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IHS Markit Benchmark Administration Limited 
Consultation on the iBoxx EUR Liquid Sovereign 
Diversified Indices – Results 

LONDON, OCTOBER 26, 2023: IHS Markit Benchmark Administration Limited (“IMBA UK”) has 

conducted a consultation with market participants on a potential change to the iBoxx EUR Liquid 
Sovereign Diversified indices. 

Index Name ISIN (TRi) BBG Ticker (TRi) 
iBoxx € Liquid Sovereign Diversif ied   GB00B3V4P397 IBOXSOTT 
iBoxx € Liquid Sovereign Diversif ied 3m-1   GB00B3V4PD98 IBOXSD3T 
iBoxx € Liquid Sovereign Diversif ied 1-10   DE000A0S3PK5 IES11TR 
iBoxx € Liquid Sovereign Diversif ied 1-3   DE000A0S3PF5 IES13TR 
iBoxx € Liquid Sovereign Diversif ied 3-5   DE000A0S3PG3 IES35TR 
iBoxx € Liquid Sovereign Diversif ied 5-7   DE000A0S3PH1 IES57TR 
iBoxx € Liquid Sovereign Diversif ied 7-10   DE000A0S3PJ7 IES71TR 
iBoxx € Liquid Sovereign Diversif ied 10-15   GB00B3VLDS16 IBOXS10T 
iBoxx € Liquid Sovereign Diversif ied 10+   DE000A0S3PL3 IES10TR 
iBoxx € Liquid Sovereign Diversif ied 15+   GB00B3W01N84 IBOXS15T 
iBoxx € Liquid Sovereign Diversif ied 25+   GB00B3WVZG29 IBOXS25T 

IMBA UK will update the methodology to reduce the country capping at the quarterly rebalancing from 
20% to 19%. The implementation timeline has been revised to the January 2024 month-end 
rebalancing. The table below details the change. 

 Methodology 
Change Previous Updated 

Index Size The weight of a country in an index is capped at 
20%. If  the weight of a country is capped, then 
the weighting of each bond f rom the country is 
reduced according to its relative weight. 

The weight of a country in an index is capped 
at 19%. If  the weight of  a country is capped, 
then the weighting of  each bond f rom the 
country is reduced according to its relative 
weight. 

IMPLEMENTATION TIMING   

IMBA UK will implement the previously described methodology change in conjunction with the January 
2024 month-end rebalancing, which takes effect prior to the market open on Thursday, February 1, 

2024.  

ABOUT S&P DOW JONES INDICES    

S&P Dow Jones Indices is the largest global resource for essential index-based concepts, data and 

research, and home to iconic financial market indicators, such as the S&P 500® and the Dow Jones 
Industrial Average®. More assets are invested in products based on our indices than products based on 
indices from any other provider in the world. Since Charles Dow invented the first index in 1884, S&P 
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DJI has been innovating and developing indices across the spectrum of asset classes helping to define 
the way investors measure and trade the markets.    

S&P Dow Jones Indices is a division of S&P Global (NYSE: SPGI), which provides essential 
intelligence for individuals, companies and governments to make decisions with confidence. For more 
information, visit www.spglobal.com/spdji.   
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