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Reminder: Price Source Change for Japanese Housing Finance MBS in the
FTSE Fixed Income Indices, effective as of August 1, 2022.

As previously announced on May 19, 2022, the price source for the Japanese Housing Finance (JHF) mortgage-backed
securities included in the FTSE Japanese Broad Bond Index (JPBBI) and FTSE Japanese Broad Investment-Grade
Bond Index (JPBIG) and the indices that derive their membership from it will switch to Refinitiv Pricing. The change will
take effect on August 1, 20221 .

Details of the Price Source Change and Projected Impact

The price will be provided by Refinitiv and represent a bid-side price as of 10:00 p.m. (Tokyo time) snap time. Figure 1
provides a projected impact assessment for the FTSE Japanese Broad Bond Index (JPBBI) and FTSE Japanese Broad
Investment-Grade Bond Index (JPBIG) as of June 30, 2022. This change will also align the pricing methodology used for
this index series with the majority of FTSE Fixed Income Indices, which are primarily driven by Refinitiv Pricing and
Reference Data.

Figure 1. Projected Impact of the Price Source Change for the FTSE Japanese Broad Bond Index (JPBBI) and
FTSE Japanese Broad Investment-Grade Bond Index (JPBIG)

Average Price Effective Duration
Index Current Refinitiv Difference Current Refinitiv Difference
FTSE Japanese Broad Bond Index ex MBS 102.93 102.93 0.00 11.61 11.61 0.00
FTSE Japanese Broad Bond Mortgage Index 99.73 99.73 0.00 7.59 7.59 0.00
FTSE Japanese Broad Bond Index 102.85 102.85 0.00 11.51 11.51 0.00
ﬁ]TdiE Japanese Broad Investment-Grade Bond 10321 103.21 0.00 12.25 12.25 0.00
E/l-lc—)?tgaf;g?r?de;f Broad Investment-Grade Bond 99.19 99.18 001 785 7.86 0.01
::anSeI)E( Japanese Broad Investment-Grade Bond 103.11 103.11 0.00 12.15 12.15 0.00

Source: FTSE Russell as of June 30, 2022.

Please contact us at fi.index@lseg.com with any comments or questions.
FTSE Russell

1 The index will close on July 29, 2022 using the existing price source and the new price source will be reflected as of August 1, 2022.

FTSE Fixed Income LLC us EMEA Hong Kong Singapore Japan
28 Liberty Street +1 646 989 2122 +44 20 7334 8963 +852 2164 3288 +65 6950 3850 +81 3 6441 1440
58t Floor fi.index@ftserussell.com fi.index@ftserussell.com fi.index@ftserussell.com fi.index@ftserussell.com fi.indexjp@ftserussell.com

New York, NY 10005

© 2022, FTSE Fixed Income LLC (“FTSE FI"). All rights reserved. Reproduction of the data and information herein (collectively, "FTSE FI Data") in any form is prohibited except with the prior
written permission of FTSE FI. Although the FTSE FI Data is believed to be reliable, FTSE FI makes no representation as to the accuracy, adequacy, completeness or availability of the FTSE
FI Data and is not responsible for any errors or omissions or for the results obtained from the use of FTSE FI Data. FTSE FI GIVES NO EXPRESS OR IMPLIED WARRANTIES,
INCLUDING, BUT NOT LIMITED TO, ANY WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE OR USE. In no event shall FTSE FI be liable for any
direct, indirect, special or consequential damages in connection with any use of the FTSE FI Data.

Index Announcements | 01


https://apps.yieldbook.com/ixweb/redirect.jsp?display=report&m=IX2&d=20220519-170708&t=pdf
mailto:fi.index@lseg.com

