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Introduction

The IHS Markit Add-In for Microsoft Excel®, hereinafter referred to as the ‘Excel Add-In’, offers
functions that deliver live streaming IHS Markit data retrieved via HTTPS protocol to MS Excel

workbooks in your local environment.

The Excel Add-In is the foundation through which you can create powerful Excel workbooks that
allow you to view and interpret IHS Markit data in the context of your workflow.

This document provides a step-by-step guide to installing, accessing, and using the functions in the
Excel Add-In.

System requirements

The system requirements for the Excel Add-In are:

MS Windows 7 or newer; 64-bit or 32-bit

MS Office 2010 or newer; 64-bit or 32-bit

MS Internet Explorer 11 or newer

.NET Framework 4.5.2 or above

Active internet connection that can connect to IHS Markit servers
CPU: Intel(R) i3 or above, Haswell or later

RAM: At least 4GB of RAM

Disk: At least 1GB of free space
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Installing the Excel Add-In

To install the Excel Add-In, the first step is to download the Excel Add-In installer from the Price
Viewer Excel Add-In page as follows:

> Login to Price Viewer.

> Select Installer from the Excel Add-In menu on the main navigation bar at left, as shown in the
example below.

¢ IHS Markit' | Financial Services ‘ Search term m Price Viewer ~

EXCEL ADD-IN
INSTALLER ~ SAMPLE SHEETS

IHS Markit Add-In For Microsoft Excel® Version 6.0.000.0

IHS Markit Add-In for MS Excel can be directly installed in your system or packaged. IHS Markit Add-
In for M5 Excel will deliver steaming |HS Markit Pricing Data

Excel Add-In

| I Installer
®

Sample Sheets
Documentation
User Guide

Data Dictionary

The Excel Add-In Installer page opens, as shown below.

IHS Markit Financial Services ‘ Search term... B Price Viewer

EXCEL ADD-IN
INSTALLER ~ SAMPLE SHEETS

IHS Markit Add-In For Microsoft Excel® Version 6.0.000.0

1HS Markit Add-In for MS Excel can be directly installed in your system or packaged. IHS Markit Add-
In for M Excel will deliver steaming IHS Markit Pricing Data

> Click Download Installer. The .msi file is saved to your local directory.

> Navigate to and click or double-click the .msi installation file to start the Setup Wizard.
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The Setup Wizard welcome pop-up window opens, as shown below.

arkit Add-In for Microsoft

Welcome to the IHS Markit
Add-In for Microsoft Excel
Setup Wizard

The Setup Wizard will install IHS Markit Add-In for Microsoft
Excel v0.1.811.0 on your computer. Click "Next" to continue or
"Cancel" to exit the Setup Wizard.

HS Markit

e

> Click Next to move to the Terms of Use step.

ﬁ IHS Markit Add-In for Microsoft Excel Setup *
Terms of Use
Please read carefully

N

HS Markit Add-In for Microsoft Excel® Terms of Use

This article, together with the Legal (hitps:fihsmarkit.comiLegalfindex html)
pages, details the terms of a legal agreement (the "Terms of Use”) between
'you and IHS Markit Ltd., also acting on behalf of its subsidiaries and

affiliates, (collectively "IHS Markit”). By accessing or using IHS Markit Add-In

for Microsoft Excel® (the “Service™), or any Content (as defined below) you
acknowledge and irrevocably represent that you have read and understood

the Terms of Use and you voluntarily and irrevocably accept and agree to be v

bt bbb Torman nf | lmn Wmit mlon momenm be sl it 0] Lmssn s

(D1 accept the Terms of Use

(®1 do not accept the Terms of Use

THS Markit
< Back MNext = Cancel

> Select the | accept the Terms of Use option to continue with the installation.
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> Click Next to continue to the Installation Type step, as shown below.

ﬁ IH5 Markit Add-In for Microsoft Excel Setup - X

Installation Type
Choose the installation type.

Install IHS Markit Add-In for Microsoft Excel for:

(®) Only for me (ging. k)
(") Everybody (all users)

THS Markit

< Back Cancel

> Choose Only for me to install only for yourself, or Everyone (all users) to install for all user
accounts on this computer.

> Click Next to continue to the Installation Folder step, as shown below.

ﬁ IHS Markit Add-In for Microsoft Excel Setup - ®

Select Installation Folder
This is the folder where IHS Markit Add-In for Microsoft Excel will be installed.

To install in this folder, didk ™ext”. To install to a different folder, enter it below or didk
"Browse”.

Folder:
IC:\.IJsers‘me‘l,AppDaiﬁ\J_oml\Programs‘l,IHS Markit\THS Markit Add-In Browse...

THS Markit

> Keep the default folder entered in the Folder field, or enter or click Browse and choose a hew
installation folder.
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> Click Next to continue to the Configure Shortcuts step, as shown below.

‘ﬁ IHS Markit Add-In for Micresoft Excel Setup X
Configure Shortcuts
Create application shortcuts

Create shortcuts for IHS Markit Add-In for Microsoft Excel in the following locations:

Start Menu Programs folder

THS Markit

> Select the Start Menu Programs folder checkbox to add the Excel Add-In to your MS Windows
Start menu or deselect it to not add it to your Start menu.

> Click Next to continue to the Ready to Install step, as shown below.

5 IHS Markit Add-In for Microsoft Excel Setup X
Ready to Install
The Setup Wizard is ready to begin the IHS Markit Add-In for Microsoft Excel
installation

Click "Install” to begin the installation. If you want to review or change any of your
installation settings, dick "Back”. Click "Cancel” to exit the wizard.

THS Markit

< Back Install Cancel

> Click Install to start the installation.
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Note that the installer may first find your version of MS Office and display a message similar to
the below.

ﬂ IHS Markit Add-In for Micresoft Bxcel Setup *

Installing THS Markit Add-In for Microsoft Excel @

Please wait while the Setup Wizard installs IHS Markit Add-In for Microsoft Excel.
This may take several minutes.

Stay, ystem X

‘We detected this machine has 32 bit Office installed.
32 bit add-in will be installed.

THS Markit

> Click OK to continue to move to the final step of the installation.

ﬂ IHS Markit Add-In for Microsoft Excel Setup X

Completing the IHS Markit
Add-In for Microsoft Excel
Setup Wizard

Click the "Finish" button to exit the Setup Wizard.

IHS Markit:

< Back Cancel

> Click Finish to complete the installation and close the Setup window.

Once you successfully install the Excel Add-In, open any Excel workbook and the IHS Markit tab
should display in the top ribbon of the MS Excel application window, as shown in the below example.

File Home Insert Page Layout Formulas Data Review View Developer Help IHS Markit
£ | O
K
Lagin PriceViewer About
Access Explore Info

Note: You can run the Excel Add-In version 6 in parallel with the previous version 5 and lower.
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Using the Excel Add-In ‘IHS Markit’' menu

Once you have installed the Excel Add-In, the IHS Markit option displays at the end of the top ribbon
of your MS Excel application window. The IHS Markit menu includes the options shown at left in the
below example.

File Home Insert Page Layout Formulas Data Review View Developer Help IHS Markit

L " O

Login PriceViewer Refresh | About

Access Explore Infao

The following sections describe how to use each option.

Login / Logout

To access live streaming IHS Markit data in your local environment, you must first log in. Your login
connection remains active until you log out.

To log in to the IHS Markit Add-In for Excel service:
> Open Excel.
> Click Login on the IHS Markit ribbon (as shown on the previous page).

If the Excel Add-In detects an IHS Markit formula in the current workbook, the IHS Markit Login
window, as shown below, opens.

* IHS Markit - Login - O X

2:\\5 IHS Markit

SN

Financial Services

+| Remember me

Terms of Use

> Enter your email address and password in the indicated fields, and then click Login to log in to
the Excel Add-In service.
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Once you are successfully logged in, note that the Logout option replaces the Login option, as
shown in the example below at left.

File Home Insert Page Layout Formulas Data Review View Developer Help IHS Markit

S RO

Logout | PriceViewer Refresh About

Access Explaore Info

To log out of the IHS Markit Add-In for Excel service:

> Click Logout on the IHS Markit menu (as shown at left above). Your current connection to
IHS Markit is disconnected and live IHS Markit data no longer streams to your workbooks.

Note that after you log out, the data you already streamed remains in your current workbook (i.e., you
will not lose that data). Log in again to start streaming live data again.

Price Viewer

Price Viewer is an IHS Markit web platform for financial market data and analytics encompassing
many IHS Markit data products.

This section describes only the Excel Add-In related features of Price Viewer including:

« Use screeners and watchlists to find and export lists of instruments and related pricing data to
your workbooks using the Excel Add-In service

« Download sample sheets pre-created for the Excel Add-In
« Download the Data Dictionary for the IHS Markit data products available in the Excel Add-In

NOTE: For a complete reference with step-by-step instructions for using Price Viewer, see the
Price Viewer User Guide.
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Using Export Snapshot from Price Viewer Screeners

Price Viewer Screeners display all priced instruments for the selected market with the latest pricing
data. Below is an example of the Corporate & Sovereign Bonds market screener.

‘CORPORATE & SOVEREIGN BONDS
MARKETS ~ SCREENER  BONDS LIVE

Filters e
FSUER 157,44 | 13 157448 | CUSP 157444 | weowgTeE 15 4 | cummpNe 157,444 | ek A4 | LD TOMATURTY 157440 ASPREAD 15744
Enterten ~ E v | a | om m
2sPRED 157,444 | CLASSIFICATION 157444 MATURITY DATE 157,444 | coupom 157,454 | MOODYSRATING 157,40 | supmaTG 57,444 | FTCHRATINGS 15744 | meR 187484
from o A v | from T from o a v v || A v | ~
Ecion 157,444 | ARSDETION 157444 LQUBITY 157,444
It v | ~

=\ Oon

Isin Ticker Coupen Price 47 Yield (%) +7 ASpread 47 25pread 47 Update  Batch LigSeore  Moody's S&P Fitch
USSTIETEAQES MARSING 24500 s15737 258 533 L1 OO NI El - A
sescoomsour esceLs o Rt roaan N ]

XS2153623611 GANYMLI 0.8500 15FL-2030 Py T4 852 08-0ct2021 50200

pssouss Tovor a4 orspazs ey o 1535 1057 [rrerp—

XS2335989682 NATS 13150 4. et [ %
sencosszzz s a0 s bt
usseTaigoes MDFR s N0 ]

HK00006TLZTS HRMTGC 0.4500 i 008 T sa200 [ s | e
3120130008 TAMINAD 25500 Sep 2025 R 2817 2454 50200 [« |

Ussisaescoss wworom s Toeatzs us m 2104 a5 nisoo e e
s uraem a0 ot me x s 1 200 s ]

wsosuss s 2800 R s 2ss naeno B e e e
IPITTIBMIS ExsTIp naso Busn2sl ey 100,130 07 814 828 s020¢ ;Em -

AU3TINN039S o 15Dec2030  AUD 1253510 50200 El o

Use the filters at the top of the page to find the instruments you want, and then click m to
export all fields in the current results dataset to an MS Excel workbook with formulas.

Note: You can export up to a maximum of 2000 instruments at one time.

Confidential | Copyright © 2022 IHS Markit Ltd | 11



IHS Markit Add-In for MS Excel User Guide v6.3

Using Export Snapshot from Price Viewer Watchlists

Use Price Viewer Watchlists to create a collection of instruments with pricing data
watchlist with selected bond instruments below.

WATCHLIST

MY WATCHLISTS ~ BONDS X

Total Instruments

502 ‘

Pricing Ratings Liquidity
AsOf | @ 07-0ct-2021 Price Type:
Identifier Name 4
04018NAGE ARESSEC
15033TAD7 CEDARF12C
449251AG2 1C6U2001 8
83012DAD5 SIXST16C

ARYPFSS600A8

AT0D00BO10608

AUOOOOSEPHAS
AU300CPOFOT1
AU3FN0008488
AU3FN0028841
AU3FNO0036802

BD0924061155

)
O
O
O
0
O
0
[J aToo0Bos4150
O
O
0
O
U
O

YPF FRN 10/21/23
RFIAG 04/04/13
IMMIPOR 5,22 05/23/22
SEK6.2510/19/11
CPA6.606/28/11
TABCFIN 05/01/14

TO FRN 03/17/18
POLIBAN FRN 06/28/18

PEOPREP 8.5908/12/24

Currency

usD 295

EUR 86

Other 44

Jpy 38

KRW 18

CAD 13

AUD 8

Analytics

Bid v

Bond Live

Batch:

Tier 41

SMRFOR

SNRFOR

SNRFOR
SNRFOR
SMRFOR
SNRFOR

SNRFOR

Asset Types

Other
CLO_EQUITIES
Corporate - HY
cLo

Agency Debentures 43

Corporate 1G

~

Batch

N1000

N1000

N1000

N1000

N1200

L1800

52200

50800

50700

50200

Price

100.0359

100.0294

100.0128

100.0373

£0.0000

100.0027

109.8047

100.0049

100.0023

100.0000

100.0000

100.0000

1141151

Coverage
Priced 499
Unpriced 3

Yield

3.7829

4.3279

5.5908

3.3428

. See the example

Spread  Coverage

243.4331

Priced

Priced

Priced

Priced

Priced

Priced

Priced

Priced

Priced

Priced

Priced

Priced

Priced

Avg Liquidity Score

20:00
27-Mar-2013
02-May-2014

13-Oct-2011
22-Jun-2011
02-May-2014
17-Sep-2018
29-Jun-2018

20:00

Use to export all fields on the current tab to an MS Excel workbook with formulas.
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Downloading Excel Add-In Sample Sheets

Sample sheets are ready-to-use IHS Markit Add-In for MS Excel workbooks with dynamic data tables
and charts created using formulas. See the below example of the Evaluated Corporate Bond Pricing
Data sample sheet.

IHS Markit Evaluated Corporate Bonds Prices by Batch

Currently, the Excel Add-In provides sample sheets for Parsing and pricing data for these markets:

CDS Single Names
Corporate & Sovereign Bonds
Municipal Bonds

Securitized Products

e iBoxx Indices

To download sample sheets in Price Viewer:

> Open the Excel Add-In menu from the main navigation bar and click Sample Sheets.

Z IHS Markit | Financial Services | Search term B Price Viewer ~

EXCEL ADD-IN
INSTALLER ~ SAMPLE SHEETS

CcDs A

Corporate & Sovereign Bonds

Installer

I Sample Sheets b

Documentation
User Guide

Data Dictionary
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The Excel Add-In Sample Sheets page with your subscribed IHS Markit products opens.

> Click the arrow to the right of a product to expand the list of sample sheets available for that
dataset, as shown for CDS in the example below.

Search ferm B

Z ¢ IHS Markit  Financial Services

EXCEL ADD-IN

INSTALLER ~ SAMPLE SHEETS

€os ~
145 Markit - Szmple CDS Single Namas |Ei]
IHS Markit - Sample Credit Indices - CDX @
IHS Markit - Sample Credit Indices - ITRAXX |Fi]
Corporate & Sovereign Bonds v
iBonox b
Municipal Bonds v
Parsing v
Securitized Products v

> Click [£) (or anywhere on the gray bar) to select and download the selected sheet. Repeat for
each sample sheet you want to download.

> To use a sample sheet, open it in the MS Excel with the Excel Add-In installed and be sure you
are already logged in — or log in.
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Downloading the Excel Add-In Data Dictionary

The IHS Markit Add-In for Excel Data Dictionary provides the names for the namespace, entities,
fields, along with descriptions, for all supported datasets in the latest version of the Excel Add-In.

Note also that each sample sheet already includes the relevant data dictionary for the product dataset
covered by the sample sheet.

To download the full data dictionary from Price Viewer:

> Open the Excel Add-In menu from the main navigation bar, as shown below at left, and then click
Data Dictionary.

=) . . . - o . .
Ze IHS Markit Financial Services | Search term B Price Viewer ~
i

7

EXCEL ADD-IN

INSTALLER  SAMPLE SHEETS

IHS Markit Add-In For Microsoft Excel® Version 6.0.000.0

IHS Markit Add-In for MS Excel can be directly installed in your system or packaged. IHS Markit Add-
In for MS Excel will deliver steaming IHS Markit Pricing Data

PE  ExcelAdd-In

' ] I Installer
0]

Sample Sheets
Documentation

User Guide

Data Dictionary

The dictionary downloads to your environment, and you can choose to open and/or save it to
your preferred location.
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Refresh

Use the Refresh option to refresh all formulas (except IHSMTimeseries and IHSMFI formulas) in all
open workbooks.

£ Mg O

Lagin PriceViewer Refresh About

-

Arcess Explore Info
Manual refresh now

123 -
Force a manual refresh or set auto
refresh intervals. Does not apply for
timeseries

A B
e .

The Refresh dropdown menu includes six options, as shown below. All options apply to all open
workbooks.

2 [ g O

Logout | Price Viewer Refresh | About

Access Explor Refresh IHSMTimeseries()
P32 57 Refresh IHSMFI()

Clear cache for IHSMHistery()

(‘E Don't refresh autematically
Every 30 seconds

Every 5 minutes

Reload timezone

hoLn e

The table below describes each of the Refresh menu options.

Option Description
Refresh IHSMTimeseries() Refresh all IHSMTimeseries formulas
Refresh IHSMFI() Refresh all IHSMFI formulas

Clear cache for IHSMHistory() Clear your local cache of all IHSMHistory formulas with offset

Every 2 seconds (default) Set automatic refresh frequency to every two seconds. Two seconds is the
default frequency. If you change the frequency to every 30 seconds or every
5 minutes and close all workbooks or log out, it resets the frequency back to
every 2 seconds the next time you access a workbook or log back in

Don’t refresh automatically Pause automatic refresh

Every 30 seconds Set automatic refresh frequency to every 30 seconds
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Option

Description

Every 5 minutes

Set automatic refresh frequency to every 5 minutes

Reload timezone

Reload the system time zone

About

The About window, as shown in the below example, provides helpful information, such as the version
number and the log in account name, along with various options for the Excel Add-In.

*

User Guide

Terms of Use

% IHS Markit Contact Us

Financial Services Settings

Diagnostic
Update

Add-In for Microsoft Excel®

v0.1.721.38163

Logged in as daily.build@markit.com

© 2020 IHS Markit All Rights Reserved.

The table below describes the About options.

Option

Description

User Guide

Download this IHS Markit Add-In for MS Excel User Guide.

Terms of Use

Open the Terms of Use window with the IHS Markit Add-In for Microsoft Excel Terms
of Use.

Contact Us Open the IHS Markit contact page where you can select contact options based on your
country or region.

Settings Open the Settings window where you can choose your proxy and preference settings.
See the following page for more information.

Diagnostic Test Connectivity and Enable Verbose Logging in case of issues. See the following
page for more information.

Update Validate that your installed version of the IHS Markit Add-In for Microsoft Excel is the

latest version. If it is not the latest version, you can choose to update it. See page 17
for more information.
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Using Preference Setting

Use the Preference option to choose the format of Spread and Upfront values for CDS instruments
shown in the IHS Markit Add-In for MS Excel. To format all Spread values in basis points and all
Upfront values as percentages.

© Settings X
Preference

Show Spread in basis point and Unfront in percentage for CD3

Proxy Setting

(@) No proxy
() Follow system proxy setting
() Custom

Proxy URL 1iip example.com:a0

Proxy needs authentication

User name

Password

Test Connection...

Using Proxy Setting

Generally, no proxy is required to install or use the IHS Markit Add-In for MS Excel; however, if your
setup requires the use of a proxy to connect to the IHS Markit server, use this option to configure the
settings.

© Settings X
Preference

[] Show Spread in basis point and Unfront in percentage for CDS

Proxy Setting

®) No proxy
() Follow system proxy setting
) Custom

Proxy URL Dttp example.com:80
Proxy needs authentication

User name

Password

Test Connection...
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Testing Connectivity

> Open the About window and click Diagnostic, then click Test Connectivity.

[ Diagnostic >
Test Connectivity Enable verbose logging
Copy to Clipboard Clear
Name Type  Status
Test Generic DNS Resolve DNS ®
Test IHS Markit DNS Resolve DNS @
Test Generic HTTP Request HTTP ®
Test Generic HTTPS Request HTTP C?)
Test IHS Markit HTTPS Reguest HTTP ®
Test IHS Markit HTTPS REST Request HTTP ®
Details
v6,1,1321.27456; Press Test Connectivity to start connectivity test. The tests honer proxy settings if they
are set.

The Excel Add-In runs through all test steps and shows the test result in the Status column.

Confidential | Copyright © 2022 IHS Markit Ltd
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> Click the step name to see more details of the test result in the Details window, as shown in
example below.

_ Diagnostic *

Test Connectivity Enable verbose logging

Copy to Clipboard Clear
Mame Type Status
Test Generic DNS Resalve DNS @
Test IHS Markit DNS Resolve DNs @
Test Generic HTTP Request HTTE ()
Test Generic HTTPS Request HTTE ()
Test IHS Markit HTTPS Request HTTP @
Test IHS Markit HTTPS REST Request HTTP C‘-’j

Details

01/26/2021 15:11:18z= Trying to resolve www.example.com =
01/26/2021 15:11:18:93.184.216.34

> Click Copy to Clipboard to copy the details of all test results.

> Click Clear to clear all test results.

For an explanation of each type of test and actions to take if a test fails, see Connectivity Problems in
the Troubleshooting section on page 49.

Enabling Verbose Logging

Enable Verbose Logging to assess the health of your Excel Add-In installation and generate and
save a log file to share with IHS Markit support if you request assistance.

To enable Verbose Logging:

> Open the About window and click Diagnostic, and then click Enable Verbose Logging. The
below message displays.

Enable verbose logging

™% Enable verbose lagging and save logs tao a file?

h This feature may cause additional diagnostic data to be saved
to your workbook so be sure to back up your workbook

before turning on this feature.

Yes Mao

Confidential | Copyright © 2022 IHS Markit Ltd | 20
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> Click Yes to confirm that you want to enable Verbose Logging, or click No to cancel and not
enable Verbose Logging.

If you choose to enable Verbose Logging, the below message displays.

Verbose logging enabled *

3 The IHS Markit Add-In for Microsoft Excel is running in
i lé verbose logging mode,

While this feature is enabled, a few behavior will be different
and additional data may be saved to your open waorkbooks.
It's strongly recommended to exit this mode as soon as you
have finished debugging.

To exit, select IHS Markit=About>Diagnostic>Disable verbose
lagging.

> Click OK to close the message. Note that when it closes, Verbose Logging mode continues to
run in the background.

> To stop Verbose Logging mode, open the About window, click Diagnostic, and then click
Disable Verbose Logging.

~ Diagnostic *
Test Connectivity Disable verbose logging
Copy to Clipboard Clear
MName Type  Status

Test Generic DNS Resolve DNS @

Test IHS Markit DNS Resalve DNS @

Test Generic HTTP Request HTTP @

Test Generic HTTPS Request HTTP @

Test IHS Markit HTTPS Request HTTP @

Test IHS Markit HTTPS REST Request HTTP @
Details
v6,1.1329.16548; Press Test Connectivity to start connectivity test. The tests honor proxy settings if they
are set.

The following confirmation message displays.

Verbose logging disabled >

:l Werbose logging is disabled. Log file will display.

Confidential | Copyright © 2022 IHS Markit Ltd
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> Click OK to confirm.

Verbose Logging is disabled, and the log file opens in Notepad.

Using Update
The update option checks if your Excel Add-In version is the latest version.

> On the About window, click Update. The update feature checks your current installed version
against the latest version.

If your version is up-to-date, the below confirmation message displays. Click OK.
IHS Markit Add-In for Microsoft Excel *

Your software is up to date

OK

If your version is not up-to-date, a summary with new features in the newer version displays, as
shown in the below example.

- Found Updates for IHS Markit Add-In for Microsoft Excel
Update Summary

IHS Markit Add-In for Microsoft Excel ~
Update size: 6.60 MB

/\ Please update. Beceuse of some internal changes this update is required
for IHSMHistory() to continue to work.

New Features

o [HSMHistory now use dedicated HistoryDateTimeField instead of
asOfDateTime for sorting

« [Today() again become dynamic non-volatile RTD formula

« worked around infinite hang when using volatile parameters (eg, TODAY()
for ranged formula (still not recommanded - consider Today())

o [HSMHistory() now auto heals when suffering from unrecoverable timesout

« added ‘pratio” to log for né vs total time ration

« diagnostic log minor improvements

Enhancements
« tighten reqex for token v

Mext Cancel

> Click Next to start installing the latest version, or click Cancel if you do not want to install it now.
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If you choose to install the latest version, the below update progress window opens, as shown

below.
- X
«  Installing Updates for IHS Markit Add-In for Microsoft Excel
Installing Updates
Downloading (0.00 KB of 6.60 MB, 0% complete)
Mext Cancel

When the download is successful, the setup wizard opens. Follow the prompts to complete the
update.
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Using Excel Add-In functions

This section provides detailed instructions for how to use each of the custom IHS Markit functions, as
summarized in the below table.

Function Returns
IHSM Latest value for one instrument
IHSMHistory Historical value for one instrument

IHSMTimeseries

Timeseries for all fields and all instruments specified

IHSMConstituents

All constituents for one index with all specified fields

IHSMCurve Full curve with all available fields for one instrument

IHSMFI Prices for Fixed Income (FI) asset types of Corporate Bonds, Municipal Bonds, and
Securitized Products instruments

IToday Current date with time of 23:59:59
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Arguments: namespace, fields, and identifiers

All functions have three mandatory arguments:

namespace — A data product available on the IHS Markit Fixed Income Pricing and Reference
Data central data platform. For example, CSBPD is the namespace for Corporate & Sovereign
Bonds Pricing Data and BRD is the namespace for Bond Reference Data. See Appendix 1. Valid
product namespaces on page 52 for a list of all supported namespaces supported by the current
version of the Excel Add-In.

field(s) — The fields in the central data platform; all fields are described in the data dictionary.
The platform uses the hierarchy of namespace/entity/field. To use a field in a formula for a
specified namespace, include the path entity.field. See the IHS Markit Add-In for MS Excel Data
Dictionary for all field names for each data source in the current version.

identifier(s) — Specific instrument identifiers, e.g., CUSIPs, ISINs, or LXIDs. The Identifier
argument tells the formula the instrument to look up. Different asset types have different
identifiers. For example, for a bond instrument, the identifier can be ISIN or CUSIP. For a CDS
single name instrument, the identifier is a mnemonic composed of ticker, tier, currency, doc
clause, tenor, and coupon. The below table defines the identifiers for each asset type.

Asset type Identifier

Corporate & Sovereign Bonds ISIN or CUSIP

Municipal Bonds ISIN or CUSIP

Securitized Products ISIN or CUSIP

Securitized Products Indices  Index RED ID

Money Markets ISIN or CUISP or IHSM Code

CDS Single Names Mnemonic: TickenTier\Ccy\DocClause\Tenor\Coupon
CDS Sector Curves Mnemonic: Sector\Region\Tier\Rating\Tenor

Credit Indices Index Ticker or Mnemonic: TickenSeries\Version\Tenor
Credit Index Tranches Mnemonic: Ticken\Series\Version\Tenor\Attach\Detach
Credit Index Options Mnemonic: TickenSeries\Version\Expiry\Strike

iBoxx Indices Index: TRI'ISIN or CPI ISIN

Bond: ISIN or CUSIP

Loans LXID or CUSIP

PMI Mnemonic: PMI\Geography\Concept\Sub-concept\Short name\Seasonal adjustment
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IHSM

The IHSM function returns the latest value for one instrument.

Syntax

=IHSM(identifier, field, namespace, batch, kvPairs)

Argument name Required or Optional Description

identifier Required Instrument identifier

field Required Field name from the data dictionary
namespace Required Namespace name from the data dictionary
batch Optional (default is the latest)  Batch for the indicated namespace

kvPairs Optional (default is empty) Key value pairs, e.g., workflowType:Calculation

Example 1: Using a simple IHSM formula

namespace

=IHSM("US31359MFE84","price.bidPrice","csbpd")

identifier fields

This formula returns the latest bid price for Corporate Bond instrument US31359MFE84.

Example 2: Using a batch argument

namespace

=IHSM("US31359MFE84","bidPrice ","csbpd ","L1600")

identifier field batch

This formula returns the bid price from the latest L1600 batch of Corporate Bond instrument
US31359MFE84.

TIP In this formula, since ‘price’ is the default entity for the CSBPD namespace, skip the entity name
‘price’ and use only bidPrice’ for the field argument.

Each namespace has a default entity. To include a field from the default entity, you can omit the
entity name and include only the field name in the argument.

The IHS Markit Add-In for MS Excel Data Dictionary provides the default entity for each namespace.
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Example 3: Using kvPairs argument

namespace

kvPairs

=IHSM("XS1788982996","Constituent.marketValue","fiindices",,"isConstituentOf:DE0009682716")

identifier fields

This formula returns the latest market value of the constituent bond XS1788982996 from the iBoxx

index DE0009682716.

See the Key Value Pairs section on page 41 for the description of key value pairs with more

examples.

Example 4: Referring to cells for function arguments

E2 v F | =IHSM{A2,B2,C2,D2)
, A B | C | D E
1 |identifier field namspace batch IHSM Formula

2 |US31359MFEB4 bidPrice csbpd | 105.555181

Example 5: Using instrument entity

E2 M Ffe || =IHSM(AZ,B2,C2,D2)
A . B ¢ | D E
1 |identifier field namspace batch IHSM Formula
2 |US31355MFE84 Instrument.name csbpd |FNMA—New 5.375 06/07/21 |
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IHSMHistory

The IHSMHistory function returns one historical value for one instrument.

Syntax

= IHSMHistory(identifier, field, namespace, batch, offset, kvPairs)

Argument name

Required or Optional

Description

identifier Required Instrument identifier
field Required Field name from the data dictionary
namespace Required Namespace name from the data dictionary
batch Optional (default is the latest)  Batch for the indicated namespace
offset/date Optional (default value is 0) Offset or date
For example:
Offset=0 provides the latest historical value
Offset=5 provides the 5™ latest historical value
kvPairs Optional (default is empty) Key value pairs, e.g., workflowType:Calculation
Limitation
Criteria limit
Offset range 0to 500
Date range 1990-01-01 to today

Example 1: Using a IHSMHistory formula with offset

namespace offset

=IHSMHistory("US31359MFE84","bidPrice","csbpd”,"L1600",5)

This formula returns the fifth latest bid price from L1600 batch for Corporate Bond instrument

identifier fields

US31359MFE84.

batch
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Example 2: Using a IHSMHistory formula with date

namespace date

=IHSMHistory("US31359MFE84","bidPrice","csbpd","L1600",DATE(2021,1,4))

identifier fields batch

This formula returns the bid price from 4 Jan 2021 L1600 batch for Corporate Bond instrument
US31359MFE84.

Example 3: Skip the batch argument when querying for live price

field offset

=IHSMHistory("US31359MFES4","bidPrice", "csbpi",,2)

identifier namespace

This formula returns the second latest live price for Corporate Bond instrument US31359MFE84.

Example 4: Using a continuous offset to return a series of live streaming prices

SUM - X« fo | =IHSMHistory($A2,D51,5B82,,5C2)
A . B | ¢ D E . F

1 |Identifier namespace offset asOfDateTime |bidPrice

2 [us31359MFES4 |csbpi | ol=IHSMHistory(5A2,D51,582,,5C2)
3 |US31339MFEE4 cshpi 1 3:32:13 PM 104.6581791

4 |US31359MFES4 cshpi 2 3:25:23 PM 104.6573747

5 |U531355MFE84 cshpi 3 3:122:21 PV 104.6589314

6 |US31359MFE34 cshpi 4 3:19:00 PM 104.6573747

7 |US31359MFES4 csbpi 3 3:13:29 PV 104.6569354

g |US31335MFES4 cshpi ] 3:13:16 PM  104.6573747

8 |US31359MFE34 cshpi 7 3:12:00 PM  104.6583314
10 |US31359MFEBA csbpi 8 3:07:05 PV 104.6608101
11 |US31359MFES4 cshpi 9 3:05:40 PM 104.6593708
12 |US31359MFEB4 cshpi 10 3:04:19 PM 104.6583314
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IHSMTimeseries

The IHSMTimeseries function returns a range of cells with a timeseries for all fields and all
instruments specified.

Syntax

= IHSMTimeseries(identifiers, fields, namespace, batch, start, end, ascending, limit, noHeader,
kvPairs)

Argument name Required or Optional Description

identifier Required

Instrument identifier

field Required

Field name from the data dictionary

namespace Required

Namespace name from the data dictionary

batch Optional (default is latest) Batch for the indicated namespace
start Required Start date of the timeseries

end Required End date of the timeseries

ascending Optional (default is FALSE) FALSE sorts data in descending order

TRUE sorts data in ascending order

limit Optional (default is 10 000) Number of rows to return

noHeader Optional (default is FALSE) FALSE provides data with headers

TRUE provides data without headers

kvPairs Optional (default is empty) Key value pairs, e.g., workflowType:Calculation

hLayout Optional (default is FALSE) For multiple instrument identifiers, when hLayout is set to
true, the instruments are shown horizontally in the result

Limitations

Criteria limit

Maximum number of instruments 50

Maximum number of fields 50

Maximum date range 20 years

Maximum (instruments x fields x days) 500,000

Maximum number of rows 100,000

Confidential | Copyright © 2022 IHS Markit Ltd | 30



IHS Markit Add-In for MS Excel User Guide v6.3

Example 1: Using a simple IHSMTimeseries formula

namespace start

=IHSMTimeseries("US31359MFE84","asOf,bidPrice","csbpd”,"L1600",IToday()-7,IToday())

identifier fields batch end

This formula returns, in the area below the formula, asOf and bidPrice of L1600 batch for Corporate
Bond instrument US31359MFE84, for the period of the last 7 days.

Because ascending, limit, and noHeader arguments are defaulted, the result sorts from the newest to
the oldest, all rows are kept, and headers are kept.

In the formula cell, IHSM[6x3] indicates that the result is a 6X3 array with 6 rows and 3 columns,
including headers.

Al = 5 =IHSMTimeseries("US31359MFEB4","asOf, bidPrice","csbpd","L1600",IToday()-7,1Today(})
A B | € | D | E | F | G | H | | J | K

1 [msmieal v |

2 |ldentifier asOf bidPrice

3 |US31355MFEB4 2020-07-08  104.42693

4 |US31355MFEB4 2020-07-07  104.43727

5 |US31355MFES4 2020-07-06 104.443

6 |US31359MFEB4 2020-07-03  104.49099

7 |US31359MFEB4 2020-07-02  104.50585

Example 2: Using ascending and noHeader arguments

namespace start ascending noHeader

=IHSMTimeseries("US31359MFE84", B1:E1,"csbpd","L1600" I Today()-10,I Today(), TRUE, TRUE)

identifier fields batch end limit

This formula returns, in the area to the lower right of the formula, fields in B1:E1 area of L1600 batch
for Corporate Bond instrument US31359MFE84, for the period of the last 10 days. It sorts the results
from the oldest to the newest, and does not return column headers or row headers.

In the formula cell, IHSM[5x4] indicates that the result is a 5X4 array with 5 rows and 4 columns.
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Al - 5 =IHSMTimeseries("US31359MFES4", B1:E1,"csbpd","L1600",IToday()-10,1Today(), TRUE,5, TRUE)
A B ] C ] D ] E 1 F ] G ] H ] 1 J ]
IIHSM [5x4] W lISIN AsOf bidPrice liguidityScore

1

2 US31359MFEB4  2020-06-29 104.52923
3 US31359MFEB4  2020-06-30 104.53139
4 US31359MFEB4  2020-07-01 104.526599
£ US31359MFEB4  2020-07-02 104.50585
6 US31359MFEB4  2020-07-03 104.45099

MM RN NN

TIP Since the default value for the limit argument is 10,000, to generate a timeseries for a large time
range, e.g., 20 years, use a value for the limit argument that is larger than the number of rows you
would like to return.

Example 3: Using multiple instruments

namespace start end

=IHSMTimeseries("XS0439763979, XS1809240515","asOf,bidPrice","csbpd”,"L1600",IToday()-10, IToday())

identifiers fields batch

This formula returns, in the area below the formula, asOf and bidPrice of L1600 batch for Corporate
Bond instruments XS0439763979 and XS1809240515 for the period of the last 10 days. It sorts the
result from the newest to the oldest, and returns field names as column headers and instrument
identifiers as row headers.

In the formula cell, IHSM[15x3] indicates that the result is a 15X3 array with 15 rows and 3 columns.

Al - e =IHSMTimeseries("X50880578728,X51809240515","AsOf,BidPrice","csbpd","L1600",IToday()-10,1Today())
A B 1 C 1 D 1 E 1 F 1 G 1 H 1 1 J 1 K 1

1 |smiisal§ |

2 |ldentifier asOf bidPrice

3 |XS0880578728 2021-06-22 97.33333

4 |X50880578728 2021-06-21 96.9375

3 |XS0880578728 2021-06-18 96.95833

6 |XS0880578728 2021-06-17 97.625

7 |X50880578728 2021-06-16 97.875

8 |X50880578728 2021-06-15 97.49

9 |XS0880578728 2021-06-14 97.33333

10 |X51809240515 2021-06-22 102.19843

11 |X51809240515 2021-06-21 102.20015

12 |X51809240515 2021-06-18 102.20844

13 |X51809240515 2021-06-17 102.23055

14 | X51803240515 2021-06-16 102.24644

153 |X51809240515 2021-06-15 102.24683

16 |X51809240515 2021-06-14 102.24699
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Example 4: Using hLayout for multiple instruments

namespace start end hLayout

=IHSMTimeseries("XS0880578728, XS1809240515","AsOf,BidPrice","csbpd”,"L1600",IToday()-10,IToday(),,,,, TRUE)

identifiers fields batch

This formula returns, in the area below the formula, the bidPrice of L1600 batch for Corporate Bond
instruments XS0880578728 and XS1809240515 for the period of the last 10 days. It sorts the result
from the newest to the oldest, and returns both instrument identifiers and field names as column

headers.

With hLayout=true, the results are shown horizontally by instrument. Instrument identifiers are shown
as column headers above the field names.

In the formula cell, IHSM[9x3] indicates that the result is a 9X3 array with 9 rows and 3 columns.

Al - fe | =IHSMTimeseries("XS0880578728,X51809240515","BidPrice","csbpd","L1600", IToday()-10,IToday(),,,,, TRUE)
A B c | b | E | F | 6 | H | v | ok | L

1 [Hsm (931 V|

2 | XS0880578728 X51809240515

3 |asOf bidPrice bidPrice

4_ 2021-06-22 97.33333 102.19843

5 | 2021-06-21 96.9375 102.20015

6_ 2021-06-18 96.95833 102.20844

7_ 2021-06-17 97.625 102.23055

8 | 2021-06-16 97.875 102.24644

9 | 2021-06-15 97.49 102.24689

10_ 2021-06-14 97.33333 102.24699

TIP Using hLayout=true, asOf is always returned as the first column in the result set, so you do not
need to include asOf in the field argument.
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IHSMConstituents

The IHSMConstituents function returns a range of cells with all constituents for one index and all

specified fields.

Syntax

=IHSMConstituents(identifier,fields,namespace,asOf,batch,tenor,sortBy,ascending,limit,noHeader,

kvPairs)

Argument name Required or Optional

Description

identifier Required

Instrument identifier

field Required

Field name from data dictionary; valid fields must show
Is applicable for IHSMConstituents=Yes
in the data dictionary

namespace Required

Namespace name from data dictionary; valid namespaces
are cipd and fiindices

asOf Optional (default is latest) As of date for index constituents

batch Optional (default is latest) Batch for indicated namespace

tenor Optional (default is 5Y) Tenor for the CDS single name curves

sortBy Optional (default is no sort) Indicates field by which to sort the results

ascending Optional (default is FALSE) FALSE sorts data in descending order
TRUE sorts data in ascending order

limit Optional (default is no limit) Number of rows to return

noHeader Optional (default is FALSE) FALSE provides data with headers
TRUE provides data without headers

kvPairs Optional (default is empty) Key value pairs, e.g., workflowType:Calculation

Limitations

Criteria limit

Maximum number of rows 8,000

For indices with more than 8,000 constituents, this formula does not return results; instead, it displays
this error message: !Limit exceeded. Index has more than 8,000 constituents.
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Example 1: iBoxx index constituents

B7 "7 X v S =@IHSMConstituents(B1,B2:H2,B3,B4,,,"indexWeight",FALSE, 20,FALSE,B5)
A B c | D | E | F | G 1
1 |Index DE0006301591 | identifier
2 _Fields isin cusip indexWeight marketValue indexPrice  dailyReturn
3 | Namespace fiindices namespace
4 |AsOf 2020-10-31 asof
5 | Key Value workflowType:Calculation kvPairs ascending
5]
7 =@IHSMConstituents[Bl,B?_:HZ,B?.,B4,,,”indexWeight”,FALSE,ZO,FALSE,BE}l

sortBy

limit

noHeader

This formula returns queried fields for the date of 31 October 2020 for all constituents for iBoxx index
DEO0006301591, with workflowType of “Calculation”. It sorts the results by indexWeight in ascending
order, keeps only the first 20 rows, and keeps column headers and row headers.

In the formula cell, IHSM[21x7] indicates that the result is a 21X7 array with 21 rows and 7 columns.

B7 - F || =@IHSMConstituents(B1,B2:H2,B3,B4,,, "indexWeight", FALSE,20,FALSE,BS)

A B c | D | E F G H
1 |Index DE0OO06301591
2 |Fields isin cusip indexWeight marketValue indexPrice  dailyReturn  asOf
3 |Namespace fiindices
4 |Asof 2020-10-31
5 |Key Value workflowType:Calculation
&
7 IHSM [21x7]
8 | isin cusip indexWeight marketValue indexPrice  dailyReturn  asOf
9 | X50525602339 EI3173453  0.003296834 3335771706 120.06894  9.31768E-05 2020-10-31
10 | KS0304159576 EG5123666 0.002774391 2805080419 108.03014 0.000118317 2020-10-31
1| FROO13398070 AW7468688 0.002446331 2480155764 108.59185 5.2675E-05 2020-10-31
12 | X51218287230 EK8485345 0.002283482 2309223634 101.54723  3.33694E-05 2020-10-31
13 | X52149207354 BH3422129 0.002271192 2303109669 11313973 B.03029E-05 2020-10-31
14 | CHO0537261858 BH3927135 0.002245111 2272115225 111.71809  7.83834E-05 2020-10-31
15 | X51799611642 ARB519811 0.002236446 2265276822 111.8748  7.86201E-05 2020-10-31
16 | X51204154410 EK7953228 0.002211406 2235624321 110.14149  6.43421E-05 2020-10-31
17 | X52150054026 BH3927150 0.002181766 2210365479 108.558  B.36726E-05 2020-10-31
18 | X51603892149 AN3187613 0.002178893 2212290929 109.65393  4.64426E-05 2020-10-31
19 | X51615079974 AN5751838 0.002130662 2162057069 107.3579  4.15147E-05 2020-10-31
20 | X51382724509 JK4461139  0.002128735 21523297479 106.8546  3.18243E-05 2020-10-31
21 | X51458408561 LW9531713  0.002113395 2140480545 106.59663  4.16004E-05 2020-10-31
22 | X50452314536 EH9699487 0.002082934 2113464138 120.13753  0.000116277 2020-10-31
23 | X51400169931 JK8319614 0.00208279 2084891712 104.22575  3.61387E-05 2020-10-31
24 | X51960243919 AXA522592  0.002058921 2089947350 103.7986  2.85786E-05 2020-10-31
23 | X51614193262 AN5498158 0.002045364 2072631677 102.99494  3.63524E-05 2020-10-31
26 | K51379132006 JK3685514 0.00203748 2061652710 102.13743  3.98B85E-05 2020-10-31
27 | X52149270477 BH7876122  0.00202504 2052487307 102.22779  2.00229E-05 2020-10-31
28 | X51463043973 Q70150533 0.002026711 2055759588 102.04481 2.6582E-05 2020-10-31

See the Key Value Pairs section on page 41 for the description of key value pairs including more

examples.
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Example 2:

SUM -

Credit index constituents

x v k& =@IHSMConstituents(B1,B2:K2,B3,B4,B5,B6,"Ticker", TRUE,, TRUE)

E ©

_|Index

ra

_|Fields

w

Namespace

4 |AsOf

w

_|Batch

Tenor

e~ o

CDX-NAHY\34\4 |

Ticker Tier

Currency DocClause runningCoupon curvePoints.tenor PrimaryPriceType curvePoints.conventionalSpread curvePoints.upfront

cipd

2020-06-03

EOD

5Y

sortBy

=@IHSMConstituents(B1,82:K2,B3,B4,B5,86, "Ticker", TRUE,, TRUE)

noHeader

ascending

This formula returns values of 5Y tenor of queried fields for all constituents of credit index CDX-NAHY
series 34 version 4 for the date of 3 June 2020. It sorts the result by Ticker in ascending order, keeps
all rows, and does not return headers.

In the formula cell, IHSM[101x10] indicates that the result is a 101x10 array with 101 rows and 10

columns.

AB - F =@IHSMConstituents(B1,B2:K2,B3,B4,B5,86,"Ticker", TRUE,, TRUE)

A B | C | D | F | H 1 K |
1 |Index CDX-NAHY\34\4
2 |Fields Ticker Tier Currency DocClause runningCoupon curvePoints.tenor PrimaryPriceType curvePoints.conventionalSpread curvePoints.upfront asOf
3 |Namespace cipd
4 |Asof 2020-06-03
5 |Batch EOD
6 |Tenor 5Y
7
8 |IHSM [101x10] N _Ticker Tier Currency DocClause Coupon Tenor PrimaryPriceType ConventionalSpread AsOf
9 | AES SNRFOR USD XR14 0.05 5Y ConvSpread 0.0169 -0.15663834  2020-06-02
10| AKS-Corp SNRFOR USD XR14 0.05 5Y Upfront 0.0515 0.00625  2020-06-03
11 AMD SNRFOR USD XR14 0.05 5Y ConvSpread 0.0043 -0.22777735  2020-06-03
12| AMERAIAI SNRFOR USD XR14 0.05 3Y Upfront 0.2719 0.43916667  2020-06-03
13| AMKR SNRFOR USD XR14 0.05 5Y ConvSpread 0.009% -0.19520474  2020-06-02
14| ARAMSER SNRFOR USD XR14 0.05 5Y ConvSpread 0.0206 -0.13683297  2020-06-02
15 | ASHLLLC SNRFOR USD XR14 0.01 5Y ConvSpread 0.0078 -0.01095571  2020-06-03
16 | AVBDGT SNRFOR USD XR14 0.05 5Y Upfront 0.0964 0.16077051  2020-06-03
17| AVP SNRFOR USD XR14 0.05 5Y ConvSpread 0.0428 -0.03079386  2020-06-02
18| AXL-Inc SNRFOR USD XR14 0.05 5Y Upfront 0.0548 0.01929589  2020-06-02
19 BAUSHEA SNRFOR USD XR14 0.05 5Y ConvSpread 0.0203 -0.13853627  2020-06-03
20 | BLL SNRFOR USD XR14 0.01 5Y ConvSpread 0.0076 -0.01192447  2020-06-03
21| BOMBINC SNRFOR USD XR14 0.05 5Y Upfront 0.1595 0.30426256  2020-06-03
22 | BYD SUBLT2 USD XR14 0.05 5Y ConvSpread 0.0321 -0.08228877  2020-06-02
23 | BZH SNRFOR USD XR14 0.05 5Y ConvSpread 0.0311 -0.08427575  2020-06-02
24 | CALIRES SNRFOR USD XR14 0.05 5Y Upfront 0.97833333  2020-06-03
25 | CHK SNRFOR USD XR14 0.05 5Y Upfront 0.9448739  2020-06-03
26 | CHTR-CCOH SNRFOR USD XR14 0.05 3Y ConvSpread 0.0112 -0.18813511  2020-06-03
27 | ar SNRFOR USD XR14 0.05 5Y ConvSpread 0.0243 -0.11476505  2020-06-02
25| CLEVINC SNRFOR USD XR14 0.05 5Y Upfront 0.102% 0.17888701  2020-06-02
29 | CLINKI SNRFOR USD XR14 0.01 5Y ConvSpread 0.0326 0.10005445  2020-06-03
30 CPN SNRFOR USD XR14 0.05 5Y ConvSpread 0.0184 -0.1483386  2020-06-03
31 CVSHLD SNRFOR USD XR14 0.05 5Y ConvSpread 0.012% -0.17286349  2020-06-02
32 | CYH SNRFOR USD XR14 0.05 5Y Upfront 0.2492 0.42  2020-06-03
33 DAVITIN SNRFOR USD XR14 0.05 5Y ConvSpread 0.0086 -0.20262704  2020-06-03
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IHSMFI

The IHSMFI function returns prices for a list of fixing income instruments with mixed asset types,

including Corporate Bonds, Municipal Bonds, and Securitized Products.

Syntax

=IHSMFI(identifiers, fields, snap, date)

Argument name

Required or Optional

Description

identifiers Required Instrument identifiers: ISIN or CUSIP
fields Required Field names from the following three data dictionaries:
csbpd — Corporate & Sovereign Bonds Pricing Data
mbpd — Municipal Bonds Pricing Data
sppd — Securitized Products Pricing Data
snap Required Publish time for which you want the data in ET (i.e., New York
time), e.g., N16 is 4:00 pm ET
date Optional (default is empty) Date for querying historical values

Example 1: Using IHSMFI for the latest prices

DATE b x v 5 =IHSMFI(A2:A8,B2:B9,C2)
A B | c D | E | F G H |

1 |identifier field snap

2 |AU3FN0035580 bidPrice IN16 1

3 |00438QAH7 midPrice

4 |US36823QAA31  |askPrice

5 |XS51809240515 asof

6 |X50792975772 isin

7 |USB8948ADL8I  |cusip

8 |US29878TBB98 Price.batch.id

9 | namespace
10 |
11|
12
13 |=IHSMFI(A2:A8,B2:B9,C2)|
l4_l Identifier “bidprice midPrice askPrice isin cusip Price.batch.id  namespace
15 |AU3FNO035580 103.82802 104.024 104.21998 2021-06-22 AU3FNO035580 N1600 sppd
16 |004380AH7 56.10327 57.60327 59.10327 2021-06-22 US00438QAH74 00438QAHT N1600 sppd
17 |US36829QAA31 89.875 S0 90.125 2021-06-22 US36829QAA31 368290QAA3 N1600 mbpd
18 |X51809240515 102.19875 102.29183 102.38503 2021-06-22 XS1809240515 NB305ANY3 L2100 csbpd
19 |XS0792975772 101.92779 101.97989 102.03204 2021-06-23 XS0792975772  GAS15SBPO 50400 csbpd
20 |USB8548ADLES 38.87647 39.12131 39.36775 2021-06-22 USBE948ADLES 88548ADLE N1600 csbpd
21 |US29878TBB9S 96.24432 96.36016 96.47618 2021-06-22 US29878TBESE  29878TEBS GN1600 csbpd

This formula returns the latest value for the list of fixed income instruments in N16 snap at 4:00 pm

ET (i.e., New York time).

TIP Use the special field “namespace” to show the dataset nhame for the instrument.
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Example 2: Using IHSMFI for the historical prices

DATE - X & | =IHSMFI{A2:A8,B2:B9,C2,D2)

A B C D E F G H

1 |identifier field snap date

2 |AU3FNO035580 |bidPrice N16 | 2021-06-01]
3 |00438QAH7 midPrice
4 |US368290QAA31 askPrice
5 |XS1809240515  |asOf
6

7
8
9

| X50792975772 isin
US88948ADLBS  |cusip
US29878TBB98  |Price.batch.id

| namespace
10 |
11|
12|
13 |=IHSMFI{A2:A8,B2:89,C2,02)
14_‘Identifier bidPrice midPrice askPrice asof isin cusip Price.batch.id  namespace
1 5_ AU3FNO035580 103.76336 103.96001 104.15666 2021-06-01 AU3FNO035580 N1600 sppd
16 |00438QAHT 56.16119 57.66119 59.16119 2021-06-01 USOO04380AH74 00438QAHT N1600 sppd
17 |US368290AA31 B87.95 88.075 88.2 2021-06-01 US368290AA31 36829QAA3 N1600 mbpd
18_ X51809240515 102.23297 102.3456 102.45842 2021-06-01 XS1809240515 MN6305ANYS L2100 csbpd
19 | X50792975772 102.04435 102.09943 102.15455 2021-06-02 XS50792975772 G4S155BP0 50400 csbpd
20 |UsS88948ADLE3 37.02547 37.25%44 37.434594 2021-06-01 USB8948ADLES B8948ADLE N1600 csbpd
21 |US23878TBESS 96.18746 96.30462 96.42195 2021-06-01 US29873TBE9S 29878TEBBY GMN1600 csbpd

This formula returns the historical values on 1 June 2021 for the list of fixed income instruments in the
N16 snap at 4:00 pm ET (i.e., New York time).

TIP Use the special field “namespace” to show the dataset name for the instrument.
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IHSMCurve

The IHSMCurve function returns to a range of cells the full curve with all available fields.

Syntax

=IHSMCurve(identifier, field, namespace, batch)

Argument name Required or Optional Description
identifier Required Instrument identifier
field Required Field name from the data dictionary; type curvePoint, e.g.,

curve.curvePoints from cdspd namespace

namespace Required Namespace name from the data dictionary
batch Optional (default is latest) Batch from the indicated namespace
kvPairs Optional (default is empty) Key value pairs, e.g., workflowType:Calculation

Example 1: Using a simple IHSMCurve formula
=IHSMCurve("US31359MFE84","price.curve.askPoints","csbpd")

identifier field namespace

This formula returns the full curve with all available ask fields for corporate bond instrument
US31359MFE84.

In the formula cell, IHSM[17x4] indicates that the result is a 17x4 array with 17 rows and 4 columns.

Al - F =@IHSMCurve("US31359MFEB4","price.curve.askPoints","csbpd™)
A B | C | D E | F | G H | |

1 |Hsm17xa) & |

2 |aSpread date period  zSpread

3 | 33.95799 2021-01-09 6M 33.90802

4 | 35.22331 2021-07-09 1Y 35.17287

5 | 34.11349 2022-07-09 2Y 34.06756

6 | 31.78934 2023-07-09 3Y 3175195

7| 28.86356 2024-07-09 4Y 28.84012

8 27.72784 2025-07-09 5Y 27.7143

9 | 30.46478 2026-07-09 6Y 30.46014

10 32.95813 2027-07-09 7Y 32.96688

11 | 34.73732 2028-07-09 8Y 34.76499

12 | 35.83579 2029-07-09 9Y 35.88392

13 | 40.8692 2030-07-09 10Y 40.94476

14 | 50.65925 2035-07-09 15Y 50.8773

15 | 59.35867 2040-07-09 20Y 59.65288

16 | 71.77048 2045-07-09 25Y 71.94867

17 | 79.65355 2050-07-09 30Y 79.61272

18 | 81.52643 2060-07-09 40Y 81.0563
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IToday

The IToday function returns current date at 23:59:59 and is a non-volatile date time generator.
Syntax

=IToday()

Examples

Formula Result

=IToday() Today’s date at 23:59:59

=IToday()-1 Yesterday’s date at 23:59:59
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Key value pairs

The Key Value Pairs (kvPairs) is a placeholder for custom arguments. Using kvPairs, the Excel Add-
In supports custom arguments without changing the entire function syntax.

A key value pair is composed of a key and a value. The key is like a field nhame and value is the value
for that field. For example: “isConstituentOf” is a key, and the index ISIN “DE0009682716” is the
value for that key. “isConstituentOf:DE0009682716” is a key value pair.

Syntax

Express the key value pair in this format: “key:value”

For multiple key value pairs, use comma or semicolon as the separator: “key1:value1, key2:value2”

This version of the Excel Add-In supports the following key value pairs:

Key Value Description

IsConstituentOf iBoxx Index TRI ISIN Indicates the index context for retrieving data
for an iBoxx constituent bond

WorkflowType iBoxx data workflow type Indicates the iBoxx data workflow type
Possible values:
Calculation or Rebalancing

SourceShortName Parsing sourceShortName Short Name of the quoting dealer
MinConfidence Integer 1 to 10 Parsing minimum confidence level
MaxConfidence Integer 1 to 10 Parsing Maximum confidence level

Functions that support key value pairs
e |HSM

e |IHSMHistory

e IHSMTimeseries

e IHSMConstituents

Example 1: Using isConstituentOf

namespace kvPairs

=IHSM("XS1788982996","Constituent.marketValue","fiindices",,"isConstituentOf: DE0009682716")

identifier fields

This formula returns the latest marketValue of the constituent bond XS1788982996 for the iBoxx
index DEO009682716.
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Example 2: Using workflowType

namespace kvPairs
=IHSM("DE0009682716","index.marketValue","fiindices",,"workflowType:Calculation")

identifier fields

This formula returns the latest marketValue of the iBoxx index DE0009682716, with workflowType of
“Calculation”.

Example 3: Using multiple key value pairs
identifier namespace kvPairs
=[HSM("XS1788982996","Constituent.marketValue","fiindices",,"isConstituentOf: DE0009682716,workflowType:Calculation™)

fields

This formula returns the latest marketValue of the constituent bond XS1788982996 for the iBoxx
index DE0009682716, with workflowType of “Calculation”.

Example 4: Using multiple key value pairs

identifier namespace kvPairs
=IHSM("US38141GFD16","bidPrice","parsingm",,"sourceShortName:gs,minConfidence:1,maxConfidence:10")

fields

This formula returns the latest quoted bid price from Goldman Sachs for bond US38141GFD16, with
the parsing confidence level between 5 and 8.
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Using Excel Add-In functions for Parsing data

This section provides detailed instructions for how to use the Parsing data functions for the
Excel Add-In.

Parsing namespace

Use ParsingM as the namespace to retrieve Parsing data via the Excel Add-In formulas in real time.

Parsing asset types and identifiers

Unlike other datasets, Parsing data covers many asset types. To create formulas for Parsing data,
the valid identifiers are based on the asset type of the instrument. The table below shows the valid
identifiers per asset type (or instrument type).

Asset type Identifiers

GSAC Bonds ISIN or CUSIP

Municipal Bonds ISIN or CUSIP

Securitized Products ISIN or CUSIP

Money Markets ISIN or CUSIP

CDS Single Names Mnemonic: Ticken\Tier\Ccy\DocClause\Tenor\Coupon
Credit Indices Mnemonic: Ticker\Series\Version\Tenor

Securitized Products Indices Mnemonic: Ticker\Series\Version\

Loans LXID

Valid Parsing functions and examples

In this version of the Excel Add-in, the following functions can be used to retrieve Parsing data:
e |HSM
e IHSMHistory

Example 1: Using IHSM function to retrieve the latest quote
=IHSM("US38141GFD16","askPrice","parsingm")

identifier field namespace

This formula returns the ask price for the latest quote for corporate bond instrument US31359MFE84
in your Parsing environment.
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Example 2: Using IHSMHistory function to retrieve the last 10 quotes

TRIM = X v kK =IH5MHistory(5B51,B54,5B52,,5A5)

A B C | D |
1 |Identifier  |US89236TGT6D identifier
2 |Namespace |parsingm namespace
3 | field
4 offset receivedDateTime |bidPrice askPrice
5 0 =IHSMHistory($B51,B34,5852,,5A5)|

offset

The formula in the example above returns the received date time for the latest quote for the corporate
bond instrument US31359MFE84 in your Parsing environment.

Use a range of continuous integer for offset argument, as shown in the example below (cell A5 to
A15), to return the received date time for the last 10 quotes. You can also use it to return the bid price
and ask price for the last 10 quotes for this instrument in your Parsing environment.

BS W § =IHSMHistory(5B51,654,5B52,,5A5)
A B C . D .
1 Identifier US89236TETo0
2 |Namespace parsingm
3 —
4 offset receivedDateTime bidPrice askPrice
5 0 09:59:19 PM | 103.77
6 | 1 09:06:10 PM 104.44 104.62
T | 2 09:02:46 PM 103.77
8 | 3 08:15:31 FM 104.42 104.71
9 | a4 07:17:32 FM 103.76
10| 5 05:44:28 PM 103.77
11 | i) 05:33:07 PM 103.77
12 | 7 05:14:06 PM 104.19 104.45
13 | 8 04:38:01 PFM 104.33 104.62
14 | 9 04:30:19 FM 103.77
15 | 10 04:18:43 PM 104.41 104.59
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Example 3: Using IHSMHistory function with key value pairs

INDEX - X « f | =IHSMHistory($B$1,B55,5852,,5A6,5B53)

A B C . D | E |
1 |ldentifier US25381VAASZ
2 : Namespace |parsingm
3 |keyvalues sourceShortName:BARLAP, minConfidence:1,maxConfidence:10
.
5_ offset receivedDateTime |  bidPrice askPrice confidence
6 0 =IHSMHistory|SBS1,B55,5852,,5A6,5853) 10

The formula in the example above returns the received date time for the latest quote from BARCAP,
with confidence range from 1 to 10, for the corporate bond instrument US25381VAA52 in your
Parsing environment.

Use a range of continuous integer for offset argument, as shown in the example below (cell A6 to
Al6), to return data for the last 10 quotes from one dealer, within certain confidence range, in your
Parsing environment.

B6 - fe | =IHSMHistory($B3$1,B35,5852,,546,5853)
A B C | D . E .

1| Identifier US25381VAAS2

2 |[Namespace parsingm

3 |keyvalues sourceShortName:BARCAP,minConfidence:1,maxConfidence:10
4_

5 offset receivedDateTime bidPrice askPrice confidence
6 0 01:06:40 PM 101 102.5 10

7 | 1 01:34:41 PM 101 102.5 10

8_ 2 02:45:40 FM 101 102.5 10

9_ 3 01:56:34 FM 101 102.5 10
1{}_ L] 03:11:26 FM 101 102.5 10
11_ 5 03:52:36 FM 101 102.5 10
12_ i) 03:54:30 PM 101 102.5 10
13 | 7 02:10:11 FM 101 102.5 10
14 | 8 07:29:37 FPM 101 102.5 10
13| 9 05:00:43 PM 101 102.5 10
16 | 10 06:09:27 PM 101 102.5 10
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View Parsing Message

The View Parsing Message option is available for the following two functions:

For cells that contain a IHSM or IHSMHistory formula with namespace of parsingm, the View
Parsing Message option shows in the context menu, as shown in the example below.

IHSM

IHSMHistory

A4 £ | =IHSM("US38141GFD16","bidPrice'|"parsingm" |
B | ¢ | b | E F G H
1 =
. Calibri ~[11 /A A G~ 9 F
3| B I=4- A 50
4 |148.45 |
5 | & Cut
]
T (& Copy
?_
8 | [ Paste Options:
g_
10] 0
1]
12
3y ,® Smart Loockup
13_
14 | Insert...
15
5 Delete...
16 |
17 Clear Contents
18
1 &
19
20 | Filter >
el Sort >
22|
23 E Get Data from Table/Range...
=1 [ Mew Comment
25
26: 'D Mew Mote
27| Format Cells...
28
29: Pick From Drop-down List...
30| Define Name...
21
g @ Link b
32
33 | T View Parsing Message
34
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Click View Parsing Message to open the source Parsing message in a pop-op window showing all

parsed quotes from that message, as shown in the example below.

¢ Price Viewer - o X
WFS-IG: BIG SIX BANKS FULL CURVE >5yr 01/26/21

Message Detail

260an From: Subjects  WFS-G: BIG SIXBANKS FULL CURVE=Syr01/26/21 Source: A WFC

1214403

Message|D:  16116614476090603 Attachments:

Bonds
\dentifier 47 Ticker 47 Company Name Coupon Maturity Price Spread (bps) Yield (%) Type
US08051GUFT2 BACORP Bkof America Corp 18280 2ul23 s as/o1 190, wo
US0E0s1GILEL BACORP Bk of America Corp 18220 2002031 sa.1 82/90 1988, o
Usba0s1GHZS BACORP Blcof America Corp 24850 133 10426 B 1878, o
Us0s0s1.BEE BacoRP Bl of America Corp 25920 20apr2031 10516/ o358 1579/ o
US06051GECE BAcORP Bk of America Corp 26760 1wn20a 10075 101/%6 2626 o
US0605 1G24 BACORP Bk of America Corp 28310 2e0ct2051 100,08/ 101/36 2827/ o
US080s 1GHIOT BACORP Bk of America Corp 28820 2oct2030 10739 a1/87 1853 o
US060S1GHVAL BACORP Bk of America Corp 31900 2Bk2030 110,02/ 8s/52 1903/ o
US080516GAL3 BACOR? B of America Corp 32480 21006207 11078 87/83 1288 o
US08081GHD4T BACORP Blcof America Corp 54190  20Dec2028 11212/ 118/110 1858/ o
US080516GR3 BACORP Bleof America Corp 25230 2208 11269/ 111/108 1528/ o
US060S1GGLTT BACORP Bk of America Corp 27050 20Apr2028 11329 105/101 a8 o
US0E0516GFD BACORP Blcof America Corp 3820 a2 11399 s5/02 1378 o
US06051GHADS BacoRP Bl of America Corp 38450 23an20s 11934/ 109/108 2507/ o
US080S1GHGTS BacoR? Blcof America Corp 56700 OsMarz02e 11528 G358 167 o
US06051GHOSS BACORP BkofAmerica Corp 35780 OTFebZ20: 11562 /78 1862 o
US08051GHUST BACORP Bk of America Corp 0780 23Apr20 11883/ E 257/ o
US060516.485 BACORP Bk of America Corp 40830  2Mar2osl 12079/ 19/118 3007/ o
US0805166CTS BACOR? B of America Corp 41830 ZSNowz0aT 11458 107/103 e o
US08081GGMS0 BACORP Blcof America Corp 42020 2eapr208 12097/ 8318 2667/ o
US08051GHMZ2 BACORP Bleof America Corp 2710 2200 s es/es 1729 o
US080S1GHS12 BACORP Bk of America Corp 43300 15Mar2050 12677 120/115 2017 o
UsbE0s1566E2 BacoR? Blcof America Corp 44030 20-Jan2048 12651 11e/108 2857, o

The highlighted row is the quote from which you requested the message, as shown in the example

below.

7 Price Viewer - o X
USIT236TDRIS ¢ Citigroup Inc 61250 25206 13852 196/186 3,008/ o
Ust7206TBLEL ¢ CitigraupInc 6650 15Un203 1308 152/147 2569, o
Us1T2s6THAZS ¢ Citigroup Inc 66150 13Sep20s3 15723 11121 3127, Yo
US172967EWTL c Citigroup Inc 8.1250 15-Jul-2039 173.12/ 114/109 2957/ YL
US38141GXR00 3 Goldman Sachs G... 1.8920 27-Jan-2032 100.33/ 20/87 1849/ Lo
US38141GXG45 GS Goldman Sachs G... 2.6000 07-Feb-2030 105.73/ 8472 1.889/ YL
US38141GWL43 Gs Goldman Sachs G... 3.6910 05-Jun-2028 113.31, 107/103 1.488) YL
US38141GXH28 GS Goldman Sachs G... 3.8000 15-Mar-2030 115,38 86/82 1.902 Yo
US38141GWV21 GS Goldman SachsG. 3.8140 23-Apr-2029 114.34/ 85/61 1.699/ YL
US38141GWBE6 GS Goldman Sachs G... 3.8500 26-Jan-2027 112.82 78/74 1198 Lo
US38148YAR64 GS Goldman Sachs G... 4.0170 31-0ct-2038 118.89/ 80/75 2617/ YL
US38141GWZ35 Gs Goldman Sachs G... 4.2230 01-May-2029 117.16/ 85/61 1,699, Yo
US38141GXAT4 G5 Goldman Sachs G... 44110 23-Apr-2033 123.97/ 85/80 2,667/ (i
US38141GVS0L GS Goldman SachsG. 4.7500 21-0ct-2045 133.99/ 99/94 2.807/ YL
US38141EC311 GS. Goldman Sachs G... 4.8000° 08-Jul-2044 132.33/ 105/100 2.867/ Lo
US38148LAF31 GS Goldman SachsG... 5.1500 22-May-2045 135.1, 121122 3.087/ YL
US38141GESI3 Gs Goldman Sachs G... 5.9500 15-Jan-2027 125.11, 111/107 1.528) YL
US38141GCUST G5 Goldman Sachs G. 6.1250° 15-Feb-2033 140.7/ 120/110 2248/ Yo
US38141GGMOB GS Goldman SachsG... 6.2500° 01-Feb-2041 15142/ 104/99 2857/ YL
US38141GFD16 (3 Goldman SachsG... 6.7500° 01-0ct-2037 148,28/ 121/116 3.027/ Yo
US48647PBUS3 JPM JPMorgan Chase 1.7640 18-Nov-2031 98.97/ 83/79 1879, YL
US46647PBRE4 JPM JPMorgan Chase 2.1820 01-Jun-2028 105.11, 92/88 1.338) Yo
US46647PBLI4 JPM JPMorgan Chase .. 2.5220 22-Apr-2031 105.08/ 87/83 1918/ (i
US46647PBVTE M JPMorgan Chase 25250 19-Nov-2041 98.89/ 78/73 2597/ Yo
US46647PBESL PM JPMorgan Chase 27390 150ct2030  107.38/ 77/73 1819/ o
US46647PBPOY JPM JPMorgan Chase 2.9560 13-May-2031 107.11, 106/101 2,109 YL
US4G647PBMTT P JPMorgan Chase 3.1000 22-Apr2041  108.03, 76/71 2577, o
US46647PBNSO JPM JPMorgan Chase .. 3.1090 22-Apr-2051 106,82/ 35/30 2,767/ Yo
US4E64TPAMES Jru JPMorgan Chase 3.5000 23-Jan-2029 112.37/ 58/54 1629/ Yo
Us<se4TPAFIS P JPHorgan Chase . 35400 ovMay202s 1133 s0/ss 1318 Yo
US46625HRXOT JPM JPMorgan Chase 3.6250 01-Dec-2027 112.99, 893/84 1.308/ YL
US46647PBDTS JPM JPMorgan Chase 37020 06-May-2030  114.48) 76/71 1809, o
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Below the quotes data table is the body of the original message from which the quote was parsed:

A% Price Viewer

Ussgg25HNISS som
UsseseTPARd sem
UssgseTPAXE2 som
UsteseTPRIe sem
Ussgg25HIUSS som
Usses25HLL2S sem
Usts1268AA1T som
Us4eg25HHVS0 sem
Ustes25HIBT som

Original Message

Security Bdasprd

BAC 3.248 10/21/27 87
BAC 4.183 11/25/27 167
BAC 3.824 01/20/28 96
BAC 3.705 04/24/28 165
BAC 3.593 07/21/28 111
BAC 3.419 12/20/28 18
BAC 3.97 03/85/28 63
BAC 4.271 87/23/28 68
BAC 3.974 62/67/30 82
BAC 3.134 07/23/30 6
BAC 2.884 10/22/30 £
BAC 2.496 02/13/31 93
BAC 2.552 84/23/31 93
BAC 1.838 07/23/31 95
BAC 1.922 10/24/31 94
BAC S 10/15/36 133
BAC 5.11 01/29/37 167
BAC 4.244 04/24/38 83
BAC 7% 85/14/38 111
BAC 4.078 04/23/40 e
BAC 2.676 06/13/41 101
BAC Th  02/07/42 108
BAC S 01/21/44 108
BAC 4% B4/01/44 106
BAC 4% 84/21/45 102
BAC 4.443 01/20/48 14
BAC 3.948 01/23/49 109
BAC 4.33 03/15/50 120
BAC 4.083 03/20/51 119
BAC 2.831 10/24/51 1601

JPMorgan Chase
JPMorgan Chase ..
JPMorgan Chase
JPMorgan Chase ..
JPMorgan Chase
JPMorgan Chase ..
JPMorgan Chase
JPMorgan Chase ..

JPMorgan Chase

1-100 of 144 instruments displayed

Asksprd Bench  Sp 1
103 sv
92 sv
101 sv
106 v
110 sv
58 107
54 107
72 10v
52 107
&7 107
88 107
88 107
a1 107
9 167
128 10y
102 T
78 T%
106 T
s Ty
9% 207
03 T
99 T
101 T
92 T
109 T %
104 T
15 T
14 T
9% Ty

42500 010ct2027 11735
42600 22Feb-2098 12566/
44520 05Dec2029 11999
44930 24Mar2031 12105/
48500 OLFeb-2084  137.99/
43500 OLdun-2085 13568/
54000 06Jan-2082 14363/
55000 1502080 1436/
55000 15-00l-2041 14503/
D sp 70  BidPx  Bidvield 810GSPRD
w2 1 10.79 1.288 69
42 +3 114,98 1.488 94 8
+9  +3 11599 1378 81 75
%0 +7 11329 1.463 85 81
49 +6  112.60 1.528 87 83
9 -2 11212 1.558 83 £
49+ 11528 1.679 93 91
8«2 11778 1729 94 EE
+  +2 115.62 1.853 102 100
<@+ 11862 1.503 1e1 99
+2 -5 1e7.32 1.959 1e3 182
40«7 10426 1.979 162 100
+0  +5 18516 1.973 99
+9  +5 9913 1.999 99
%+ 99.41 1.983 95
48+l 147.24 2.379 184 109
58 +8  +7  1aL.07 2.887 153 160
5 48«4 120.97 2.647 128 132
56 <8 +9  165.08 2.007 148 163
50 <6 +5  115.83 2.757 125 138
+@  +4 10875 2.626 104
se  +@  +6 146,65 2.897 126 149
se <8 7 135,92 2.857 118 142
S8 +8 +3  133.62 2.8577 120 143
S8 <8 +7  133.35 2.837 114 138
58«8 w4 126,81 2.957 123 148
58 48 +5  119.33 2.007 115 141
58 <8 +8 12477 3.817 128 153
58 <8 +7 12079 3.7 121 151
56 <8 +4  100.08 2.827 182

109/105

104/99

67/83

92/88

82/77

108/103

85/50

83/78

90/85

Bid YASZSPRD

sus
11nc10
11nc10
11nc10
16nce
11nc10
11nc10
11nc1e
1ncie
1ncie
11nc10
11nc10
11nc10
11nc10
SUB BN

310c30
VER/SUB
21mc20

sUB
31NC30
31nc30
310c30
310c30

- o
1508/
2857/
1719/
1969/
2637/
2897/
2687/
2647/

2717/

12 )

Notes

x

o
o
o
o
o
o
o
o

vip

bl

On the Parsing Message pop-up window, you can Reply to the message sender or submit a Parsing

Challenge.

1% price Viewer

WFS-IG: BIG SIX BANKS FULL CURVE >5yr 01/26/21

Message Detail

26-Jan From:
124803 .

Bonds

Identifier 7 Ticker 11
USO8051GIFT2 BACORP
US06051GIL41 BACORP
USOB0S1GHZS¢ BACORP
US08051GJB6S. BACORP
US08081GIEDS BACORP
US0B051GIM22 BACORP
USO80S1GHIOT BACORP
USOB0S1GHV4L BACORP
US080S1GGALS BACORP
US080S1GHDA3 BACORP
US06051GGREE BACORP
USOB0S1GGLTT BACORP
US080S1GGF00 BACORP
US0B0S1GHADS BACORP
USOB0S1GHGT3 BACORP
US08051GHOSS BACORP
USO8051GHUET BACORP
US08051G1A85 BACORP
US080S1GGCTS BACORP
US0B0S1GGMS0 BACORP
US0B0S1GHMEZ BACORP
US080S1GHS12 BACORP

For more information about using the Parsing message pop-up, see the Price Viewer User Guide.

Company Name
Bk of America Corp
Bkof America Corp
Bkof America Corp
Bkof America Corp
Bkof America Corp
Bk of America Corp
Bk ofAmerica Carp
Bkof America Corp
Bkof America Corp
Bkof America Corp
Bk of Ameriea Corp
Bk of America Corp
Bk ofAmerica Carp
Bkof America Corp
Bkof America Corp
Bkof America Corp
Bk of Ameriea Corp
Bk of America Corp
Bkof America Corp
Bkof America Corp
Bkof America Corp

Bk of America Corp

Subject:

Message ID:

Coupon
18080
19220
24360
25920
28760
28310
28840
3.1940
3.2480
34190
25030
37050
38240
3.9460
3.9700
3.9740
40780
40830
41830
4.2440
42110

43300

WFS-IG: BIG SIX BANKS FULL CURVE >5yr 01/26/21

16116614476090603

Maturity Price
23-Jul-2031 99.13)
24-0ct-2031 99.41/

13Feb2031 10426/
28-Apr2031 10516
19un-2041 10075/
240ct2051 10008
2202030 107,39
230ul2030 110,02/
2002027 11079/
20Dec2028  112.12/
2ul2028  112.69)
24Apr2028 11329/
20002028 L1332
23an2049 11934/
05-Mar2028 11528,
O7-Feb2030 11562/
23-Apr2040 11883/
0Mar251 12079
25Nov202T 11498
24-Apr2038 12097/
23ul2028 T8,

15Mar2050 12477/

spresd (bps)
ss/01
94/90
s3/es
s3/88
101798
101/8
91/87
86/82
s
1107110
/106
205/101
26/92
1097104
s
278
sz
s0/114
107/103
w78
oo

120/115

Source:

Attachments:

Yield (%)
1299/
1389/
1979/
1379/
2626/
2807/
1350/
1909/
1288/
1558/
1528/
1468/
1378/
2307/
1679/
1869/
2757/
2,007/
1488/
2647/
1729/

2017/

A wre
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Troubleshooting

This section provides helpful tips for resolving issues that you may face when installing or using
formulas in the Excel Add-In.

Installation issues

The installer does not initiate or does not complete successfully

Capture the error message if any (e.g., take a screenshot of the error message if possible), and
contact IHS Markit Support*.

IHS Markit does not show in the MS Excel top ribbon

Contact IHS Markit Support*.

* See the Support contacts section on page 51 for IHS Markit support contact details.

Connectivity issues

If you can not log in or receive the error code #RETRY when using Excel Add-In formulas, it is likely
that you have a connectivity issue. To test your connectivity, select About > Diagnostic > Test
Connectivity and then see the basic information about proxy settings and instructions for testing
connectivity in the About section starting on page 17.

The table below provides an explanation of each connectivity test, along with suggested action to

resolve the issue for any failing test.

Test Test validation Failure description Suggested action
Generic DNS www.example.com DNS MS Excel can not e Check your internet connection
Resolve resolving reach the internet e Unblock MS Excel executables for internet access

IHS Markit DNS
Resolve

addin.ihsmarkit.com DNS
resolving

Excel Add-In server
domain can not
resolve

e Check your Internet connection
e Unblock MS Excel executables for internet access
e Unblock domain addin.ihsmarkit.com

Generic HTTP

HTTP GET

MS Excel unable to

e Check your internet connection

Request hitp:/fwww.example.com make HTTP e Unblock MS Excel executables for internet access
request to the o Check if you need a proxy and that your proxy
internet settings are correct

Generic HTTPS ~ HTTP GET MS Excel unable to e Check your internet connection

Request https://www.example.com make HTTPS o Unblock MS Excel executables for internet access
request to the ¢ Check if you need a proxy and that your proxy
internet settings are correct

IHS Markit HTTP GET Excel Add-In server e Unblock domain addin.ihsmarkit.com

HTTPS Request

https://addin.markit.com

domain is blocked
from TCP access

o Whitelist the IP addresses for addin.ihsmarkit.com
(18.202.216.46 and 3.8.37.46)

e Check if you need a proxy and that your proxy

settings are correct

If the port is blocked, unblock 443 for this domain

or IP address

If protocol-based whitelisting, unblock HTTPS
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Test Test validation Failure description Suggested action
IHS Markit REST POST ) Can be due to e This issue is likely due to a strict corporate security
HTTPS REST https://addin.markit.com/v1/ping  various issue; see policy implementation; contact your technical

Request

suggested action at
right

support team for assistance

See also the Support contacts section on page 51 for IHS Markit support contact details.

Formula errors

The table below lists the error codes that you may encounter when using the IHS Markit Excel Add-In

formulas and provides an explanation and suggested action.

Error code Error description Suggested action
#EMPTY IHSMHistory formula can not find data for Try a different date
specified date
#MAX IHSMHistory formula limit is breached Reduce offset to less than 501
#NotEntitled! Current user is not entitled to requested Contact IHS Markit Support*
dataset (i.e., namespace)
#0OOR IHSMHistory formula can not find enough Reduce the offset

historical data, e.g., when offset is 10 but
requested data is available for only 5 days

#PleaseChecklnput

User input is blocked by input sanitizer
(RegEXx)

Check if any typos in your formula

#QUY Deep query is invalid Contact IHS Markit Support*

#RES Can not resolve identifier, field, namespace, = Check instrument identifier, field name,
and/or batch; one or all elements may be namespace, and/or batch are all correct
incorrect

#RETRY Can not reach the server Check connectivity

#TIMEOUT [XXX- Timeout from Excel Add-In server Contact IHS Markit Support*

XXX-XXX]

#UpstreamTimeout

Timeout from IHS Markit Data Delivery
platform

Contact IHS Markit Support*

* See the Support contacts section on page 51 for IHS Markit support contact details.
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Support contacts

For support, please contact us using the below information.

Support type Email Phone

General support of any type support@ihsmarkit.com ASIA Singapore - +6569224210
ASIA Japan - +81364020127
Europe - +80062754800
North America - +18777627548

Data Delivery or Excel Add-In data.delivery@ihsmarkit.com APAC - +65 6922 4211

specific support requests

EMEA - +44 207 064 6399
US - +1 646 679 3021
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Appendices

The following appendices provide lists of valid product namespaces, identifiers by asset type, and key

value pairs.

Appendix 1. Valid product namespaces for Add-In

IHS Markit product Namespace
Bond Reference Data BRD
Corporate & Sovereign Bond Pricing Data CSBPD
Corporate & Sovereign Bond Live Pricing Data CSBPI
Municipal Bond Pricing Data MBPD
Securitized Products Pricing Data SPPD
Securitized Products Reference Data SPRD
Securitized Products Index Pricing Data SPINDICES
Money Market Pricing Data MMPD
CDS Single Name Pricing Data CDSPD
CDS Single Name Live Pricing Data CDSLP
CDS Sector Curve Pricing Data CDSSC
Credit Indices Pricing Data CIPD
Credit Index Live Pricing Data CILP
Credit Index Tranches Pricing Data CITPD
Credit Index Options Pricing Data CIOoP
Fixed Income Index Pricing Data FIINDICES
iBoxx Live Prices IBOXXLIVE
Loan Pricing Data MLPD
Loan Live Pricing Data MLLP
Loans Composite Pricing Data LLP
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IHS Markit product Namespace
Parsing Data ParsingM
PMI PMI
Liquidity Navigator LIQNAV
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Appendix 2. Valid identifiers by asset type for Add-In

Asset type Identifier

Corporate & Sovereign Bonds  ISIN or CUSIP
Municipal Bonds ISIN or CUSIP
Securitized Products ISIN or CUSIP
Securitized Products Indices Index RED ID

Money Markets

ISIN or CUISP or IHSM Code

CDS Single Names

Mnemonic: TickenTier\Ccy\DocClause\Tenor\Coupon

CDS Sector Curves

Mnemonic: Sector\Region\Tier\Rating\Tenor

Credit Indices

Index Ticker or Mnemonic: Ticker\Series\Version\Tenor

Credit Index Tranches

Mnemonic: Ticker\Series\Version\Tenor\Attach\Detach

Credit Index Options

Mnemonic: TickenSeries\Version\Expiry\Strike

iBoxx Indices Index: TRI'ISIN or CPI ISIN
Bond: ISIN or CUSIP
Loans LXID or CUSIP
PMI Mnemonic: PMI\Geography\Concept\Sub-concept\Short name\Seasonal adjustment

Appendix 3. Valid key value pairs for Add-In

Key Value

IsConstituentOf iBoxx Index TRI ISIN

WorkflowType iBoxx data workflow type, possible values: Calculation, Rebalancing
SourceShortName Parsing sourceShortName

MinConfidence

Parsing confidence integer 1 to 10

MaxConfidence

Parsing confidence integer 1 to 10
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