
  

 

  
 

FTSE TMX Canada Convertible Bond Index - Ground Rule Changes 
 

18 August 2016 

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

 
Summary of Rule Change 
 The Index will move to a Market Value Weighting  

 Capping constraints have been updated 

 
The change is effective 30 September 2016. 
 

The transition to new rules will be effected over a three months period with effective dates 30 September 
2016, 31 October 2016, and 30 November 2016. The index will resume regular quarterly rebalances, in 
accordance with the new methodology, effective 31 January 2017. 

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

www.ftse.com/products/FTSETMX/Home/Methodologies   
 

    

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 
Client Services in Asia Pacific: Hong Kong: + 852 2164 3333 Australia:(Domestic Toll-Free) + 1800 653 680 / (International) + 61 

(2) 9293 2864 Japan + 81 (3) 3581 2764  

Alternatively please visit our website at www.ftse.com 
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