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Launch Notification: iBoxx Corporate SD-KPI Indices

23 October 2020

 
IHS Markit is pleased to announce the launch of the following indices:
 

iBoxx SD-KPI EUR Corporates
iBoxx SD-KPI EUR Financials
iBoxx SD-KPI EUR Non-Financials
iBoxx SD-KPI GBP Corporates
iBoxx SD-KPI GBP Financials
iBoxx SD-KPI GBP Non-Financials
iBoxx SD-KPI USD Corporates
iBoxx SD-KPI USD Financials
iBoxx SD-KPI USD Non-Financials

 
Index History:  
 
The history for the indices starts from January 31, 2013. Going forward the indices will be published on a daily basis.
 
Index Identifiers: 
 

Index Name Version ISIN Sedol BBG RIC's
iBoxx SD-KPI GBP Corporates CPI GB00BL098096 BL09809 IBXXKPI1 .IBXXKPI1
iBoxx SD-KPI GBP Corporates TRI GB00BL098104 BL09810 IBXXKPI2 .IBXXKPI2

iBoxx SD-KPI GBP Financials CPI GB00BL09FW07 BL09FW0 IBXXKGFP .IBXXKGFP

iBoxx SD-KPI GBP Financials TRI GB00BL09FX14 BL09FX1 IBXXKGFT .IBXXKGFT
iBoxx SD-KPI GBP Non-Financials CPI GB00BL09FY21 BL09FY2 IBXXKGNP .IBXXKGNP
iBoxx SD-KPI GBP Non-Financials TRI GB00BL09FZ38 BL09FZ3 IBXXKGNT .IBXXKGNT
iBoxx SD-KPI EUR Corporates CPI GB00BL098211 BL09821 IBXXKPI3 .IBXXKPI3
iBoxx SD-KPI EUR Corporates TRI GB00BL098328 BL09832 IBXXKPI4 .IBXXKPI4
iBoxx SD-KPI EUR Financials CPI GB00BL09G052 BL09G05 IBXXKEFP .IBXXKEFP
iBoxx SD-KPI EUR Financials TRI GB00BL09G169 BL09G16 IBXXKEFT .IBXXKEFT
iBoxx SD-KPI EUR Non-Financials CPI GB00BL09G276 BL09G27 IBXXKENP .IBXXKENP
iBoxx SD-KPI EUR Non-Financials TRI GB00BL09G383 BL09G38 IBXXKENT .IBXXKENT
iBoxx SD-KPI USD Corporate CPI GB00BL098435 BL09843 IBXXKPI5 .IBXXKPI5
iBoxx SD-KPI USD Corporate TRI GB00BL098542 BL09854 IBXXKPI6 .IBXXKPI6
iBoxx SD-KPI USD Financials CPI GB00BL09G490 BL09G49 IBXXKUFP .IBXXKUFP
iBoxx SD-KPI USD Financials TRI GB00BL09G508 BL09G50 IBXXKUFT .IBXXKUFT
iBoxx SD-KPI USD Non-Financials CPI GB00BL09G615 BL09G61 IBXXKUNP .IBXXKUNP
iBoxx SD-KPI USD Non-Financials TRI GB00BL09G722 BL09G72 IBXXKUNT .IBXXKUNT

 
 
Ongoing Publication:
 

 FTP Server: The index would be published through the FTP server. They have been added in the custom folder B200901. 

 

http://app.ihs.com/e/es?s=1770935282&e=848462&elqTrackId=86b7f4d057894b6bba0e97689b51778f&elq=73a6bceaf325478e936c881ef626e6a3&elqaid=121020&elqat=1
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File Type File names Publication FTP folder for publication

Indices
iboxx_b200901_eur_eod_indices_yyyyMMdd.csv 
iboxx_b200901_gbp_eod_indices_yyyyMMdd.csv 
iboxx_b200901_usd_eod_indices_yyyyMMdd.csv

Daily /IBOXX_CUSTOM_INDICES/B200901/INDICES

Underlyings
iboxx_b200901_eur_eod_underlyings_yyyyMMdd.csv 
iboxx_b200901_gbp_eod_underlyings_yyyyMMdd.csv 
iboxx_b200901_usd_eod_underlyings_yyyyMMdd.csv

Daily /IBOXX_CUSTOM_INDICES/B200901/UNDERLYINGS

Components
iboxx_b200901_eur_eom_components_yyyyMM.csv 
iboxx_b200901_gbp_eom_components_yyyyMM.csv 
iboxx_b200901_usd_eom_components_yyyyMM.csv

Monthly /IBOXX_CUSTOM_INDICES/B200901/COMPONENTS

 

 Bloomberg: The indices' levels will be published on a daily basis as per the BBG tickers mentioned in the Identifiers section. Request for publication of
the index is currently in progress.

Refinitive/RICs: The indices' levels will be published on a daily basis as per the RICs tickers mentioned in the Identifiers section.

 

Index Guides:

iBoxx SD-KPI EUR Corporates
iBoxx SD-KPI GBP Corporates
iBoxx SD-KPI USD Corporates

If you have any questions, please contact us at indices@ihsmarkit.com
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