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Citi Fixed Income
Indices join the FTSE
Russell index family
to form a global multiasset index leader
On August 31, 2017, London Stock
Exchange Group completed the acquisition
of The Yield Book and Citi Fixed Income
Indices businesses from Citi. Bringing this
world-class fixed income analytics and index
business together with FTSE Russell—
a dedicated, independent global index
specialist—marks the start of an exciting
new chapter in our story. And a new chapter
for our clients. Our combined capabilities
give clients a comprehensive set of equity
and fixed income indexes, broader multiasset capabilities, and a deeper data and
analytics service.
Together, we will give our clients additional
choice, added value, and new opportunities
for innovation. We look forward to
introducing you to a new generation of
equity, fixed income, and multi-asset index
and analytics solutions.

Our history
1930
Actuaries Investment Index
launched, the first foundation
for FTSE indexes

1978
US Treasury-Bill and
Certificate-of-Deposit Indices
launched, the first foundation
for Citi’s fixed income indexes

1984

The genesis of our indexes has deep
historical roots. The Actuaries Investment
Index, the basis for FTSE indexes, was
first calculated in the 1930s. Nearly
four decades ago, Salomon Brothers
introduced the US Treasury-Bill and
Certificate-of-Deposit Indices, the first
foundation for the Citi indexes.
Today, our equity and fixed income
indexes are a leading source of market
information. Our indexes are used by
investors in every corner of the world,
including 98/100 top asset managers,
44/50 of the largest US plan sponsors, and
the top 10 investment banks.

Russell Indexes established;
Russell 3000®, Russell 1000®,
Russell 2000® launched
FTSE 100 launched

1986
World Government Bond Index
(WGBI) launched

1987
Russell Style indexes launched

1995
FTSE established

2000

FTSE All-World, World Broad
Investment-Grade Bond Index
(WorldBIG®) launched

2002
FTSE Global Equity Index Series
(FTSE GEIS) launched

2013
FTSE TMX formed

2014
FTSE MTS formed

2014
FTSE and Russell Indexes
combine

2017

Approximately $15 trillion* is currently
benchmarked to our combined indexes.

LSEG acquired Citi Fixed
Income Indices

FTSE Russell: A global
index leader

Introducing new names for
the Citi Fixed Income Indices

FTSE Russell is a leading global index provider creating
and managing a wide range of indexes, data and analytic
solutions to meet client needs across asset classes, style
and strategies. Covering 98% of the investable equity
market, FTSE Russell indexes offer a true picture of global
markets, combined with the specialist knowledge gained
from developing local benchmarks around the world.

The names of the indexes are changing from “Citi [Name
of Index]” to “FTSE [Name of Index].” The index naming
conventions will remain unchanged, only references to
Citi will change to FTSE. For more information visit
http://www.ftserussell.com/announcement.

FTSE Russell index expertise and products are used
extensively by institutional and retail investors globally.

Joining the FTSE Russell
index family
Citi’s fixed income indexes are designed to appeal to a wide
range of market participants and are widely followed and
broadly published. From traditional market value-weighted
benchmarks to innovative alternatively-weighted indexes,
the comprehensive family of indexes joins FTSE Russell’s
existing portfolio of complementary indexes, broadening its
multi-asset offering.

A global multi-asset footprint
Meeting your benchmark needs across asset classes, styles and
strategies. Some of our best known index families are listed below.

Equity
Headline global
benchmarks

FTSE Global Equity Index Series
By Segment, Size, Region, Country and Sector

Fixed Income
World Government Bond Index (WGBI)
World Broad Investment-Grade Bond Index
(WorldBIG®)
World Inflation-Linked Securities Index (WorldILSI)

Key local market
benchmarks

Russell 1000®, 2000®, 3000®; Style, Pure Style,
Stability
FTSE 100 & FTSE All-Share®
FTSE China Index Series
Local benchmarks around the world, including Italy,
Singapore, South Africa and Malaysia

US Broad Investment-Grade Bond Index (USBIG®)
US High-Yield Market Index
FTSE TMX Canada Universe Bond Index
Euro Broad Investment-Grade Bond Index
(EuroBIG®)
FTSE Actuaries UK Gilts Index Series
FTSE MTS Eurozone Government Bond Index
Asian Government Bond Index (AGBI)
Australian Broad Investment-Grade Bond Index
(AusBIG®)
Chinese (Onshore CNY) Broad Bond Index
FTSE SBI Indian Government Bond Index

Established
smart beta and
factor
benchmarks

FTSE Global Factor

Debt Capacity World Government Bond Index

FTSE Global Minimum Variance

Time-Weighted US Fallen Angel Bond Index

FTSE Smart Sustainability

FTSE RAFI Bond Index Series

FTSE Global Equal Risk Contribution
FTSE RAFI

Thematic,
industry
specific and ESG
benchmarks

FTSE Green Revenues; FTSE4Good

Sukuk Index

FTSE Shariah Global Equity

World Government Bond Index — Japanese
Investment Trust (WGBI-JIT)

FTSE Infrastructure
FTSE EPRA/NAREIT Global Real Estate
FTSE NAREIT US Real Estate

Custom and
bespoke
benchmarks

Security selection criteria | Weighting schemes
Maintenance rules | Screens & exclusion lists
Tax adjusted, hedged & currency types

Emerging Markets Government Bond Index —
Japanese Investment Trust (EMGBI-JIT)
MPF World Government Bond Index
Capping and reweighting by maturity, country,
currency, industry, rating | Exclusions | Custom
currency hedging ratio | After tax | Liquidity
screening | duration hedged

To learn more, visit ftserussell.com and yieldbook.com; or call your regional Client Service
Team office:
EMEA
+44 20 7334 8963

The Americas
+1 212 816 0700

Asia-Pacific
Hong Kong +852 2164 3288
Singapore +65 6818 6291
Japan +81 3 6860 4825

© 2018 London Stock Exchange Group plc and its applicable group undertakings (the “LSE Group”). The LSE Group includes (1) FTSE
International Limited (“FTSE”), (2) Frank Russell Company (“Russell”), (3) FTSE TMX Global Debt Capital Markets Inc. and FTSE TMX Global
Debt Capital Markets Limited (together, “FTSE TMX”), (4) MTSNext Limited (“MTSNext”), (5) Mergent, Inc. (“Mergent”), (6) The Yield Book Inc.
(“YBI”) and (7) FTSE Fixed Income LLC (“FTSE FI”). All rights reserved.
FTSE Russell® is a trading name of FTSE, Russell, YBI, FTSE FI, FTSE TMX, MTS Next Limited and Mergent. “The Yield Book®”, “FTSE®”,
“Russell®”, “FTSE Russell®”, “MTS®”, “FTSE TMX®”, “Mergent®” 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 the LSEG Companies or their respective
licensors and are owned, or used under licence, by FTSE, Russell, YBI, FTSE FI, MTSNext, FTSE TMX, or Mergent.
As of August 31, 2017, Citigroup Index LLC has changed its name to FTSE Fixed Income LLC. The CITI mark is used and registered
throughout the world is owned by Citigroup Inc. or its affiliates and is used under license by FTSE or its affiliates.
All information is provided for information purposes only. All information and data contained in this publication is obtained by the LSE Group,
from sources believed by it to be accurate and reliable. Because of the possibility of human and mechanical error as well as other factors,
however, such information and data is provided “as is” without warranty of any kind. No member of the LSE Group 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 of results to be obtained from the use of the FTSE
Russell products or the fitness or suitability of the products for any particular purpose to which they might be put. Any representation of
historical data accessible through FTSE Russell is provided for information purposes only and is not a reliable indicator of future performance.
No responsibility or liability can be accepted by any member of the LSE Group 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 error (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 material or links to this material or (b) any direct, indirect, special, consequential or
incidental damages whatsoever, even if any member of the LSE Group is advised in advance of the possibility of such damages, resulting from
the use of, or inability to use, such information.
No member of the LSE Group nor their respective directors, officers, employees, partners or licensors provide investment advice and nothing
contained in this material or accessible through FTSE Russell, including statistical data and industry reports, should be taken as constituting
financial or investment advice or a financial promotion.
This publication 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 the LSE Group 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 the LSE Group. Use and distribution of
the LSE Group data requires a licence from FTSE, Russell, YBI, FTSE FI, FTSE TMX, MTSNext, Mergent and/or their respective licensors.
*

Source: Data pro forma as of December 31, 2016 for FTSE Russell Indexes. Data as reported on March 31, 2017 by eVestment
for institutional assets, Morningstar for retail mutual funds, insurance products, and ETFs, and additional passive assets directly
collected by FTSE Russell. AUM data includes blended benchmarks and excludes futures and options. Passive assets directly
collected by FTSE Russell have been removed from third party sources to prevent double counting. No assurances are given
by FTSE Russell as to the accuracy of the data.Data as of December 31, 2016 as reported on March 31, 2017 by eVestment for
institutional assets, Morningstar for retail mutual funds, insurance products, and ETFs, and additional passive assets directly
collected by FTSE Russell. AUM data includes blended benchmarks and excludes futures and options. Passive assets directly
collected by FTSE Russell have been removed from third party sources to prevent double counting. No assurances are given by
FTSE Russell as to the accuracy of the data.

