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FTSE HFREME A ST W IR (WGBI) .uvviiieeiiiiiee e e e et e e e ettt e s ettt e e e e st e e e e s e bt e e e e s e aaae e e e s aaaaeeas 29
FTSE tHERIEEREE A > T W I R(WGBI-DM) ..vviiiiiiiiiiie e e eeiiie e e ettt e e st e e e et e e e s eaara e e e s eaaeeas 33
SIS S e B i G S e B ([ a5 = = ) 36
FTSE MPF tHRENEA > T W R (MPF WGBI) ...eeciiiiiieeeeeeiiie e e ettt e e s ettt e e e ttaa e s eaaaa e e e s annaeeas 37
FTSE 52 BIG %51 2T W IR (WOTIABIG®) ..eeiiviiiiiiiie ettt e e 39
FTSE t5R > J LABEEZS 1 25w T2 (WOHAILSI) +.veereeeeereeeeeeeee e e eeee et et aee et e eeeeene e, 42
RS i e = G Y b PR RRRO 45
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5.1 FTSEZBEG&>FTvIX -2 U—-X

FRSE Russell T(& 40 M EDRMBEET (£E) BEFMMIORETIHD Sy F2 02170 TVFEY . KECEGBMHE. finroes ey
TA - LNV, TERE. &1 2Ty OROERBMEERECEDNVT, FEREGB T v IRCHESNET, INTORMEEETEE

I LEEETSORBEEZUT ICRUET,

FTSEEE>F v OR(d ESG I7 U9 —%EEET(CEHIFENTVLETY.

FTSE B >V IR (RBE) HAB%E

Ithis D—R> RIERTFRE HERREEIR
FAUH I35 BEEFIFE 50 BTS2 - LTI(hRIBITRENDZIR<) HAXIZRIL : LTNs
HhFs EEFITE 25@HF4S - RIL (BFIRITOREHBENSD/ /Ny N/A
PD7%EFR<)
FU EEFITE 1,000 BFY - RY N/A
Jo>erw BEEFMTE 230> E7 - RY FAXIHRSIF : Tes Control Monetario (TCM){&
OXAUB EIEFFE 1,000 f@OX&UH - 30> ORI Y BRI TRITOIS 2 S0
REZHHFE EIEFFE 100 & R=ZHHMEARY REZHHMEPRIBITRITOIS 220
XF20 EEFITE 100 @A+ - RY HEAXESL 2003 £ 1 BLDAEICHKITENES
~NIL— EEFUTE 20 BRIL— - YIL N/A
KE EEFMTE 50 &K RIL(THISIEEE. FRBREDZRL) AR : —-5T)UE
ERM - PR - 7 FA—XKUT EEFFE 25{/81—0 AN BEFNS > - - T)UE
VA (Bundesanleihen)
FEAXISRSF - Bundesobligationen
NJLF— ElEFIGE 2510 N/A
oOr7F7 ElEFIGE 2510 N/A
F I IHAE EEFMTE 150 @F 3 - J)LF HEAMES €O - H—RAB
FTIR—=D EEFMTE 2,000 57>~ - o0O-% ARG E—5—2 - ILDy ME
PRSP EEFMTE 25@1—0 HEARSS  RERS. Ty ITIUE TORTIH
TIVE, FEEEE. 1—ILRE
ISR BEEFUTE 25{@1—0 #HAXISR @ Obligations Assimilables du Trésor
(OAT)&B KT Bons du Trésor a Intérét Annuel
Normalisé (BTAN)
I>Th~ EEFIFE ISEIZT - RUR N/A
>3->7 EEFITE 7,500 53—>7 -3 N/A
Ry EEFMTE 25{E1—-0 FASISR : Bundesrepublic.  Schatzanweisungen.

Bundesobligationen. Unity bonds.

Treuhandanstalt 3 KT Treuhandobligationen
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sk

HASIZRSIL ¢ Schuldscheine, Unverzinsliche.
Bundespost. Bundesbahn. & &U European
Recovery Program Bonds

H—F+ EEFIFE S5EA-F - BT« N/A

FUS v EEFIF = 25{@1—0 N/A

AR EEFIFE 2,000 @/ \>HY— - TAUZ b N/A

TSR EEFITE 25{@1—0 N/A

ARSIV EEFITE S50 BARSTIL->a5)L N/A

A&7 BEIEFITE 25f81—0 AR : BEFISG /> - D—ST)UE (BTPs)

fo i 4 EIEFFE 15085 =7 - 2> TV DA ITSANSOFvESFZED

oI EIEFIGE 25810 N/A

EOv3 EBIEFIGE 20OV - TAJ)L\A N/A

F=EF EEFITE 108FZET - RIL N/A

A5>24 EEFITE 25@F1—0 N/A

FAzVU7 EEFITE 100817 - F1IL FAZTUTESDBAF (FGN) & Sukuk 2820
T UTRTERERL

DT — EEFITE 200f8/V0x— - O—% HEARR : ROFI—D1E
ARSI 1991 FLENICRESNZEAE S idmmEE
31

IV AL EEFITE 25f81—0 BEAMSR : BEFIL/ > - O—-STIUE(OT)

R=S2R EEFFE 50 f/R—>> R - XOF AR €O - U—REEUE

HhE—IL EIEFFE 7 485,000 5A&—)L - UvIL 3E Sukuk EffZET

IW—=7 ElEFIGE S5EIL—ZF - LA N/A

20/\F7 EEFITE 25@1—0 N/A

2OR=T7 EEFITE 25{@1—-0 N/A

BOST7SEY EEFNTE 10 @B ISF7SET - UvIL Sukuk SKUVIE Sukuk BEZED

wILET EIEFFE 100 BILET - T =)L N/A

ARA> BEEFIFE 25{@1—0 #AXISR : Bonos and Obligationes del Estado
ARSI . EI5IEE (Letras KU Pagares del
Tesoro)

mr7IUh EIEFFE 100 @m7IUH - SR AR - €O - U—RAB

ROT—FT> EEFIFE 250 BRI —7> - o0—F AR BERMS ) > - O-5T)UES

AAX EEFIFE 20 BRAR - T3> AR : -5
Ty oE#ER<

ML EEFUTE 20f@ML3O-US N/A

5y 24 EEFIFE 2,000 BOH>H -2V N/A
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OS5+ BIERHIE 25 BIISF - TUDZ v
5@ BIERHSE 20 BB K(1 205> RIITRESEIR<) AT : D—STILESS. HEHAE S ERRE(IoD
I CHRR)
ARG | S THESERAME
gL E7 BIERHS 785,000 FFLET - 0F v N/A
FST - K F—ZRSUT BIERHSE 7 /5,000 FA—ZRSUT - RIL (A—ZXRSUTHERR  @AHSS 1 v IR - UN— M
T4y FORENER)
D572 BIERHIE 150 B/ I5750 - 7 N/A
PE (+>337) BIERHIE 2020 % 1 A 1 Bk DHICRFENEMES 1,000 BART;  @EANS: €0 J—KE
2020 % 1 BB CRTE NS 350 BART
=5 BIERHIE BEEERIL EAHRSL OO - T—RAR
AR EERHTE 2,500 B> K - JLE— AR ASFT— M8
(RIEURSFR—OEET ATHEANER)
A RFST BIERHIE 796 5,000 1> KRST - LET EATIRSL | BAEMEE Sukuk &
BA EERHTE 5,000 {8 ; 20 GFBME 4,500 MA(BRREABSLUMBEE  BANSK : I—STILKE
DEMEEINZRE) EANRS  BADIEE. 5IEE
HYIRE> BEIEFFE 500 BHYIREG> - FH N/A
IL—>7 EERHTE 40 BRL—S7 - Uy k BANR : I—S>TIAE
Za1—->—-52R BEEFMTE 785,000 -1 —>—35> R RIL (Za2—>—-52RER N/A
FRENER)
INFR5> BEEFMTE 200 R/ FRE> - LE— N/A
J4UES BIERHSE 250 BT UES - RY BATRSE : PO - F—RA. UF—ILEIHESE
IR
S BRI EERHTE 15 @SS HR—IL « RIL N/A
#E EERHTE 1JkEEEA > EANRS  BERE(ES. BEETETES. B
HAEENFATHNS 30 SFlBmEES. 2003 1 A1 H&K
DEIICRFENE 10 (8
US> H BIEFIFE 500 8RUS>H - JLE— ARSI €O - O—RUAR
iz EERHTE 400 fEEFETE KL N/A
54 EERHTE 250 @5 - J\— EAKRS : EDREIRD 30 FABR BES
NIF L BIERHSE SIARFL - RS ARFLBRGRT (VDB) RATES. BEME. €O

D —IRAFZBR<
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5.2. FTSE > J LEEEE1>F v IR

8. 22 hEDORMWBER T > I LEHEBHHO MSYF2IEITOTNEY . KED> I L EESETIRE. 5T
TYORXDRD(CEHLL THEESNTUVE

FTSE Russell (& 19 D@
TJETEUT - LN, TIBRE, &5 v I ADERARGEERECEDWVWTABFIGEEB 1>

9. RHBER T > I L EFEETS A \DRBREEZUT (CRUET,
FTSE -1 > JL@BEE > 5 v IR (F ESG T7 09— ZZEEBET (CFRETESNTVET,

FTSE « > JLEBEEA > 57 Y O AEABHE

FPAUR

20 BT7ILESF> - RY

BONCER, ARGCER

ENZHETEZMAZET (INDEC) hAKRT BH
BEHEYIEELR (CPI)

JS52)L 10T S2)L - LT7IL(FIURITIRED &R NTN-B (National Treasury Notes, Series IPCA: Instituto Brasileiro de Geografia e
<) B) Estatistica(IBGE)h'Fzk 9 BiLRE EE Yl
EisEod
HhFs 10 8HF4 « RIL (hFFRITORITHES N/A Statistics Canada H"R&R I SHEEM S
BEDSICRBEHBD/I\1 )\ I3 %R Price Index (62-001-X)
<)
FU 500 B FY - RY BCU, BTU IPC: FUhRER4T(C K S Precios al
Consumidor
Jo>er 30EIO>ET - RY TES UVR 0> E7HRRERT AR T DIHEEYIEmE
£ (CPI)
AF2 3 S5EXFST - RY UDIBONOS(UDI & TBAF&E)UDIBONOS Instituto Nacional de Estadistica y
(Federal Government Bonds UDIS: Geografia (INEGI)h"%& 9 % UDIS. 7=/
Unidades de Inversion - UDI i"5#&man L. 2011 & 7 B 14 BL D#HIE Banco de
T HEEYMCED < fiHg) Mexico [CLBFER
KRE 50 &K RJL(FRB B 532 <) Treasury Inflation-Protected Securities KIEEFERETE(BLS) NAKT D HES
(TIPS) YT (CPT)
WD TA 118 2,500 BOILITA - RY A>T LEEHES EZHREHATFR (INE) hAKRY DHEEN

FaATI - AL —EERLS

fififs#8 (CPI)

BRM - PR - 7 FTIR=D
JYh

508>~ - vO0—x

DGBI

TR URSTRNAKR T DHEE YIS
(CPI)

ISR 25@E1—0 OATi, OATEi, BTANEi OATI: ERTHEHRFAFT(INSEE) iRKRT D
CPI (#){0%BR<)OATEi SKU BTANEI:
Eurostat H"/A%K 9D EU SAEHEE Mg >
FWOR (HICP, Z/)\O%RR<)

RwW 25{E1—0 BUNDEI, BOBLEI Eurostat H"/A% 9% EU HICP( Bx<4/(0)

A5UT 25{@1—0 BTPEi Eurostat H*/A%&9 3 EU HICP( Br<4/\0)

ARSI 508 RSTIL - 2asd)L GALIL, CPI-Linked Government Bonds RSEEETB(CBS) HMAKRY B HEE VMR
(CPI)

ARA> 25{E1—-0 OBLEI, BON€i Eurostat H"/A%& 9% EU HICP( B&<4/(0)

AT -F> 100 BROT—5> - yO—3+ A > JLESES SCB (Statistiska centralbyran)h* A& 9 %

HEEYMEER (CPD)
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mrIJUh S5Em7IUA SR A > I LESES Headline CPI: B§77 7Y Hiftst/E(Stats SA)
MREKRT DEEEEEEYIMIES
~ML3 20 ™ML - U3 CPI Indexed Bonds CPIL: BLIORETB(TURKSTAT)WRE T S
—AHEEYMEE
RE 20 B R (A>05> RIITH LUR A>TV IRX - U GILTs (ILG) Index-Linked GILTs (ILG) Office for
EEHERETOREDZRL) National Statistics (ONS) 'A% B
Retail Price Index(RPI)
FST NS A= SUT 785,000 BA—RKSUT - RJL (A= A>T EBHEEF A= NSUTHAKRY DHEEYEIES
T4y ~S U T ERBIRITORE D IR <) (CPI)
Bureau of Statistics (ABS)
BA 2,500 BR(AREEDS LUUHEADEA ili:E SN EE(IGBI) WHEATTRN AR T 2LEHESMIMIEE

BN ER)

(CP1)

785,000 F=1—S—5> K- KL
(Z2—>-3> RITRED ZR)

Inflation-Indexed Bonds (1IB)

TS REEBINRYT DHEEN
fiidE# (CPI)

EEE

1 JkEEED A >

KTBi - Inflation-linked KTB

BEMETTH AR D KRCPI
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5.3. FTSE t#REE1 > 5w I X (WGBI)

VIJUY| EE

FTSE tREE-1 >5 v X (WGBI)(d. RIBEZE TOREEREEIMTY T U ABD/ T A -2 2 EY BHEEHTY. WGBI (& 20 #EU
TDVTUAEZE /=L, 40 FREWVERZERDLERNFI—TERDTVEY . WGBI (FTJO—/ULIBRFI—0 & UTHRBILER /N
Ly Zh ORI IT T OEANS S0 RtE SR CEEMSEH/\—UET,

B - EEHRE - BABICH T ATy ORZIBRI DI ENTEET,
FTSEEE>F v OR(d ESG I7 U9 —%ZEERET(CHREFENTVETY.
THARAE SFTEORTR

WGBI [CHAANSN B I(CE. RBER CEETBHIUTOTBHIR. BHTHIUTEI IR - LNILVOBEZHBIZL TSI ENBEE
BRODFET, COULREBEGIBF3IALIRICREEINTT . EABMITOREZ TR EHEEE. ZORADVUINSOABHIRNAENET . BF
3BE9IADFTSEE#ENMAL E1—CKDA> Ty IRBEHANICEET ZEENHDIHEF. TOBERIC, REOFRE EBCRIRNTO
nx9.

FTSE #REE > 7 v IRXDHEARE

O—IR> BIEFISE

RAERTFHAR 146

TSR RAEE (3R) 500 @K KL, 400 E1—0. 5J6M
FROVESE | [ROMRESURSIRAEERURD 1/2 97005, 250 8K RJL. 20081 —0O. 2.5JM

RERTFEH FAUH

HFE: 25 @HFS - RIL (BFFRTOFREHBNSD) 1)y I3%R<)
AF3T: 100 BAF T - RY

KE: 50 8K RIL(TIS7IERE. FRB RENZ)
BRI, HAER, BLUVTIVUA

TIN—D: 20087 R —0 - vO—F
J—0OBMi5 : 2581 -0

AASIIL: 50 BAASTIL - a5l
JIVDT—: 2008 /)LD T— - /O—-F
R=5> R: 50 @R-5> R - XOF
RYT—F>: 250 BRI -7 - yO—F

RE: 20 BER> R(1 205> RTRED 2 )

FETREX - BK

N

—RXAKSUT 1 7485,000 BA—-XRSUT + RIL (A= SSUTERBRITOHRED 3R
HREM : 2020 £ 1 B 1 B&ORICHITENZMESS 1,000 BART

2020 £ 1 ALR#(ICRITENIZESS 350 BRART

B7: 5,000 {8 ; 20 &#8& 4,500 {EA(BREEDHE LUMBADEAENDZH <)

RL—27: 40 8L —27 - USFy b

" hE( 2021 4 11 ANVS 36 » ARCHIE DN ICHEAANSNE L.
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Za1--32R: 785000 =132 R - RL (Z2—2-5> RIBTREDZR)
SIUAR=IL 15 B HR-IL - RIL

BE : 1BEDA S

BIEIEAHFC RAEE FR) : S&P D A- BEU LA—F« —XD A3
BROMELHE : SRP D BBB— #&Kil. W' DLA—F+« — XD Baa3 &K%
HEFIEIEUF 1 - LA LAIL 2] &

ESEIL—LD—DDF#MICDETEL T, FTSEEHS1> T v IORENEITOCRZISBILEE .

#HAN : RNBEREE. BAANSR : FTROIRICEHENBVRD. BEFMT/> - I-5TIUE

WHS : ZTEE EEEBE. 2TV IOR - USOE E@EES. ANUyT - B0 - URUE FEE RRXNLEREE I IES (R
BERE) . ANSOFv—RME ISHE. EAREREHE. D DM AF RS

FTSE REE > 5 v I ADEEEIEIR(HiEE)

s ERREER
A—ZARSU7 BARERI : FY IR -UR— ME
*A—=ZANUTF AR : BEFMT/ > - J—STJUE(Bundesanleihen)

FHAXISRSF : Bundesobligationen

NVF— N/A

HnFE N/A

HhE BO-U—RAE, BFEE. HRBAFE. FITRICERIIRN 30 £ LDEH, 2005 £ 1 AUFICRITSNES

FII— AN E——2 - ISy MAE

PASS A HEARGS  AERE. Ty ITIUE TORFTUHTIVUE FEREE. 1—ILRME

ISR #HAXISR @ Obligations Assimilables du Trésor (OAT)d3 kU Bons du Trésor a Intérét Annuel Normalisé (BTAN)

R1Y #HAXISR : Bundesrepublic. Schatzanweisungen. Bundesobligationen. Unity bonds. Treuhandanstalt 3 & U Treuhandobligationen

FEAXISRSF 1 Schuldscheine. Unverzinsliche, Bundespost. Bundesbahn. &t European Recovery Program Bonds

FAINS>R N/A

ARSI N/A

19U7 HANS : BEFIMS > - O—ST)UE (BTPs)
Bx HANSK : J-3T)E

HARERS  EARTEE. B5IEE

JL—>7 HANSK : J-3T)E
HAAMSRSL | B IREEESS (GID)

XAF+>3 HHAXISRSL 1 2003 £ 1 AR DHICRITENES

AS5>4 N/A

92026 £ 4 AH5 8 nMAMNTTERENICHEAANSNET.

* BAORMBHRSIRBHNRERD CEE. THSMENERODETIFICHIETERLD. 12TV IRDBMEEENREDELEY, 27 v IXIRBIANRERRIC S&P &
L—F o — OB HHTIHEBEERB (LB ST IFSNLBE. ZORIARHIRAHRTREAN SKREDOSELEEADTERBAOF# 5 MCRERINM)E T, RAIRIE
BEREZORICADTYIINSHIEND & TORICBEEBIZUZEUTERADREFEDFEA, BUA DT YIXCHAANSNZLEHICE. RETE6 HA%
ZUEY. BBERAEIT (TIAILN) CDWTHERREDPEFEHDERA. HDITIHCHENTTIZAIL - TIAIMRELIZELTE, WHEEEREDD, TOEDE
FHIREBEICE EFDNELNERBA . REBERBEADIE TSI, ERRECHIZI>TYIRNSORNMERESEET,
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mis HBEREEIR

Zi1—>-3YFk N/A

JIVoT— HARS  ROFI—UE
ARSI 1991 FLUETCRESNIZEHE SImEEE

R—=52K HANK : €O - VR EIEIE

RILRHIL #HAXISR : Obrigagoes do Tesouro (OTs)

20)\F7 N/A

SOHR=I HEAISR : N/A

BE HEARES  BERE(LES. BEATESS. BHEENRITNS 30 FBOIES. 2003 F£LDRICRITEN 10 FE
ARAL> #HANXISR : Bonos and Obligationes del Estado

AR © EISIEE (Letras S KU Pagares del Tesoro)

AUI—FT> HAMS : BEFL > - O—-5T)UES

=E HHAMSR : -5 TIUES. DEFAME ERIRME(TOREE(CERHR)
HAMSS © 5> ThEss EkAE

KE HAMS : O-STIUE

WGBI DIEHETE(E. RO+ RDOA>F VIR « XY ROZ—DE(CRESNTWLDAERCRHNET . Fie. UTFDIL—ILERENET:

FTSE i REE- > 7 v I XD EOFIR

ok el STt EE]

UNSZR BRAREH

Fry>1I0—-0BiEA HFERAMERICLZAMOF Y221 T0—-F BEOA>TYIR - b=HILUS—HEICENWTERESNSZ LR@HDERA.

Liti:1n (5 KE, 1-0OBEfE. RE - Tradeweb FTSE X2 FY—U5|E
1RSIV - FILTFETIBSEG IR

AF27 - Proveedor Integral de Precios S.A. de C.V.
R—>> R - BondSpot

SIUAR=IL - SHR—) L ERHEEF

§8[E — Korean Asset Pricing (KAP)

_EERUSI D& (S LSEG Pricing Service. {A&{HFHIBITICDVWVTEHMIIRIE 4 (CI8HK.

HR

RAR-IBEDBRX
BR-HAREL. 220, AORKREEBLIFIBELORRETS

BA ORISR ABIARER ICEE. REORMBIARATER DT I NMIEH.

1984 12831 H

"ARASTIVOEEHHBNSAEETER D TVEIN, 12TV IRD/NTA -T2 RIAENSERETZEECEESND 2. LB (EARRB DS HEZER L
FY. Fle. A RASTIVOBKRREORGI BN BECH3HBEF. BREEFAREADSIHENMEDNET .
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BhiEA >FY IR
FTSE HAREESFR1> T v IR

FTSE HAREESER > v OXIE FTSEEREE > v IR (WGBI) NOBARERBL TSI/ - zAkFHREZEL T hSYF
SOULET, REEFREBE I NABEUET.

FTSE HREE 0-1 F1>FT v IR

HEBOAY ROS—ZANT, FTSE WGBL 15D [O—ILY T | & (BEIETORFIMN 1 EKEOESS) £ hovF I UFET. HIEK
FHRIEF 1 B ELET,

FTSE HREE 0-1 £ >F v IX (BUEHER)

FTSE tHRAGHAELS 0-1 1> 5w U R(F, FTSE #HREE 0-1 £ >5 v IR &, FTSE MFRIEHEE 0-1 £ > 7 v IR U—XKNOMEY
SEMEEEREASOE T O-IILY I ELEREGEE /(- UFET. Bl BEBICH T >FTy IR EBRI D ENTEFY.

FTSE EMU Ef&-1>5 v X (EGBI)

FTSE EMU Ef&- > 5 v X(EGBI)(E. 1—OBDHTH >FvIRBER I E TEBRINET. WGBI DTIBHEAREGETDIE. A—X
RNUT7, RILF— TSR ISR RAY, PAILSOUR, 459U, AS2A ., RILRHIL. RO FT7, AR+ > % EMU BE- >
FwR (EGBI) (CHANTWLET,

FTSE G5 Ef&E1>FT v IR

FTSE G5 EfE> T v IRETSUR,. RV, BER RE. KETHEBRINETY., MROHBETERZRAS D/N-9DLIFENnTVE
ED

FTSE G7 Ef&E1>F v IR

FTSE G7 B> 7V ORIEHFH. TS>RA. RAY. 45U, BHAR, RE. KETHEREINET,

FTSE BRMNEFREE1 > 7 v IR

FTSE European World Government Bond - > w2 X (. B WGBI #3815 hEA—X ~UT7, NLF—. ToX—D. T4 R T
SR RAY, PAILSUR AU, AS>2H. JIVDT— R=F2 R, MILEHIL. RONFT7, ARA>. ADIT—F>. RETHE
BEnEd.

FTSE IFEEBEEE1>F v IR

BEEBEEORBMHERIL. BEEEETCTEREUEY, fIX(E FTISEHHREGZ>FT v IR HR<ER) FEAMANDIRNTOBREZS
#. BARAZTTRRESNET ., BO1>FTv IR ERARK FROBEBSETRIRIDZEEHHETY .

FTSE IRRMAREREE > T v IR

FTSE IRRBAEEERGE > 7 v IR FTSE #HAEE A>T v IRER—RXEULEFT . REFRER(CE D TU—RURACRESNDIFRREUNT
=8I - US—2(CRIEFTHEZER T DHCEHEESNTNET, 2720, 2019F 7 ALD. 127 v IRAOTIS FRRGAEE KR L
TWFEEA.

®1997 €7 A1 BHL5. AFUTEBORFIINTIOR - R—ATHRELFET. 1998 F 4 A6 A5, REFIL MEOHF@EIANTIOR - R—XATRELET, 12TV
DR(CDNTIF. AR RSYTEBORFRFIOX - R—IATHFEZIONE I, FEOXKG T TE. —EBOXREEEEETI D ULRECERBNRENBHAENDDE
9. 2010 £4 A1 BLD. BREBOFIFR@INTIORNR-XERDELR. 2018 F9IALD, X REWBDKFENMEREE 1> v I X(WGBI) DERAREUT &1
D, BorENE L. DO CRETSBIFRRGAEZEE 1> Y IR TR 35%DHRETHESNTLELEZ,
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5.4. FTSE t#RBEREE > 5 v I X (WGBI-DM)

VIJUY| EE

FTSE R 55 EE-1 > 5w U X(WGBI-DM)(&. FTSE &3> 7w IR - XY ROS—(C K DEEE & SNZEORMEE R COREBESEE
FFVTIUAEDIN T A -2 RZAET DT T AA 2TV IOXDEAREL, FTSEHREE 1> v IR (WGBI) OERENSHEE
EUTHESNEHIHZRVWZEDOTY . FHEEE (. EREEES (IMF) ORBRZEIC FEEHRZEFEERLE] EUTERSNTVSE.
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FEETS
FAYhH— AOFYIR BEEEN
SBEMGBU FTSE $TREMIZEE >F v IR usD
SBEMGBE FTSE $rBEHSEGE > 7 v I EUR
SBEMGBY FTSE $rBEHSEGE > 7 v I JpPY
SBEMGBG FTSE $rBEHSEGE > 7 v I GBP
SBGIMS FTSE $TEEMISHK RIVZY T U BB > TV IR usD
SBCGMS FTSE $TEEMISK RIVZY T USESF vy T - A>TV IR usD
SBEKBBI FTSE $iEMSK RLEIO— REH A>T VIR usD
SBEKBIG FTSE $iEMBK RLBIO— RMES > T v IR, HEEIEE usb
SBEKBHY FTSE $iBEMHSK RILRIO— RMESA>F v IR, I\ A1—)LRE usD
SBEKFSOV FTSE $iEMBK RLEZIO— RMES 1> T v IR, HERAFE usb
SBEKSGSP FTSE $TEEMHHK MLZTO— MBS > T v O R, BFFEEE usD
SBEKRGOV FTSE $TEEMHHK MLVZTO— MBS > T v IR, MABAE usD
SBEKRGTD FTSE $EEMHAK MLZTO— MES 1 > F v IR, MABAHRHE usD
SBEKRGSP FTSE $iEMHK RLBZITO— RMES 1 > T v R, MABATREERE usb
SBEKCORP FTSE $iEMZK RLEZIO— RMES A>TV IR, & usb
SBLEUU FTSE $iE-1 > J L EBES 1> FT v IR usb
SBLEEU FTSE $iE-1 > J L EBES 1> FT v IR EUR
SBLEJU FTSE #lE-1 > J L& 1> 7 v IR JPY
SBLEGU FTSE $iE-1 > J L@#HES 1> T v IR GBP
FRNTEMGBI FTSE 70> 5« ZHBEMISZEG-1> 7 v IR usD
FRNTEMGBIC FTSE 70> 5« PHEEMBESE 10%FrvT - 1>Fv IR usD
SBLBL FTSE IS - > I LEBES (> 5T v IR BRL
SBLCL FTSE FU - > JLEBES A >FT v IR cLp
SBILCOL FTSE JO>E7 - 4 > I LEBEH > F v IR cop
SBLML FTSE XF>0 - A>T LEBES A>T VIR MXN
SBPSL FTSEAR—S> R - 4> JLEBESH A>T v IR PLN
SBLZL FTSEMT7 IUN -« 4> T LEEBEH A>T v IR ZAR
SBTRL FTSE ML - A > DL ESES A>T v IR TRL

KBNEL>FTYIR
FAYH— A2FYVIR HEBE
SBCWGU FTSE & R VAR FEF A >F v IR usD
SBCWGE FTSE & R VAR FEG A>T v IR EUR
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SBCWGY FTSE &R R UREMREF > F v IR JpPY

SBCWGG FTSE RUBU R VAR REE > T v I GBP
SBCEGU FTSE SURU X% EMU B> T v IR usD
SBCEGE FTSE SURU X UHH%E EMU B> T v IR EUR
SBCEGY FTSE Q&R 7% EMU B >F v IR JpPY

SBCEGG FTSE KRR 7% EMU B >F v IR GBP
SBCWXJY FTSE [RUR VREMFRG>Fv IR BR<BR) JpPY

SBACWGU FTSE 7 R/ X hRURYU R VAR EREB > T v IR usD
SBACWGE FTSE 7 R/ R hRURU R TR EREE 1 >FT v IR EUR
SBACWGY FTSE 7 R/ R hRURU R TR EREE 1 >FT v IR JPY

SBACWGG FTSE 7 R/U> X hGHEU R VR REG > F v IR GBP
SBACEGU FTSE 7 R/U> X h&HEU R UREMREG A>T v IR usb
SBACEGE FTSE 7 R/U> R R&URU R 5% EMU BEIfE1 > F v IR EUR
SBACEGY FTSE 77 RI(> X RRIRU R TR%E EMU B > 5 v I X JPY

SBACEGG FTSE 77 RJU> R NRURU 2 VA% EMU B > 5 v IR GBP
SBDWU FTSE v b - Fv /(S5 #REFE > T v IR usb
SBDWE FTSE v b« Fv /(ST HREE>FT v IR EUR
SBDWY FTSE v b« Fv /(ST HREE>FT v IR pY

SBDWG FTSE v b« Fv /(ST HREE>FT VIR GBP
SBUSTWFA FTSEXEIA—U> - T>ST)UBKA>FT VIR usD
SBKBU FTSE IdealRatings Z’00— K Sukuk ¥ >5w 4o X usD
SBKU FTSE IdealRatings Sukuk -{ > w2 X usD
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11.2. ABN\vYSHHUS—-> D518

BEBANYSHII—->DFE

REER—ADIFER(CIR. R—XERDBETRBEIRIZNY D URBE LTI TRVSEDIRERSNEHRENET. AROREAY

= R=NBERF. FREOAYICRRY FTHEZBAL. AXRKRIC 1 nAVOSEEABL — NCHRBEZFTNT IO JHiEz &2
CEEBIREVTVWETY ., BHTE. RRY hRBEIUEEBELAEL — MM WMR FX AR FI—TDRRY hE KU T A T— ROBEANTLE
ED

1 H BYSEEAEBEG| OMBIETE. BICLo T HEMENSZAORAREZBR 2T ENHDFITELRDILEHDFEA). INITHL
T 12T YORORARRBROEH(CHZD T, HaFE HIREINRERZE HZADE LORRAZREH LU TERLTWS )., BEHT
[CRITDEDIERNHDFET.

=52 1 nBROBEBEFHONABER. BAROBEAY D - R—ARBR(CDNT. TOFERZRMAEDICLTNDEWDIEREDDET.
BREBLUVARORENYZRUY-2 2B TDHEF. INSOMEICERZE T, BRETZRENDELFT.

Ry MREBEG|IDOHIEIER
EHE FTRRESNDARY b - L— bOZERE. UTOXSBFIETREENET :

1. MBS EECFRRSNDANEEIR ERDET.

2. Ry RERBIDRFR (E, RBEDOEETE!SIANS 2 EEAREIRDFT . REBE. RAOBE(RWBES JUK RIL)HERBIES KR
BEOARETIRINEIRD E B A. . BB SREBOMOB(E. RBENES|S IRENTTRRTRINEIRDERA . ©

1 » RMEEREES| DG ESR
1 D AEEABEG| SRERRGUTOLSBRFIETRESNET

1. HSHEECRRESNDANREIE ERDET.

2. Ry MREEZAIACHED T, RELET,

3. 1 nAYEEAEBIEIORERG. Ry NAEEDODZRADISERTY.

4. 3 TROLANRADRE (C &> THEMIABER THDIHE(C(E. HZANTERSIORFE ERDFET,

5. MADEECED> TAEMRARFATRVNSSICE. TOEMDET. MADESCE > TRETELBRIOEMRERERDETY,

FRAFYT 5 NSBASHMRKDC, ARy SMRBEEIE 1 1 BYSEEABIE OREFARMOBMNHZADBRBEBR D ENHDET (22
U. FERIBZEEBDEREA).

BIZ(E, 2010 £ 8 RICHBIFDKRRIL/ HFHHE - RILOFELDORERTIE 7 A 31 BICHEBHIRRENZ 8 BRYOABESITE. ARy

REFHF 2010 F8 A4 BERDEFY. L2330 9 A4 BBLUS HEBXRICHIZZ L. 9 B 6 HEHFFHMABRTIDT. 1 H AR
5loREHE. 9B 7 BIC ME#] sNFEI., 8 ADERHKF 31 BHTIA. COF—XTERARY MREANSHERFHETE 34 BRIEWD
CELRDFET,

BRUS = \DFE

MER] (F NBRICEFOHFEZREFELVET, ID5. ARy hEFELOEAEL — MIOE(ROY ) (E. ZBED 1 HAMOEF EF
REBBORBE(HZADBEMTERW)ICE D THESINDLEHT I, TNICHUT. INETOREAY D - R—XARIRFROEH T,

02011 £ 2 A 1 BUREIOTISBIETE. ARy NRFA HEERS OEE THREDEETHZIEMVETULN, HEBNSREBHFTOPROBE CHWTERIBBE OB NTETHZILOHH
BET, RENCIRETHILERHIEFATUR.

FTSE Russell 123




FTSE&EHS1>FT VIR - 1R v3.1,2026 6 8B

HEZAYICBALUTARICENI DL, =510 BADOHEDEBA LHIADKEEREL — MIXBIHNETNDYAZIN—HIZZ Lz
BEOARE L TVEY, EFEAD [EH] oMEEAEL — hOBERICEFNTLS D, REDBFRREICED>TIE. ARy hEEERE
L— bEOTLZTAFRET 1 RAD> MY EROBRRICEDKIEUMEZTERI DOEENDDET, HENEDRRE(CRDIMNE. TD
FED EH] OEEE, MBEOERERDORECAEFLEIN. 1 nARBODIREN 1 ~ 2 X=X - RA> hEBX BT LEFFICLMES SRR
WERTTY,

FEREL — hOFE

[RE(R ] DFZEBEEET DIz, BH TR RRLVESEERAEL — bOROY TZZOADOEBOBARCHIGT D TRAELET. BANI(C
(F. ARSNTVZ ROV T ZEHITDOICAVNSNDEGINRERESZADBEROLERZFIALT. ROYIDODRT—ILEZEELET. 2D
FOCULTRT—IIVERELUZ ROV IZRY hREL — NIBRALT, AEBEHD 1 » AMTEERAEL — hEEHULET. COREEH 1
AYMEEAEL— NI, J0X - L— hOBHICEERENEY . U TORICZOFIEZRUET:

2010 £ 8 ADRKRIL/HFH RILD 1 HAMEEL— ~DRE

ZRw - L— b 1 1.02995 ARy NRFEE 201048848
JAT—R - L—h:1.03032 SEEHER 1 201069871
IAT—R - ROYF (%) : -0.0359 ROvIBE#H: 34

Btmn8 AmE%: 31

JAD—R - ROy = -0.00037*31/34 = -0.000337

FEFEIADT—R - L—h 1.02995+0.000337= 1.030287

AEEHITAT—R - ROYF (%) =-0.03275

HPR : WMR FX R>FY—27, 2010 46 7 A 30 BIRTE

2Ry MLV LORER. BT 7 05— DEGARTEHRLTHD. BRTTSRVEREITET,
BABRS KCBROBEAY SAHIREE

B> 7w O ROKEEGEE, BRCEEING D EHBaD/ (T4 - ABRICEHTIN. BRICHLOTE RDESBTLIN
BFELEFT,

A. BIZ(E 10 BEORYBPRIRGRE. Heht 10 HECEEZRELIDHDLS(C, 10 BEDFXELREL — bZRVWTAY ZIREN,

B. 10 HEMSARF TOREX(E, HehE 10 HEICT 7> REREITIHDLS(C. 10 HENSARETTORERBEL — MILDIANYEZD
PRERIRES B DINREM,

C. 10 HEOHROBEAYZ - R—UNEK(G, 9 BEOA—/—F+1 hOFXEREL — hERRSEBIREH,

ATV IXDARDEEE—DIERFT—F EUTHETDOTHNE. INSDIED 2 DULZRAFCEDIAD T EEAEETY.

BHTE a)DIFECEDE, AYEROEHZSHELTLET, 972205, 10 HEORFRIGEE, BYIDERCHSNT 10 BREDOEEL — e
BOWTAYZT3, RELET. 2L, AIARKRICSITDHEL — ML BFBECEDWTEIEIT 20T, BiC 1 nAo Oy
J(RIETHALRE [EH] AEEOME)E 10 BoOROY T ICHREUTERUEY. CDfizh. AFDEEL — MItR2 12 1 n BISFEEL — ~C
BRIZICIE T D EICRDFET . CDFFETE. BPORGER(CREFIHEQMRL, Fe. ARMED K CRE> TRRIRBEICIEI 22 &
([CIADZET,

HROBEAY ZORBRF, EHU 2 BEORYIRIEROLENSHESNETT . CDOFECKD T, BYIROIREE & HRDUNGER(C—
BZEROILNTE BIRBRZEH LITNERARNBREIZDFT.
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FREAY ZEADETE A
ESFTHIL. AYIERTRER. REESOARKEADTSMEZND CEFTETEA. COEHEHTIE. BIERTTREIEERARERD
&7 1 HDAMEERBL — b TAYS L, BIROBARRICDNTE. ARRORY MRAEBL — NCTHEHMEL TVWET.

TFERICAYSZETODICRELIRBNEDEREHE I DFEZLRUET,

1. HEFOEEHNSHEERORE. J—)L. BIRAMEREREOREERLET.

2. 1 THSULIEERE, BIRFTINSZ2BEIRELEBIRENIRZSTTLET.

3. B (CSHONDFR EBRENRESETUET.

4. BYIOMEIDAFRZEEWSERRT, BREZREH & U TEHSNESER SEEARICKD, REESOFMHEEZHELET.
5. kL2, 3. 4 OEFHEERBEEICEDAY ZENBBEAY ZED ERDFT.

6. [PMBEAYZEE] (. EERABL —BMIEOT R—RAERDEBEEETICHMEEINET I, BRERUCBITIREAY D - R—ADIMEDOFE
BN EHERR LET

RS ORI RO LB CRE Uicfliigz LB o eiBa(C(d. BEIHIBE TIROARY b - L— hTR-X ERD2BENBE =N,
FREAY ZERERD (CIIESNE Y. —7. BREROMEHIREMSZ FEo BSICE. REDDRIDRY b - L— TR ERDE
BNBEEN. FRBAY ZERIDNSELESIMNE Y. CNHIEIREERDOARBNAY S - R—XDEEERDET.

REISOAYIORHEHERS. HFEIHFOTISMESEEZAPIDORY  « L— FNCTERBENREUEELIRD 2. BBEAYSZ - X—XDA
PPRIRER (G, BRFROBENAY D - X—XDIHHEEBYIDMBEDLEZENS 1 Z5IWEE/RDET,

X7 4 ([GRURAER. BIZE. BYINS 10 HEOREBAY S « R—UNREZHETDIDICAVDFEAY DEE, BYN5S 20 HEDR
BAYD - R—ANBRZHEITDDCANDIIEAY ZREERD ZEICNR. AREROREBENAY D - R—ANBXZHE T DHEOMBEAY D
BHEERIDDIE(CBBIDRENSDFY . AR EHD, KRR THVSNSEEAEL — MRRDFET, TDIL(F &HIBHEET
DHBICDNTDHINY 2T D, EOWSBRNBYIRIERICRMENDIANE. EVWDSBRHFEEHLTVET,
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11.3.  WGBI-JIT OEHAKEEUNOEHEFZES KUY — > DstE

HREET > v IR (ERRER)DPREUSAOIIERERS LUY 5 — D5 E

BAEER. RED WGCBI DFtESRELR—TY . StEXCIEUTOREZAVET . WGBI KU WGBI-IIT OHAEBHINDFTEIC DTS
ZTIRIRARFEF T,

t baxiil=|
m DA
e BIAXREZR
WGBI_MODDUR WGBI EFFaL—>3>
WGBI_RORP WGBI BIRFTAURZER
WGBI_MTDRORP WGBI B#IRTTAIRER R
WGBI_MTDRORI WGBI B#IRFEUNEER
WJIT_RORP WGBI-JIT HIR7TAURZSE
WJIT_MTDRORP WGBI-JIT B#IRTAURZER
WJIT_MTDRORI WGBI-JIT B#IRFI&UNZER
WIIT_MTDRORT WGBI-JIT AR EIRGRER
Ko &EDETE

WGBI Tld, £TOA 2T vIRBRERICDNT, HAOKMHEEEZ ARG BOMEZRWTEHELE Y. WGBI-IIT T, Ffifgaz
FTEARRGEEAEET 1L —> 3 U (CKDAELEFT.

WGBI_MKV(m)

1 +<WGBI_RORP(e) y WGBI_MODDUR(m))
100 WGBI_MODDUR(e)

WIIT_MKV(m)=

Uy —>DHEH

BRSO O —DIRERE, BIHOITANRER - SHOMEINBERZAWHEEAELET,
RHHBER—X WGBI-JIT ORFE b—45 ) LIREEER

ATV 1: F1EEADOTANBEEHE

% 1 EEAOTANREL. AAORKRELHDOTANKE(CEDVWTHEEINE T, YA ESHADR— NI UATLERET B, BRE
ZHDOTARBEEGT 1L —3 a > hEEAVTRAERLUET, 16?

WGBI_MODDUR
WJIT_RORP(1)=WGBI_RORP(e)X( LELIEERS (m))

WGBI_MODDUR(e)

1 1999 £ 1 ALUATE. WGBI_MODDUR(e)NI' R Ves. TIALRDE( 1 (GBEESNET,
62 WGBI_RORP(e)N85NRMEE(C(d. WGBI-JIT_PROD #VDICERELET, HIXIE. PL_TSY 1 MY_TSY OFHATAIZERIIOVTIE. INBOEI9—-0A>7v) ABIEIFEAN . WGBI-
JIT OBAIEETHS 1996 4 12 A 31 HED#ETHBI. 0.0 [GRELET.
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AFYT 2 : AMRTARGREHE

BHIPROTTAUNGE R (E, AIHD WGBI_MTDRORP &35 1 E2HM WIIT_RORP US> ZREUTEFTHELEY. INE REBN(C, £
TOFEsDffitEZE 1 HY5 9 LICELLRDET,

WIIT_RORP(1
WIIT_MTDRORP(t)=WJIT_RORP(1)+WGBI_MTDRORP(t-1)x [1+ (“—”)]

100
ATFYD 3 : BYIRASINGEEHE
BROFIEINGE(E, BYICHITDHADMEICEDVWTHELFET ., RYOEFEBOITARRGRTHAELET .

WJIT_MTDRORI(t)=WGBI_MTDRORI()x [1+ ()]

100

AFYD 4 : AR M—SIIINBEEHE

BRRD b—45) LIREEER(E WGBI-JIT DBFRTAIREER & BYIRFISIRGSROET T,

WIIT_MTDRORT(t)=WJIIT_MTDRORP(t)+ WJIIT_MTDRORI(t)

FIAR—X WGBI-JIT ORFIE h—45 ) LINZEER

WGBI-JIT Tld. WGBI LR—DBEHARZAVWTHRIEGE Y Y- 5AR-X - US—2ZHBUET. EAREL — NI BARKRETAT 10
FF(CdBI3D WMR > bS5 « Ry b FXRFIY—-TTT,

WIIT_MTDRORT(t).cL CRCY_RTN(t)1m
= x|t (T )]1} X100

WIIT_MTDRORT(t)py= {[1 4 (

RHHEER—X WGBI-JIT OHIR b—4) LIRZE R

HR h—2)URERE. HHEAHORYIRRSRZANTEELET.

WIIT_MTDRORT(t)

<1+ 100 ) -14x100
WIIT_MRTDRORT(t-1)

+ 100

EREEA > T v IR (ENIRER)RREDE L T5E

WIIT_RORT(t)=

1

HREE>T Yy ORX(UT. WGBLDEMIHER(WGBI-IIT)DHMNEESED TH D [BR<EER] OBRRUY—ORKMEIE. ATEFEHD WGBI
DRAYIRY S —> EHHEREFMA AT 10 BFDO WMR 1> bS5 - TRy b - IXROFY—TBEL — hERUTHHEENE Y.

BAOE 1 EXAORRUY—>OFRRETE, BIBUSY—2 LU THEFEADORAVY -2 ZFERLET. 52 EXHUETE mAUY—>
[FRTE DREREZEHDIA Y- (CATEZEHD WGBL OR#IRUS—2ZMA THRIS-2ZtBUET.
AFYD 1 : RRFHEI 10 B 00 SOAREL — NERUEEEYY—>

-I_I—MToday'-I_rMEOM

Currency_Returnroday,LcL:Base= < TTMeon > x100

TTMgom =AFIEFRD TIM L— b
TTMroday == EDFHT 10 B 00 3D TTM L — b

AFYT 2: RMIERDM—F) - US—2ZFANR—IXTHEE
BY0%E 1 8. ROATERSINET:

RORT; CRCY_RTN :
EST_MTD_RORT rogay sov.wiorr = [(1 - EOM,LCL,WGBI) < _ Today,LCL.Base) ) 1] %100

100 100

2 EXHBUEE. FTEORTERSNET:
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(RORP,,,,...,, + MTD_RORT, _,.......u) (CRCY RTN,,,.....)
EST_MTD_RORTroqaysevwyir = |( 1 + ol ) (1 4 A ) 1] % 100

100 100
RORPgomcLwopr = HRBEN—XDRTAFIZHD WGBI tAU5—>
MTD_RORTpreypay,LcLwen =BEEN— XD WGBI ORIHDRAFE b fF—F)LUE5—>
CRCY_RTNrogayrcrBase =A7 Y T 1&D

AFvY 3 : AR—ZAOARVY—>&HE
EST_MTD_RORT,, ,....
(1 + 00 )
EST DAILY RORT . =

Today,|PY,WJIT 1 MTD_RORTPW‘D‘)JPY‘WI”
+ 100

-1| x 100

EST_MTD_RORTroqaypywir = AT Y F 2 &0
MTD_RORTp eypaypy,wyr =F3"\—XD WGBI ORIEDBHE b f—5ILUS—>

ATFYT 4 : HREEA 27y VX (EREER)DRAMERN—5)L- U5—> (AR—X)

(TN, ST_MTD_RORT(i)
EST_MTD_RORT,,,.... = S :
i=1 MKV()gom

i = WGBI-JIT OBEARLSIDEFEIHE

X MKV(i)gom)

Today JPYWIIT

MKV(i)gom =R ¥R RDEEDRHIEHEEE
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11.4. H3E
1257V I XBE

7w b\ J5E% (Asset-backed Security)

BET—)LEBREITIESERT. RITTh5UITIT >0 (EERRE) LIE0ZEVLWET,
NR—EE (Base Currency)

ATV IOXDIRERBETY

BteE (Base Date)

NRENTZ FISEBH A>TV IADBE R—=F)L - US> - SU—-XDOBMIEETY .
HHER—1EEREME  (Bullet bond)

iEAE (CTTADREENINVON B ESF T,

COBS J— K (COBS code)

Corporate Bond Sector Code (COBS) (&, FTSE &% >F v IRMBDEENFEAFT—LATT . CNIE GLIC O— RICHIFDEEDFADEH
EIREUET,

HEEYMEE  (CPI)

FIEDI\Roy ~OEER - H— EXDOMEFHMEDEL ERIIEHTY. 12TV IXDEN L. CPLIEA> T LEBECY > oEnkzs
U—-X=ELFET,

&

BEEA DRBE, ERY-CEXEENRITIDESFTI ., 5 UREEMESRITZEN(CRTZ UIEBIENFRE. REEmCEURE
BADOHMEZTAN T2 FRANRITIDESHEESHFT.

F)\— N3
FICA-OBTELEONTVS I 7> RIU—-JBXUENICHET BESTY .
FIS#EEH (Dated Date)

BESOFIBNFE LIRHZHTT .

FY bk Fv)SFa - 425 VIR (Debt Capacity Index)
HDEDEFEFRENICEDVWTESEIMET D FISE &S > 7T v IRDFT—IEERF(INBME/N->3>TT,
sulME  (Dim Sum bond)

REALLIN THRITEND ARTEESTY .

TOXF>AFT)UE (Extendable Bond)

WHAHZELER TE AT 3 >V EES T,

J—0ORJUE (Eurodollar Bond)

KESTRITSNDRRIVETES T,

FTSE Russell 129




FTSEEH1>FTwIX - 71 Rv3.1,2026 £ 6 B

d1—0 =547 LhF—I - J—k (Euro Medium-Term Note)

FATHN, —[EDHFET. HR4NBE. ERIR. BEDESZ1—-Omis CHBIN(CRITCTEIHECEDVWTHRITESNZESTY.
EMU &ilE (European Economic and Monetary Union . 2024 £ 12 BIRTE)

J—OBOHRTHE—HGCED EFNICRERBO > Ty O RBEZ I IETERENET.

EU Z0E (European Union Member States. 2024 £ 12 AIR7E)

FA—=RBUT, NLF— TIAVUT. 2O07F7. FIOX, FIA. 72N¥—J. IARIT. T4>S2 R ISV R4V, FU
S I\HAY— FAILSUR AFUT, SREF, URFZT, JLoE2IID. RIVE, AS2H . R=F2 R RILEHIL. IL—FZ
7. RONFF, RORZF, ARA >, ADIT—FT U SBHRENES .

J—OBZh0E (Eurozone Member States. 2024 £ 12 AIRTE)
A—-RAKUT, R)LF—, 20O0F7F 7. FTOX. IRAZT. T4V R ISR ROV, FUS v, PAILSOR, 4FUF7, SHE
7. UNFZT. Wote IILD, RIVE. AS2E. RILNAIL. RO FT7, AOARZT., ARA UHSEBlENnEd .

J1—0OF&E (Euroyen Bond)

HAMUS CTHRITESNDAAMZTESTY.

&Rl

ERMEOHEITDENTHDEERT, WERIT, FIRSH, TSR, ATHESREORITIZESNEFNEI. J>J0OX VY ok
BFREE. REHOREHPINEARDESIETRIFNEEENEI (GE Capital 12&£).

EE-Z#E (Fixed-to-floating rate bond)

BEERFTRITSN. FREDR(CEBEF (CEESNDORERDSHDEHTY .

RAIIRER

FTSE &5+ > 5w OXRT. BADA 2TV IADVY—>OFE(CERTBEF I/ - REREIDHTY . EABNRERDE”R RS
21 —)UHRAHENAER TTERVWZEITET.

ZEFI{IE (Floating-rate bond)
EEEZEEACATEDR T L v RE LEE L TRFIEZIANDESTY.
GLIC J—R  (COBS code)

Global Industry Code (GLIC) (&, FTSE&EH > 7 v IRMBEOEEDERAF—ALATY., INF. EEBEEEEISAZDEI DI ELEZTDELANILD
vo5-T9,

20—/)VUUE (Global Bond)
KEAB LCKEN TRBFCRITESNDIBERKETT . INTOMHCEEIEN. E7)L. 1—0O00U7, DTC ZEU TRERIEETT.
%ei 10 HESE (G-10) SME

NIVF— BFH. TSR RAY. 4FUT. BR A5 A0x—7>, FE, KENSERSNFET, 8. A1 XE G-10 DEE
SHET 11 BFBD G-10 A2/~ EMENTNET,
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(>F WO - FOT7 )L (Index Profile)

ARTUNS>REn, EROA>FTYvIX - UF—2 Dt EICERENDE FTSE &> 7T v I RDEEBKRIEIN TS, 127 v I XDRA
TR A>TV OR - TOT7AIILOEEENSBELOARECOMIC 4 EEAU L ZRRATEIENBETT,

BEFDIEfIF (Index quality)

ATV IRCEFNDEHOEENE. TOT 7 1ILORAIARER CRAFEEIDETOSNET. BHTFTE FI RIH—-R - 7>
R T7—X(S&P)DIE(FFTESBIBUET . S&P DIEFIIHRVMEECFE. A—FT+ —XDMIET DM FTEENET. =510 BFNRTUw
b - L=« 2O DBE(—FH ORASEEDNSEBIROIRT T, ©D—AHY\A 1 —JL ROELIFZEIS). S&P DOHEEE(CIEH T D812
STV OROBMIFTELTEIDHTES . INSDEMIFE. 1 nABFEEENFEEA.

ZFEH¥EI— R (Industry code)

— GLIC (Global Industry Code) (&. H#HEBOEXDIERAF—ALAT, EEEEEISRZDEIDEETOELNILOEISI—BHETY,
— COBS (Corporate Bond Sector Code) (&, HHEBDEEDIEAF—AT, GLIC J— RICHIFTDIEEDFROFBZRHLUFT,

MBI (MPF)
EEEABEORMEHITENERCIEFEERTY,
Moz eUT - LA

FTSE &1 > v OIRDEDEIOCRAO—RE L TTSENIKET, RBER COREESFEBHSICFEI DNEAREROSABED
BEZRIZEZBRLEEDOTY ., BESIZHIEEDT L —AT—0, 3205, 1) Wil IUOFFN - REGIRIR, 2) SHERETS
DIBIE. 3) EFTIBOBIE. 4) JO0—/ULRBENIA BT 1. (DT, LALO. 1, 2HEIDETESNET. Tz EUF+ - LANL
(& FTSE #REE A > 5w IXDEARE(CHEDIAFTNTNET.

RFHARI 45—  (Maturity sector)

REHETOS—(E FEORFEPRMEEOHT IV —(CHITDTRNS LIREFTOIRNTOBRA#ME L TERESNF I, HIXE. WGBI D1
FENS 3 FHETIY—E FHEREF-N 1 55 3 F£REBDOINTD WGBI FRRAFMNEFNET . CO—EDESFTIERFHRMET
UTERRETHITFFSNE T, E—5—2 - €05 LTI —ILDM—DHsE LT, £ETOBREMAE 1 F£h5 10 FEo5—(CHlHHFAN
5Nd&LFEY,

KEMFSE  (Municipal bond)

KEDMN, HABEE. EMNEZ(FEIFIT T DM (SIRMDOERFBE(CFERINDI K RIIVETOES TI, MABISIRIGERICH UEHS
N35E EEFRDBENSHDFET,

REBESEI=w N (NCU)

BIZE. TS2RATS2DESRI-ONREROI-OBSNEOBEETY. 5 UBEEFFELFEL. MBLTVWETH NCU MDAEHE
B 1 —-OEORBEGEEESNTOWTEE CEFEA. 1-OBSNED NCU ZEBDEFEALFI-OBTICHEBRENELLS, NSt
DEFHFEFEAENNCU BTOFEETY. 12TV IRT(E BERSOZEBOHEN R VzH, I—OBTICERBRENLNEDIHNCED DR
<. INTONCU EEREFI-OTHRRLET,

PHB XOBUTRHEREME (Official and Agency)

SIS B AE KUIEBATRIEDH IR T M IZIRIT. BMHERKEIR COMENRITI DESTI . tABBEDRIINMISENDS
BEHDFEIN. PREFICEDRLEEDDERA. DFFDME. FUSVIRITE. YOS TN OMNIERIT)ERENZHELUET.
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RA A2 - B RE (Pay-in-kind bond)
BHETERL EMoEsTENZEIhDESTI.
LFa1L—>3> S BKLU 144A &

LFaL—23> S [CEDVWTHITSN. S, KENOERERICRFTSNIZEESZ. B0 [2—XZ>2J | BR(EREE 40 B)0%., Fulém
BTREAFRERCHETI DS ENTEEFT. UL, LFIL—23> S [CEDVTHEITSN. 144A £RBNCEDV\THY), BEHERER
(QIB)[CHRFEENIZFES(F, 2 FRDS—XZJHMINNBE 3 E T, TBMS CHOREAFRERICETI D LFTEER A,

144A ERAITRITEINIEBRIEZ T IRV HBEMUANDIES & KE BIG &F 1> 7 v IR EI-ORIUEAS > TV IRCHAANSNET.

144A SFRRNCE DWW TCHRGE Al REIR SR (FHAA R EZ /I B (FTES (/) \A 1 =)L RG> F v O R(CHAANSNET . 1999 FLAETE. SECA
DEBNTTIDET, HAANZESERIFNIRDERATLR,

> —X > (Seasoning)

FITRIC—ERMZRB LI CBMEND S —XZ 2 JZEDIRREHM T, FITRICL > THRLATIN > —XZ D3GR EmICH
DFET, BFHNS—XZ2JESNBBIERET DeHCEIELIIL—ILSEAESNE T, 1-0OE1 > 7 v IR THES—XZ 20 %/
L. SYIDINARNS 40 B(ER)FBLIESFEULET,

IREES (Sinking fund)

PAHTB CTRFESO—HEEVR I LHCESFITERNHRRL THE<EEDT-ILTT,

EES KOBAFREHE  (Sovereign and Sovereign-Guaranteed)

EMECHNR T, FATIROHEE (CBIRR <BUF(C LD THHIECRSEESN TV BES (BIX(E. A IIMEBECHEHERE) INEFENFT.
Sukuk &

UN—FF)ERELT DA ASLEICER T DL WERDIEHICUY -2 ZEHHITBED A ASLMETT,
EFFHERIE  (Supranational)

HARITOFZTRRERITRE, 2 nEMENEEL TOSEBFEEDESTY .

0 - U—/R>A& (Zero coupon bond)

FFDFANBRNEDD., BEEFEDSIWVTESISN., BHCEERES D (CREEESNDESTY.

127V I RBIUNRBEEDRAE

BiBFF  (Accrued interest)

AIEIOFILAB NS > 7Y X THESNEREHOBICRE T HF T, BFFREECHLUTIASEDTY, FISEEHA>T Y IRICHEITD
REHDEBEFIT+0 TI.

17 HAM (Average life)

el 2 DIESSTINERDEI CTIMELZ. TAKRIMESOMETIHETY . B —EEREDES. EFHEESOBBETOMHEEL <D
FI.

HEE#ES 1L —>3> (Common frequency)

RRDIIEEDESTE. T2 —2 3> 0FECRUTORENBEICIRDET . FTSEES> Ty IXDIBAF. £TORKIBMIMNEE
2 BIOFFANE U EEFIFIRD ZEE L LTVET,
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d>2RT2F+«  (Convexity)

BESSOfiAE EFIE D OREMFZRD T HROBERODESNT Y, AT T« (FEFE L M8 EFIEID ORFRER I RO MO ZMEL. X
AL —23> ERUEFS T MEZRAWTHHESNE Y. EQOIARTIFAHARENEE, B EFIEIDET (S U TRICENLDE
<D, MED ERCHUTFIBEEMEIEDEY . BOTNRTZ T AREVNGE, BFHEREFED LR (CH L THROESAEDE
D, FEDETFCHUTIBEEMESRDET, COHBEARTIE. AT 3> DHEHCHENTIF. FSFUALCLIZFryvyEaTO—
DENEBEENET,

/Full Price Down + Full Price Up - (2 x Full Price Base)\

ook 2 x100
\ Full Price Base x (%) /

BEANYZFE  (Currency hedging methodology)

—MREICRBEAY Z(F, BBUROZBEREZ IR I DHICANSNET . FISEEH1 2Ty IRDABAYSMHARVUST—2 1 HEZH
ACEAL 1 hAKEOTAT— REFHNITZO0-UT Ay ZZRANTERLUFET., BT Ry bBXIUEEUAEL — MMZ WMR FX A
SFN—DDARY hESKUT AT — ROBBEZRNVTNET . BEHIHE FTSEES 27 v IR DR THBIBTOREN HDeHIC. T4
TJ—R - L— MOERBEER>REELLEDOTNET,

®RIK>1L—=3> (Duration to worst)

BREFEDDHEFERUCEIEURMEBET 1L —23>TY ., RIET1L—32 3> FRES—ADI—)LEREERS FUAZBELIEFE DD
ZALICH I DRUGEDIRLUEZ RO D TeHITFERLET .

E#h>7 1L —>3> (Effective duration)

FE DA 100 bps (1.0%)E(L Ul L EDEFHEAEDEAERTY . (FEALEDEHFICDONT(E, EIHEEFIEID (EFEASEDEFRERDET . KED
EHEICIE. A —JLR - 5—T% 25bp L FICS T hUTEIBEDESTIREA TS 3 D HAREIT L v R(OAS)N—ELDFHR THETEL. TiRD
SERZEAUET.

Full Price Down - Full Price Up
Full Price Settle

>x2x100

2J0OX - ATLw R (Gross spread)
BSOREAED ETSA2>0FDM—ILR - H—T LOEIRFEFRARA> MY FIDFIED EDITLY RTY,
188E (Index value)

ATV OXDEEEN SRR L CBCRBUILMETY, BROEEHDEZ 100 &L, HROBEUS—UICEDFEENF T, BELOEH
fElF. AIHDOEHEIC(1+ REORRUY—2)ZRUTROSNET,

A>TV IADITTA K~ (Index weight)

ATV IRCHNT, FHMHEEIC S DERIFERDOI T T,

YJ1—L—-F7a1lL—=>3> (Macaulay duration)

HROF v v a1 IO-DREMEZZITED Z ENTEDMEHIMRE(EF) T, TARET IR DZIEEHFT .
BEfifa%E  (Market value)

ATV IXDEFDEHN T I ZR—2r — 2 RMBERZTTRIEDOTH D, UMTOXS(CHHEENET.
BHEASER = (A8 + BBFF) X KFREEEE

FTSE Russell 133




FTSEEH1>FTwIX - 71 Rv3.1,2026 £ 6 B

{EIEa21 L —=>3> (Modified duration)
Frwva1IJO-%2—FEEURBEDEFID 100bp DZEALICH T BMISDEIMERERNODUET, BET1L—>a>EFEE., £FDZEBEREL
TH—REREREFIRT DT EETEEY . 100bp (CH T BMSEBDESGE L TERESNET,

Macaulay Duration

1+ YTM )
Compound Frequency x 100

Modified Duration=

AT a3 A% AT L v R (Option Adjusted Spread)

AT aREEBRITL Y ROAS) G, AT 3> - EFIIERYY —OF/X(CMR B E. Fv v a1 TO—ORIEEE( CREBOAiE) DFEH
RIEMIBEZL<SRDEDRE—DIAT LY ROETY, OAS (FIRTORBOFHIT Ly RTIFRL, FEMEICEDINTVEY.

ZBM (Par amount)

ATV IRXCHAANSNDESDEREZRDIEOT, RMEERTTRRSNET ., 12TV IROFECKIO>TE, BAECETIO— ME
BEETOMOBIMENRIREN., TIH CTAFHUEMESORFERCRLDIBRELDBENDDET.

fifit&  (Price)
A>TV ORADE L. MRFEEmICH TN -t FT—2TEENFEEERWN)TY — A TRREINET,
BES—X - L R (Spread to worst)

BEI—X - ATLvYRE REF—FEDE R SvU— - EF)L - H—T LICHSIFBFIERFERCIHLE T IR > bOFED EDIEEE
EBUET. FISERE/ A1 —I)LRFBA>TYIXTE &BI—X - ATLw R(C 3,500bps D_LRZZITTNET,

RI&FIED  (Yield to maturity)

TBHETRET 2 LRELLIBEEDESONEMEETT, FERFESNDF v v 1 T70-%8 D5\ TES ULIEENMESOREMS LS L <
BDHE—OFED & UTHEENE T RIFIED (C(E FFROT—RUIRA. FESNDTAZINGE, REOCFED TORBAFTOF v
JO-BIRENEFENET . REFIED (FMEFOEFETES JORBHFOIETICHR S THHESNEY.

J—JLAIED  (Yield to call)
ROTI—)LAICO—ILEND EARE UIESORNERINGZEKRT I,
RIEFIED  (Yield to worst)

J—-STIUBESDZER. FHROZI—ILAICHITD I-IILFE DS KUSEFHE D ORTREDHEID 12D FET., ZNLIIOESTE. &R
FEO ERDFET,
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11.5. BEDEE

A 2TV ORCMASNITBEDEEFUT U ONSTSROZRITET,

FTSE_Fixed_Income_Indices_History_of_Ground_Rule_Updates.pdf
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