly. Inclusion of an asset in an index or rate is not a recommendation to buy, sell or hold that asset nor confirmation that
any particular investor may lawfully buy, sell or hold the asset or an index or rate containing the asset. The general information contained in this publication should not be acted upon
without obtaining specific legal, tax, and investment advice from a licensed professional.
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