
  

 

 

 
 

FTSE TMX Canada Convertible Bond Index 
Ground Rule Changes and Recalculation 

31 July 2015 

  
FTSE TMX Global Debt Capital Markets announces the following change in methodology for the FTSE TMX Canada Convertible 

Bond Index.   

 

Summary of Rule Change   

 

On days when no price for the bond is available, the previous day’s price is carried forward.  

 

The change will be effective on 31 July 2015.   

 

Full details of the updated methodology are available in the Ground Rules on the FTSE TMX website. 

 
 

Recalculation  

The index history from inception 2011/05/31 to 2015/07/30 has also been rerun in accordance with the new methodology. 

 

   
    

 
 

For further information or general enquiries please contact us at info@ftse.com or call: 

Client Services in UK: Tel: +44 (0) 20 7866 1810 
Client Services in EMEA: Tel: +44 (0) 20 7866 1810 
Client Services in US: New York: (Domestic) + 1 888 747 FTSE (3873) / (International): +1 212 314 1139 
  
 

Alternatively please visit our website at www.ftse.com 
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