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Start your strategy with better data

Now you can have a comprehensive, modular range of indices designed to 
measure the performance of fixed income markets around the world. 

Available broad-based 
indices measure 

Extensive fixed income 
database covers 

100+

18,000+

countries

unique bonds

All with best-in-class pricing, and 
reference data sourced from 
leading providers, including LSEG 
Data and Analytics.

All from developed and emerging 
countries

– Government

– Government-sponsored

– Collateralized

– Corporate bonds

Index insights to support 
your critical investment 
workflows 
Access FTSE Fixed Income Index data where 
you need it and when you need it.  
Get timely index-aligned resources. All 
powered by LSEG Data and Analytics, and 
Yield Book

– Portfolio and risk management

– Performance attribution and
reporting

– Comprehensive pricing,
reference data, and analytics



From portfolio management, trading, and hedging decisions to 
performance tracking, risk management, reporting, and attribution analysis. 

Published shortly after local market close times, all files are available via FTSE distribution channels as well 
as major third-party vendors. 

Index  
rebalancing

FX and risk  
management

Performance  
and reporting

Streamline your portfolio 
management processes

Get actionable FX and  
risk management insights  

Power portfolio reporting,  
risk management and analytics 

DPRE   Daily preview reports DCF           Daily cashflow reports DPR       Daily returns

MPRE   Official preliminary reports TCTDE       Preliminary turnover, transaction 
 cost and duration ext.

DPXU     Early price files

MP       Official index profile TCTDEM   Month end turnover, transaction 
cost and duration ext.

MPR       Monthly returns

ADC     Add, deletes, changes DPH          Daily profile hedged reports RETATT  Return attribution

Key features

– Includes FTSE Index data licenses

– Covers all FTSE Fixed Income indices

– Published and distributed in line with
local market close, including regional
segments of global indices

– Includes best-in-class fixed income
analytics powered by The Yield Book

– Broadly distributed via FTSE website,
email delivery, SFTP and major third- 
party vendors

– Client services teams available
to provide additional support and
information

Comprehensive and enhanced range 
of index reporting capabilities 200+

FTSE Fixed 
Income flagship 
benchmarks

1,300+
Unique data and 
analytics fields



File code File name Description Level Frequency

Index data and analytics
Reference 
data

Risk and 
analytics

Performance

INDEX 
REBALANCING

DPRE Daily preview 
reports1

Contains reporting of constituent changes intra-month to reflect the latest information regarding the 
eligibility of bonds for the next index rebalance. Up to and including on index fixing day, all index 
changes are indicative until the final month-end file is published.

Constituent Daily, except on 
fixing and month 
end

MPRE Official  
preliminary file1

The official index published monthly preliminary profile for the upcoming rebalance. Sector 
Constituent 

Monthly, published 
on fixing

MP Official index 
profile1

The official index published monthly final profile at rebalance. Sector 
Constituent 

Monthly, published 
month end

ADC Add, deletes, 
changes file

Reporting of constituent changes at rebalance including the bonds added, removed, and updated in 
the coming month's profile.

Constituent Monthly, published 
on fixing

FX AND RISK 
MANAGEMENT

DCF Daily cashflow 
files1

Reporting of the amount of cash held in an index on a security-level basis, reflecting cash holdings 
from interest payments, principal, and reinvestment income.

Daily

TCTDE 
TCTDEM

Turnover, 
transaction cost 
and duration ext.

Reporting of the impact of upcoming changes to the risk profile and diversification of the indices and 
sub-sectors. Key index analytics fields include: bid-ask spread, transaction cost, two-way turnover, 
expected deltas in the par amount, number of bonds, and duration with rebalance.

Sector 
Constituent 

Monthly, published 
on fixing +1 and on 
month end

DPH Daily profile 
hedged file2 
[Q3 2025]

Contains key hedging metrics to track the performance of FX hedges. Key index analytics fields 
include: rolling yield, hedge ratio, hedge notional and corresponding date, the gain or loss from the 
hedge, and relevant FX metrics.

Sector Daily

PERFORMANCE 
AND REPORTING

DPR Daily returns1,2 The official index published daily indicative, risk, and performance data for each index. Sector 
Constituent 

Daily

DPXU Early price files Published within an hour after market close, these files contain the unvalidated prices for each index 
to aide in daily NAV calculations.

Constituent Daily

MPR Monthly returns2 
[Q2 2025]

Provides key ratios and multi-currency return statistics including annualised volatility, Sharpe, 
Sortino, and Calmar ratios. Returns are provided for commonly used trailing periods as a cumulative 
(<12m) or annualised (>12m) metric, calculated using historical performance data.

Sector Monthly, published 
on first business 
day

RETATT Return attribution2 
[Q3 2025]

Contains fields to isolate and attribute the component effects of fixed income returns. Leveraging 
Yield Book analytics, the files offer multi-currency month-to-date reporting for the total return, spread 
advantage, benchmark total return components on both hedged and unhedged bases, FX metrics 
and partial durations.

Sector 
Constituent

Monthly, published 
on first business 
day

FTSE Fixed Income index reports 



Upgrade your strategy today

We have made major upgrades to the scope, quality, and 
timing of critical index data files we deliver to our clients. 
These timely, accurate index files support our client’s 
portfolio management processes.

Learn more 
Fixed Income indices

Fixed Income Insights (Global)

Contact us for more information 
or to get access today: 

Email fi.index@ftserussell.com 

Or call your regional  
Client Service team office

FTSE Russell is part of the London Stock Exchange Group (LSEG), which has invested 
significantly to build out a comprehensive global fixed income index product through the 
acquisition, integration and modernisation of long-standing sell-side developed index and 
analytics assets (including Citi Fixed Income, FTSE Actuaries).

https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices

https://www.lseg.com/en/ftse-russell/market-insights/fixed-income/global

mailto:fi.index%40ftserussell.com%20%20?subject=Fixed%20Income%20indexes%20information
https://www.lseg.com/en/ftse-russell/indices/fixed-income-indices



About FTSE Russell

FTSE Russell is a leading global provider of index and benchmark solutions, spanning diverse asset classes and investment objectives. As a trusted 
investment partner we help investors make better-informed investment decisions, manage risk, and seize opportunities. 

Market participants look to us for our expertise in developing and managing global index solutions across asset classes. Asset owners, asset managers, ETF 
providers and investment banks choose FTSE Russell solutions to benchmark their investment performance and create investment funds, ETFs, structured 
products, and index-based derivatives. Our clients use our solutions for asset allocation, investment strategy analysis and risk management, and value us for 
our robust governance process and operational integrity. 

For over 35 years we have been at the forefront of driving change for the investor, always innovating to shape the next generation of benchmarks and 
investment solutions that open up new opportunities for the global investment community.

EMEA 
+44 (0) 20 7866 1810

North America 
+1 877 503 6437

Asia-Pacific 
HONG KONG +852 2164 3333 
TOKYO +81 (3) 6441 1430 
SYDNEY +61 (0) 2 7228 5659

Visit lseg.com/en/ftse-russell

To learn more, visit lseg.com/ftse-Russell, email fi.index@ftserussell.com, or call your regional Client Service team office:

https://www.lseg.com/en/ftse-russell


Visit lseg.com/en/ftse-russell

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 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®”, “Refinitiv”, 
“Beyond Ratings®”, “WMR™”, “FR™” and all other trademarks and service marks used herein (whether registered or unregistered) are trademarks 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 FI, FTSE FI Europe, WOFE, RBSL, RL or BR. 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. 

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.

Past performance is no guarantee of future results. Charts and graphs are provided for illustrative purposes only. Index and/or rate returns shown may not represent the results of the actual 
trading of investable assets. Certain returns shown may reflect back-tested performance. All performance presented prior to the index or rate inception date is backtested performance. 
Back-tested performance is not actual performance, but is hypothetical. The back-test calculations are based on the same methodology that was in effect when the index or rate was officially 
launched. However, back-tested data may reflect the application of the index or rate methodology with the benefit of hindsight, and the historic calculations of an index or rate may change 
from month to month based on revisions to the underlying economic data used in the calculation of the index or rate.

This document may contain forward-looking assessments. These are based upon a number of assumptions concerning future conditions that ultimately may prove to be inaccurate. Such 
forward-looking assessments are subject to risks and uncertainties and may be affected by various factors that may cause actual results to differ materially. No member of LSEG nor their 
licensors assume any duty to and do not undertake to update forward-looking assessments.

No part of this information may be reproduced, stored in a retrieval system or transmitted in any form or by any means, electronic, mechanical, photocopying, recording or otherwise, without 
prior written permission of the applicable member of LSEG. Use and distribution of LSEG data requires a licence from LSEG and/or its licensors.

https://www.lseg.com/en/ftse-russell



