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Real time status definitions

In publication of real time index values, FTSE Russell ensures that data quality is maintained through the monitoring of
all data inputs to the dissemination of index values. FTSE Russell monitors and alerts on input data breaches of
predefined (index level) warning or error thresholds and incomplete input records both intraday and at index close. The
receipt of input data outside of expected market hours for the index is also monitored and alerted.

Under normal circumstances, the dissemination of real time values are marked with a status of Normal (Firm) or
Closed. However, in cases where missing or anomalies in data have been identified, FTSE Russell will investigate the
issue to resolution, with the real time index value status denoted as either Held or Indicative. These indicate that FTSE
Russell is actively researching a potential issue, index users should consider the data advisory and should continue to
monitor closely for updates until the status is updated to Normal (Firm) or Closed.

Real time status definitions:

A. Normal (Firm) ‘N’ status denotes that the index is calculating without issue. The index is calculated on actual
trades generated by the underlying market(s) of the index. The Official Closing Index is the last index value
calculated at the end of the Normal (Firm) period using the closing prices from the underlying market(s) of the index.

B. Closed (‘C’ = Closed, no issues) The indices have ceased all calculations for the trading day. The message
‘CLOSE’ will be displayed as ‘C’ against the index value calculated by FTSE Russell. A status of “Closed” is
reached when all the underlying market(s) of the index have closed for the trading day, all constituent prices have
been received and no alerts exist across the index universe. The index is considered to be closed and final.

C. Held status occurs when an index has exceeded *pre-set operating parameters and the calculation has been
suspended pending resolution of a potential issue. The message status ‘Held’ will be displayed as ‘H’ against the
last index value calculated by FTSE Russell. “Held” status will exist until it is determined that the breach is valid or
corrected. Once the alert is cleared, the index will revert to descriptions of “Normal (Firm) or Closed”.

*Pre-set operating parameters/thresholds are set at an index level and are defined based on normal volatility within
asset classes held within a particular index. Held (H) status is published when predetermined index thresholds are
breached.

D. Indicative status occurs if there is a potential system problem or situation in the market that is judged to affect the
quality of the constituent prices while an index is being calculated, the index will be declared Indicative. The
message status ‘I’ will be displayed against the index value calculated by FTSE Russell. As with a “Held” status the
index will return to “Normal (Firm) or Closed” after the values have been confirmed by FTSE Russell as being valid
and the underlying index data is confirmed as correct.
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Further information

For further information on FTSE Russell Indexes please visit www.Iseg.com/en/ftse-russell/ or e-mail
info@ftserussell.com.
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Disclaimer

© 2023 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 Global Debt Capital Markets Inc. and FTSE Global Debt Capital Markets Limited (together, “FTSE Canada”), (4) FTSE Fixed Income Europe
Limited (“FTSE FI Europe”), (5) FTSE Fixed Income LLC (“FTSE FI”), (6) The Yield Book Inc (“YB”) and (7) Beyond Ratings S.A.S. (“BR”). All rights reserved.

FTSE International Limited is authorised and regulated by the Financial Conduct Authority as a benchmark administrator.

FTSE Russell® is a trading name of FTSE, Russell, FTSE Canada, FTSE FI Europe, FTSE Fl, YB and BR. “FTSE®”, “Russell®”, “FTSE Russell®”, “FTSE4Good®, “ICB®”, “The Yield
Book®, “Beyond Ratings®” 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 LSE Group or their respective licensors and are owned, or used under licence, by FTSE, Russell, FTSE FI Europe, FTSE Canada, FTSE FI, YB or BR.

All information is provided for information purposes only. Every effort is made to ensure that all information given in this publication is accurate, but no responsibility or liability can be
accepted by any member of the LSE Group nor their respective directors, officers, employees, partners or licensors for any errors or for any loss from use of this publication or any of
the information or data contained herein.

No member of the LSE Group 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 the LSE Group nor their respective directors, officers, employees, partners or licensors make any representation regarding
the advisability of investing in any asset. A decision to invest in any such asset should not be made in reliance on any information herein. Indexes cannot be invested in directly.
Inclusion of an asset in an index is not a recommendation to buy, sell or hold that 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.

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 index data and the use of their data to create financial products
require a licence with FTSE, Russell, FTSE Canada, FTSE FI Europe, FTSE FI, YB, BR and/or their respective licensors.
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