
Developed in strategic partnership with MTS, one of the leading European electronic fixed 
income platforms, these indices set a new benchmark for the European sovereign bond 
market. The indices focus on government bonds issued by key Eurozone countries, including:

Each bond within the index universe is selected based on stringent eligibility criteria: 

 � denominated in EUR, 
 � a fixed coupon,
 � a notional amount of at least 2 billion EUR,
 � and a minimum remaining maturity of one year

The indices leverage MTS’ robust pricing data, sourced 
from both MTS Cash and MTS BondVision Composite (BVC) 
prices, ensuring that each bond’s valuation is derived from 
the most reliable and accurate market quotes. These quotes 
are continuously updated by multiple dealers, providing 
a comprehensive view of market conditions. Before a 
bond is included in the index calculation, MTS Cash prices 
undergo a stringent verification process, where bid and offer 
spreads are checked against maturity-specific thresholds 
for each country. Should any price fail this verification, the 

corresponding BVC price is utilised as a fallback, ensuring 
the integrity of the index.

Our partnership with MTS brings a level of precision and 
transparency that aligns with industry-leading benchmarks. 
This new range of indices is designed to meet the 
sophisticated needs of institutional investors, offering a 
reliable and comprehensive tool for tracking and analysing 
the performance of European sovereign debt.
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Further to the broad index family, Euronext and MTS are launching the Euronext MTS EU GR 
Gross Return Index, supported by MTS’s role as a DMO-designated interdealer platform for EU 
Primary Dealers, offering stronger price transparency and quality to investors.

Euronext MTS EGB Broad GR

Euronext MTS EGB Italy GR

Euronext MTS EGB 15+ Year GR

Euronext MTS EGB Italy 15-25 Year GR

Euronext MTS EGB 5-7 Year GR

Euronext MTS EGB Italy 5-7 Year GR

Euronext MTS EGB Spain GR

Euronext MTS EGB Belgium GR

Euronext MTS EGB The Netherlands GR

Euronext MTS EGB 1-3 Year GR

Euronext MTS EGB Italy 1-3 Year GR

Euronext MTS EGB 15-25 Year GR

Euronext MTS EGB Italy 25+ Year GR

Euronext MTS EGB 7-10 Year GR

Euronext MTS EGB Italy 7-10 Year GR

Euronext MTS EGB France GR

Euronext MTS EGB Finland GR

Euronext MTS EGB Portugal GR

Euronext MTS EGB 3-5 Year GR

Euronext MTS EGB Italy 3-5 Year GR

Euronext MTS EGB 25+ Year GR

Euronext MTS EGB Austria GR

Euronext MTS EGB 10-15 Year GR

Euronext MTS EGB Italy 10-15 Year GR

Euronext MTS EGB Germany GR

Euronext MTS EGB Ireland GR

Indices included in the Euronext MTS EGB Broad Index Family
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This publication is for information purposes only and is not a recommendation to engage in investment activities. This publication is 
provided “as is” without representation or warranty of any kind. Whilst all reasonable care has been taken to ensure the accuracy of the 
content, Euronext does not guarantee its accuracy or completeness. Euronext will not be held liable for any loss or damages of any nature 
ensuing from using, trusting or acting on information provided. No information set out or referred to in this publication shall form the 
basis of any contract. The creation of rights and obligations in respect of financial products that are traded on the exchanges operated 
by Euronext’s subsidiaries shall depend solely on the applicable rules of the market operator. All proprietary rights and interest in or 
connected with this publication shall vest in Euronext. No part of it may be redistributed or reproduced in any form without the prior written 
permission of Euronext. 

Euronext refers to Euronext N.V. and its affiliates. Information regarding trademarks and intellectual property rights of Euronext is located 
at euronext.com/terms-use.
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