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Figure 1: Projected Impact of the Inclusion of South Korean Government Bonds in the WGBI
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WGBI WGBI + South Korea Difference

Count w:{::*t MV% Count Market Value* MV% Count w:{::: MV%
United States 282 12,588.3 41.31 282 12,588.3 40.39 - - -0.92
Japan 271 3,169.4 10.40 271 3,169.4 10.17 - - -0.23
China** 81 3,030.1 9.94 81 3,030.1 9.72 - - -0.22
France 51 2,081.2 6.83 51 2,0812 6.68 - - -0.15
Italy 91 1,881.6 6.17 91 1,8816 6.04 - - -0.14
Germany 64 1,632.5 5.36 64 1,632.5 5.24 - - -0.12
United Kingdom 61 1,480.3 4.86 61 1,480.3 4.75 - - -0.11
Spain 51 1,237.7 4.06 51 1,237.7 3.97 - - -0.09
Canada 41 524.8 1.72 41 524.8 1.68 - - -0.04
Belgium 33 434.8 1.43 33 434.8 1.40 - - -0.03
Netherlands 23 365.2 1.20 23 365.2 117 - - -0.03
Australia 28 364.0 1.19 28 364.0 1.17 - - -0.03
Austria 32 317.7 1.04 32 317.7 1.02 - - -0.02
Mexico 15 203.8 0.67 15 203.8 0.65 - - -0.01
Portugal™* 19 178.4 0.59 19 178.4 0.57 - - -0.01
Poland 15 148.0 0.49 15 148.0 0.47 - - -0.01
Malaysia 29 141.5 0.46 29 141.5 0.45 - - -0.01
Finland 24 135.0 0.44 24 135.0 0.43 - - -0.01
Ireland 17 131.6 0.43 17 131.6 0.42 - - -0.01
Singapore 22 113.4 0.37 22 113.4 0.36 - - -0.01
Israel 13 80.1 0.26 13 80.1 0.26 - - -0.01
New Zealand 15 75.7 0.25 15 75.7 0.24 - - -0.01
Denmark 8 72.5 0.24 8 72.5 0.23 - - -0.01
Sweden 7 43.7 0.14 7 437 0.14 - - 0.00
Norway 10 42.5 0.14 10 425 0.14 - - 0.00
Total 1,303 | 30,473.7 100 1,365 31,165.4 100 62 691.7 0

Market value shown in USD billions. Source: FTSE Russell, data as of 30 September 2024.
**Reflects full inclusion of China, which will be completed in October 2024 index.
***Portugal will be added to the WGBI effective with November 2024 index profiles.
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INDEX PROFILE

# of Market Market Average Average Yield to Effective OAS
Description Issues Value* Weight (%) Coupon (%) Life (Years) Maturity (%) Duration (bps)
WGBI 1,280 29,380.10 27,001.48 100.00 2.39 9.62 3.69 7.12 7
1-3 Years 288 7,436.39 7,264.33 26.87 2.29 1.93 3.96 1.84 1
3-5 Years 223 5,825.37 5,590.85 20.71 2.36 4.02 3.64 3.76 4
5-7 Years 152 3,645.29 3,422.95 12.68 238 6.06 3.59 5.52 10
7-10 Years 163 3,841.55 3,607.21 13.36 2.46 8.53 3.42 7.55 11
10+ Years 454 8,631.49 7.126.15 26.39 2.48 22.01 3.63 15.67 12
North America 321 13,161.40 11,823.35 43.79 272 8.50 4.66 5.94 -1
Latin America 15 229.95 21217 0.79 7.44 9.59 10.01 4.98 -0
Asia Pacific 444 5,911.31 5,779.21 21.40 1.90 10.79 1.89 8.96 -1
EMEA 500  10,077.43 9,186.75 34.02 2.14 10.40 3.42 7.52 22

*In USD billions
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