
How it works

Look up and analyse indices
• Browse FTSE fixed income indices by

asset class, region, quality, market,
currency and weighting

• Retrieve monthly or daily return
history through previous close, in
local or any base currency, with 0-
100% currency hedging

• Track yield, OAS, duration, WAL,
coupon, par and market value over
time

• Monitor one-way and two-way
turnover, par and market value
changes, and additions and
deletions

Compare and customise
• Compare up to 4 indices on one

chart
• Test custom index ideas such as

country, currency, markets, or 
ratings exclusions

• Apply exclusion lists, per-currency
tax rates, hedging, and sector,
issuer or issue reweighting

• List saved custom iterations and
compare them with their base index

Break an index down
• Sector risk grids by country,

currency, rating, bond type, WAL,
issuer, ESG score, industry and more

• Weights, counts, par, market value,
WAL, effective duration, yield-to-
worst and OAS per sector

Beyond indices
• Further LSEG tools available on

request: symbology and entity
search, fundamentals, macro series,
inflation curves, option valuation

1 Ask
Describe the index, date 
range, currency or breakdown 
you need.

2 Retrieve
The LLM calls the matching 
IXM tool and returns the 
requested index data.

3 Interpret Results render inline. Follow up 
to slice, compare or customise.

Key features
The FTSE Index Module + AI lets your LLM of choice 
query FTSE Russell's Index Module (IXM) and other LSEG 
analytics on request. Ask in simple language, for example 
"show the WGBI by country" or "compare WGBI and EGBI 
hedged to USD". The LLM selects the right tool, retrieves 
the data and presents it as an interactive table or chart in 
the chat.

IXM index analytics 
tools, from discovery 
to customisation

indices compared 
side by side in 
one request

risk and characteristic 
metrics available as 
time series

sectorisations for slicing an 
index, including country, 
rating, currency and WAL

8 Up to 4

13 39

indices compared side by 
side in one request

FTSE Index Module + AI

SOLUTION OVERVIEW

Built by FTSE Russell, delivered through AI

FTSE fixed income index analytics, pricing and consensus data, available directly inside a 
conversation with your LLM (Large Language Model) of choice.



Source: FTSE Russell, retrieved through LSEG - PROD V1 (IXM). Figures rounded. For information only. Please see the end for important legal 
disclosures.

Tool catalogue

Tool What it returns Typical question

ixm_list_indexes
FTSE index tickers and classifications, filterable by 
asset class, asset type, region, market, quality, 
currency and weighting

"Which global government bond 
indices are available?"

ixm_index_return_time_
series

Monthly or daily returns through previous close for 
one index, in local or a chosen base currency, with 
optional hedge ratio

"WGBI USD returns over 3 years"

ixm_compare_index_ret
urn_time_series

Compare historical performance for up to 4 indices at 
a time

"Compare WGBI and EGBI, 100% 
hedged to EUR"

ixm_index_risk_time_
series

Time series of YTM, YTW, OAS, effective and 
modified duration, WAL, coupon, count, par, 
market value and market weight

"How has WGBI yield moved 
this year?"

ixm_index_turnover_
time_series

One-way and two-way turnover, par and market 
value change, new and deleted position counts "Monthly turnover for the WGBI"

ixm_index_sector_risk
Sector grid for an index on a pricing date, by country, 
rating, currency, WAL, bond type, issuer, ESG score 
and other sectorisations

"WGBI by country at month end"

ixm_customise_index
Research custom index ideas with exclusions, 
hedging, tax rates and reweighting; returns original 
versus custom

"WGBI without China and Japan"

ixm_list_customised_
indexes

Saved custom iterations: name, project, base indices, 
currency, last modified "Show my saved custom indices"

Worked example: WGBI vs. DCWGBI by country
Using the Index Module connector*, pull the WGBI and DCWGBI country profiles and visualize 
the comparison:



FTSE Russell

The sector risk tool accepts the sectorisations below. Each returns weights and risk statistics per 
bucket.

Slice an index any way you need

ixm_customise_index mirrors the design steps of the FTSE Index Module. For example, a 
request such as "WGBI excluding China and the US, 100% hedged to JPY" returns the original and 
customised return series on one chart. Available levers:
• Exclude by country, currency, market (EM or DM) or rating
• Named exclusion lists: country, currency, industry, issuer
• Combine up to 10 base indices, with equal or individual weights
• Currency hedge ratio and per-currency tax rates
• Sector, issuer and issue-group reweighting with caps and floors
• Optional as-of date for classifier resolution

Custom index design

• Index and sector level only. The IXM tools return index, sector and time-series data. They
do not return or export bond-by-bond (issue-level) constituent files. Those are distributed
separately by FTSE Russell to licensed clients.

• *Connection. The connector needs a valid LSEG sign-in. If tools do not load, reconnect it in
the connector settings and enable it for the chat. The FTSE Index Module Connector in
Claude is called LSEG Prod V1 (image 1) The FTSE Index Module Plugin in ChatGPT is called
LSEG (image 2).

• Entitlements. Data access follows the signed-in user's FTSE data licensing.

Good to know

Geography and 
currency Credit and structure Terms and issuer Thematic and ESG

Country Rating (quality) Weighted average life ESG E, S and G scores

Currency Bond type Issue term Green, social and 
sustainable flags

Country classification Seniority Coupon type and frequency Inflation-linked flag

Callable flag, tier capital Issuer ICB and TRBC industry

Municipal tax and state (US) Original year, mortgage
term

Russell FI 1000, 2000, 
3000 flags



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.

Contact us
To learn more, visit lseg.com/ftse-russell; email info@ftserussell.com; or call your regional Client Service 
team office:

Disclaimer
© [2026] 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. “FTSE Canada”, (4) FTSE Fixed Income LLC (“FTSE FI”), (5) FTSE (Beijing) Consulting
Limited (“WOFE”), (6) FTSE EU SAS ("FTSE EU"). All rights reserved.
FTSE Russell® is a trading name of FTSE, Russell, FTSE Canada, FTSE FI, WOFE, FTSE EU and other LSEG entities providing LSEG Benchmark and Index
services. “FTSE®”, “Russell®”, “FTSE Russell®”, “FTSE4Good®”, “ICB®”, “Refinitiv”, “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.
FTSE International Limited is authorised as a Benchmark Administrator and regulated in the United Kingdom (UK) by the Financial Conduct Authority ("FCA")
under the UK Benchmarks Regulation. FTSE EU SAS is authorised as a Benchmark Administrator by the Autorité des Marches Financiers (“AMF”) and is
supervised by the European Securities and Markets Authority (“ESMA”) under the EU Benchmarks Regulation.
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 back-tested 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

Asia Pacific ex Japan  +852 2164 3333
Japan  +81 3 6441 1430

Europe, Middle East & Africa  +44(0) 20 7866 1810
North America  +1 800 721 2225
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