
    


    
        
            Customer Logins

Obtain the data you need to make the most informed decisions by accessing our extensive portfolio of information, analytics, and expertise. Sign in to the product or service center of your choice.
            Customer Logins
        

        
            My Logins

            
                

            

            All Customer Logins
        

    



						         S&P Dow Jones Indices                           
            	     S&P Global     
	     S&P Dow Jones Indices     
	     S&P Global Market Intelligence     
	     S&P Global Mobility     
	     S&P Global Commodity Insights     
	     S&P Global Ratings     
	     S&P Global Sustainable1     

            		Close	    
         
      
   
   Discover more about S&P Global's offerings
	                              English  	Español (Spanish)
	Português (Portuguese)
	한국어 (Korean)
	简体中文 (Simplified Chinese)
	繁體中文 (Traditional Chinese)
	日本語 (Japanese)

  
    About	About Us
	Our Services
	Media Center
	Contact Us

  
    
  

  

        
          Register / Login
            
   
   [image: ]

        
          
        
          IHS Markit Login       
                 
    



 
            Hi
            
   
   [image: ]

        
        	My Preferences
	Log out





  

		
	

			    [image: S&P Dow Jones Indices]		    	Indices
	Research & Insights
	Exchange Relationships
	Professional Resources
	Governance

																		
	
	
					                          																						                     Index Finder 
                   
		   
		
	
    
		     By Category             	Equity 
	Fixed Income 
	Commodities 
	Strategy 
	Multi-Asset 

		     		
	                   	ESG 
	Thematics 
	Digital Assets 
	Indicators 
	Custom Solutions 

		     		
	     By Region             	Global 
	Americas 
	Europe 
	Middle East & Africa 
	Asia Pacific 

		     		
	     IHS MARKIT INDICES             	iBoxx Bond & Loan Indices 
	ESG/Sustainable Indices 
	Credit Default Swap Indices 
	Private Investment Benchmarks 

		     See All IHS Markit Solutions		
		

		                  	Overview 
	Research 
	Commentary 
	Education 
	Performance Reports 

		     		
	                  	SPIVA 
	Investment Themes 
	Blog 
	Events 
	Index TV 

		     		
			        STAY CONNECTEDGet our latest research and insights in your inbox.Sign Up
INDEX DASHBOARDSPerformance Analytics at a GlanceAccess the Latest Dashboards



		                  	Overview 
	North America 
	Latin America 
	EMEA 
	Asia Pacific 

		     		
			        


		                  	Financial Advisors 
	Insurance 
	Institutional Investors 
	Defined Contribution 

		     		
			        INDEX-LINKED PRODUCTSExplore products linked to our indices.Find Products



		                  	Overview 
	Regulatory Information 
	Methodologies 
	Consultations 
	Corporate Engagement 

		     		
			        METHODOLOGY INFOGICS®: Global Industry Classification StandardExplore
METHODOLOGY INFOS&P DJI Market ClassificationLEARN MORE
IHS MARKITView methodologies, annexes, guides and legal documents.ACCESS DOCUMENTATION












        
            

            
            
            

            
                

                
                    
                            ABX Index: Subprime Mortgage Backed Securities Index

                    

                

            
            
                
                    
                        
                            Learn more 
                                about 
                                
                                    ABX Index: Subprime Mortgage Backed Securities Index
                                

                        

                    
                
            
            
            
            
                
                
            


    
        
            
            
                
                        
                            The ABX index is a synthetic tradable index referencing a basket of 20 subprime mortgage-backed securities.
                        

                                            
 ABX helps market participants assess the performance of subprime residential mortgage-backed securities (RMBS). Its liquidity and standardization enable investors to accurately gauge market sentiment around the asset class, and to take short or long positions accordingly.
Key benefits:

                    
                                                    	Transparency – Leverage indices that are constructed using an objective, rules-based approach and public availability of daily closing prices
	Standardization – Rely on the standardized selection of reference obligations, contract documentation and availability of payments amounts with monthly calculation and posting
	Sentiment – Track movements in subprime RMBS market sentiment with daily composite levels
	Liquidity – Better understand liquidity and transparency around the index using our free PV calculator
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                News & Information
Important notifications and public information about our indices, including changes to upcoming series following index rolls, credit events on constituents and issuance of new indices.

Learn more
Documentation
Publicly available documentation relating to our indices, including methodologies, annexes and educational guides, as well as trading and legal documents for tradable indices.
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