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FTSE 100 Implied Volatility Index

FTSE 100 VI is a volatility index, which measures the interpolated 30,60, 90, 180 and 360 day
annualised implied volatility of the underlying FTSE 100 index. Expected volatility is calculated

Data as at: 30 June 2026

FEATURES

from the prices of out-of-the money options available in the market, where the price of each Objective

option represents a market expectation of future volatility.
e The index provides an estimate of the

Index tickers are: IVUKX30, IVUKX60, IVUKX90, IVUKX180, IVUKX360 market's volatility expectations on the
underlying index between now and
FTSE 100 IVI — Implied Volatility the index options’ expiration, enabling

investors to make better informed risk

30 Day Volatility 60 Day Volatility 90 Day Volatility | 180 Day Volatility | 360 Day Volatility

management and trading decisions.

Year mean max min mean max min mean max min mean max min mean max min

1Y 17.06 2727 1162 1724 2559 1354 17.38 2421 1399 1751 2241 1539 1785 2195 16.07

2025 1355 3792 1056 13.98 3172 11.60 1440 2845 1235 1508 24.66 1346 1568 21.78 13.51 Akl

2024 1291 2271 992 1328 2116 11.16 1363 2040 10.79 14.37 1860 13.04 1528 17.57 13.81 e The index is comprised of out-of-the-
2023 1447 2836 10.64 15.08 2596 11.86 1547 2469 1258 16.09 2181 1382 16.83 19.69 14.58 money put and call options from two
2022 20.83 40.88 1336 21.16 3589 1541 2145 3378 1630 21.87 2955 1745 2170 26.09 19.22 expirations which span the period of
2021 17.82 2620 1294 1897 2649 1492 19.84 2685 16.01 20.90 2666 18.33 2093 24.63 18.95 interest.

Since 2000 18.96 84.82 602 19.22 68.07 906 1942 6332 905 2035 5059 10.16 2049 43.84 11.20

N ¢ The price of each option reflects the
— Implied Volatili
P y market’s expectation of future volatility.

95 12000

o 1000 Transparency

10000 e The indices are managed according to a
9000 transparent and publicly available set of

8000 rules.

FTSE 100

7000

FTSE 100 IVI

6000
5000

s 4000

3000

5Jan—20 Jan-21 Jan-22 Jan-23 Jan-24 Jan-25 Jan-26
Date
——FTSE 100 IVI 30 day ——FTSE 100 IVI 60 day ——FTSE 100 IVI 90 day
——FTSE 100 IVI 180 day ——FTSE 100 IVI 360 day ——FTSE 100 Index

Source: FTSE Russell as at 30 June 2026. Past performance is no guarantee of future results.
Returns shown before the index launch date reflect hypothetical historical performance. Please see disclaimer for important legal information. 10f2



FTSE 100 Implied Volatility Index Data as at: 30 June 2026

FTSE 100 IVI Correlation Implied Volatility & Index Level

30 Day Correlation ay Correlation

INFORMATION

Year mean max min mean max min Index Launch

1y -0.68 -0.38 -0.87 -0.69 -0.55 078 18 February 2013
2025 -0.61 -0.30 -0.96 -0.67 042 -0.88 Index Calculation
2024 -0.49 0.18 -0.90 -0.54 -0.32 -0.71 End of Day

2023 -0.66 0.10 -0.93 -0.79 -0.67 -0.89 Historical Data
2022 -0.58 -0.07 -0.90 -0.68 -0.37 -0.88 04 January 2000
2021 -0.38 0.07 -0.85 -0.20 -0.04 -0.48

Index Rules

Since 2000 -0.60 042 -0.97 -0.44 0.11 -0.92 e EEEE| @
Tickers

FTSE 100 IVI Realised and Implied Volatility IVUKX30

IVUKX60

Year I RV VI RV IVUKX90

1Y 17.06 13.22 17.38 12.09 IVUKX180

2025 13.55 10.71 14.40 11.43 IVUKX360

2024 12.91 9.47 13.63 9.66

2023 14.47 11.54 15.47 11.80

2022 20.83 16.16 2145 16.52

2021 17.82 12.77 19.84 13.66

Since 2000 18.96 16.08 19.42 16.40

FTSE 100 Implied and Realised Volatility

Realised / Implied Volatility
Correlation
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) S Data definitions available from
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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 EMEA
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.
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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 North America
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+1 877 503 6437

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 Asia_Pacific

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. Hong Kong +852 2164 3333

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 Tokyo +81 3 3581 2764
investable assets. Certain returns shown may reflect back-tested performance. All performance presented prior to the index or rate inception date is back-tested Back-tested

is not actual butis ical. The back-test ions are based on the same methodology that was in effect when the index or rate was officially launched. However, back-tested Sydney +61 (O) 2 8823 3521

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.

Source: FTSE Russell as at 30 June 2026. Past performance is no guarantee of future results.
Returns shown before the index launch date reflect hypothetical historical performance. Please see disclaimer for important legal information. 20f2



