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Overview

The FTSE BPAM Liquid Index Series covers the Malaysian Ringgit denominated, long term investment graded Conventional and Islamic bonds. The index
includes all bond types provided the bond is liquid over the past month. Liquidity is measured by total transacted volume of the bond for the past month.
The index portfolio is rebalanced at the end of the month and constitutes only 5 liquid bonds from government related and corporate sectors. The Liquid
Index is targeted for portfolio emulation purposes and can be used to track market changes and liquidity premium. All return calculations are based on
BPAM'’s evaluated prices. The index history is backfilled to 31 January 2007. FTSE BPAM Bond and Sukuk Indices are owned, calculated and
administered by BPAM. FTSE is the exclusive licensing and distribution agent.

PRICING AND CALCULATION:

Price Source Bond Pricing Agency Malaysia daily marked to market prices
Settlement Day T+1 settlement basis for all bonds
Timing 7.30 p.m. (Malaysia business days)
Weighting Market Capitalization
Portfolio Calculation Arithmetic and chain-linked
REVIEW AND REBALANCING:
Frequency The composition of the returns and statistics universe is rebalanced at last business day of the month at
7.30p.m.
Reinvestment of Cash Flows Interest and principal payments earned by the returns universe are reinvested in the index on the day of

scheduled principal and coupon dissemination

Rebalancing Rule Rebalance 20% of constituents by replacing with most liquid bonds of the month
Rebalance constituents that experienced no liquidity over the past month

Number of Constituents Maintain five constituents
RULES FOR INCLUSION:
Amount Outstanding MYR50 million and above amount outstanding remaining in the deal
Ratin Investment grade (BBB3/BBB-or above) using the ratings of all rating agencies registered under the Securities
g Commission
Tenure At least one year time to legal maturity
Currency Denominated in MYR
Included Bond Types Any tradable fixed income instrument

RULES FOR EXCLUSION:

Bonds where prepayment or early partial redemptions have reduced the known outstanding amount to less than
Amount Outstanding MYR50 million during the course of the day before 5.00 p.m.
Bonds where early full redemption occurs during the course of the day before 5.00 p.m.

Rating Bonds that are downgraded below investment grade during the course of the day before 5.00 p.m.
Tenure One year and below time to legal maturity

INDEX HISTORY:
31 January 2007 FTSE BPAM Liquid Index Series officially launched with historical data backfilled to 31 Jan 2007
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FACTSHEET | FTSE BPAM LIQUID INDEX SERIES

ALL DATA TAKEN AS OF 31 DECEMBER 2024

INDEX PERFORMANCE AND CHARACTERISTICS:

FTSE BPAM Liquid Mixed Index 5

FTSE BPAM Liquid Bond Index 5

FTSE BPAM Liquid Sukuk Index 5

Constituents composed of any liquid bonds

Constituents composed of any liquid conventional

bonds

Constituents composed of any liquid Islamic

bonds

Latest Portfolio Weight Latest Portfolio Weight Latest Portfolio Weight
2% Yo 2099% oo 08102081 10.63%
BO% o % gl 008000 23.03%
Gl MURABAHAH 2/2024 10.82% MGS 3/2007 3.502% 21.20% Gll MURABAHAH 3/2016 21.83%

3.804% 08.10.2031

31.05.2027

4.070% 30.09.2026

Portfolio Characteristics

Portfolio Characteristics

Portfolio Characteristics

Market Capitalization 135,792.99 Market Capitalization 149,104.03 Market Capitalization 138,194.83
(MYR Million): (MYR Million): (MYR Million):

Average Coupon (%): 3.61  Average Coupon (%): 3.65  Average Coupon (%): 4.12

Average YTM (%) 3.75  Average YTM (%) 3.69  Average YTM (%) 3.73

Average Duration: 6.28  Average Duration: 5.28  Average Duration: 6.55

Average Convexity 49.16  Average Convexity 37.63  Average Convexity 73.46
Month 1 3 6 12 Month 1 3 6 12 Month 1 3 6 12

AVO 1 0220 | 063% | 212% | 3.80% 9 | 021% | 031% | 1.80% | 320% Y9 | 0.25% | 0.55% | 2.08% | 3.96%

Return Return Return
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ALL DATA TAKEN AS OF 31 DECEMBER 2024

INDEX PERFORMANCE AND CHARACTERISTICS:

FTSE BPAM Liquid Govt Related
Mixed Index 5

Constituents composed of liquid Government
related bonds. This includes: Sovereigns,
Khazanah, Cagamas, Supranationals &
Government guaranteed bond

FTSE BPAM Liquid Govt Related
Bond Index 5

Constituents composed of any liquid Conventional
Government related bonds. This includes: MGS,
Khazanah, Cagamas, Supranationals &
Government guaranteed bond

FTSE BPAM Liquid Govt Related
Sukuk Index 5

Constituents composed of any liquid Islamic
Government related bonds. This includes: Glls,
Khazanah, Cagamas, Supranationals &
Government guaranteed bond

Latest Portfolio Weight Latest Portfolio Weight Latest Portfolio Weight
osorz0sa 1052% s I s 0r 0z 22.58%
sonz0es 205 g 8% gl a0 s0is 23.03%
Gl MURABAHAH 2/2024 10.82% MGS 3/2007 3.502% 21.20% Gl MURABAHAH 3/2016 1 83%

3.804% 08.10.2031

31.05.2027

4.070% 30.09.2026

Portfolio Characteristics

Portfolio Characteristics

Portfolio Characteristics

Market Capitalization 135,792.99 Market Capitalization 149,104.03 Market Capitalization 138,194.83
(MYR Million): (MYR Million): (MYR Million):

Average Coupon (%): 3.61  Average Coupon (%): 3.65  Average Coupon (%): 4.12

Average YTM (%) 3.75  Average YTM (%) 3.69  Average YTM (%) 3.73

Average Duration: 6.28  Average Duration: 528  Average Duration: 6.55

Average Convexity 49.16  Average Convexity 37.63  Average Convexity 73.46
Month 1 8 6 12 Month 1 3 6 12 Month 1 8 6 12

A9 0200 | 063% | 2.12% | 380% V9 | 0219 | 0.319% | 1.80% | 320% Y9 | 0.25% | 0.55% | 2.08% | 3.96%

Return Returns Returns
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ALL DATA TAKEN AS OF 31 DECEMBER 2024

INDEX PERFORMANCE AND CHARACTERISTICS:

FTSE BPAM Liquid PDS Mixed Index 5

Constituents composed of liquid PDS. This
includes Asset Backed Securities, Sub-debts and

exotic structured bonds

FTSE BPAM Liquid PDS Bond Index 5

Constituents composed of liquid Conventional

PDS. This includes Asset Backed Securities, Sub-

debts and exotic structured bonds

FTSE BPAM Liquid PDS Sukuk Index 5

Constituents composed of liquid

Islamic PDS.

This includes Asset Backed Securities, Sub-debts

and exotic structured bonds

Latest Portfolio Weight Latest Portfolio Weight Latest Portfolio Weight
KLK IMTN 4.170% GENTING CAP MTN 4.86% KLK IMTN 4.170%
0, 0, 0,
16.03.2032 24.32% 08.6.2027 - Issue No. 2 33.78% 16.03.2032 26.40%
GENTING CAP MTN 4.86% YTL CORP MTN 5477D YTL POWER IMTN 4.300%
0, 0, 0,
08.6.2027 - Issue No. 2 23.94% 23.6.2034 11.67% 11.10.2039 8.66%
CIMBI'IMTN 4.130%
YTL POWER IMTN 4.300% PBB Tranche 3 Sub-Notes ;
0, 0, - 0,
11.10.2039 7.98% 4.00% 11.12.2034 11.24% 27.03.2034 - Series 3 26.44%
Tranche 4
PBB Tranche 2 Sub-Notes PBB Tranche 2 Sub-Notes DANUM IMTN 3.870%
0, 0, 0,
4.00% 25.07.2034 24.28% 4.00% 25.07.2034 34.26% 08.08.2034 - Tranche 16 17.35%
BENIH RESTU IMTN 10.48% YTL CORP MTN 4383D 9.06% BENIH RESTU IMTN 21.15%

28.07.2034

27.9.2035

28.07.2034

Portfolio Characteristics

Portfolio Characteristics

Portfolio Characteristics

Market Capitalization

e 6,290.69 Market Capitalization 4,458.00 Market Capitalization 5,795.13
(MYR Million): (MYR Million): (MYR Million):
Average Coupon (%): 429 Average Coupon (%): 441  Average Coupon (%): 4.10
Average YTM (%) 422 Average YTM (%) 430  Average YTM (%) 4.03
Average Duration: 5.38  Average Duration: 431 Average Duration: 7.53
Average Convexity 4253  Average Convexity 27.33  Average Convexity 69.90
Month 1 8 6 12 Month 1 3 6 12 Month 1 8 6 12
AVO 1 044% | 038% | 1.87% | 442% V9 | 020% | 054% | 2.11% | 5.10% V9 | 0.62% | 0.77% | 2.27% | 5.07%
Return Return Return
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ALL DATA TAKEN AS OF 31 DECEMBER 2024
INDEX PORTFOLIO MONTHLY TURNOVER RATIO:
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Mixed Index 5 Bond Index 5 Sukuk Index 5
Month Portfolio . | Portfolio . Portfolio .
Portfolio Portfolio Portfolio
Volume Turnover Volume Turnover Volume Turnover
(Mil) (Mil) (Mil)
Oct-24 | 19,028 14% 13,951 9% 19,028 14%
Nov-24| 14,962 11% 11,597 9% 14,962 11%
Dec-24| 18,379 13% 11,716 9% 18,379 13%
FTSE BPAM Liquid FTSE BPAM Liquid | FTSE BPAM Liquid
Govt Related Mixed | Govt Related Bond | Govt Related Sukuk
Index 5 Index 5 Index 5
Month o - -
ortfolio . Portfolio . Portfolio .
Portfolio Portfolio Portfolio
Volume Turnover Volume Turnover Volume Turnover
(Mil) (Mil) (Mil)
Oct-24 | 13,951 9% 1,048 20% 290 7%
Nov-24| 11,597 9% 490 8% 406 9%
Dec-24| 11,716 9% 979 22% 470 8%
FTSE BPAM Liquid FTSE BPAM Liquid | FTSE BPAM Liquid
Mixed Index 5 Bond Index 5 Sukuk Index 5
Month Portfolio . Portfolio . Portfolio .
Portfolio Portfolio Portfolio
Volume Turnover Volume Turnover Volume Turnover
(Mmil) (Mmil) (Mil)
Oct-24 856 41% 187 8% 856 41%
Nov-24 610 18% 255 10% 610 18%
Dec-24 341 8% 250 11% 341 8%
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ABOUT BOND PRICING AGENCY MALAYSIA (BPAM)




Established in 2004 under the name Bondweb Malaysia Sdn Bhd, Bond Pricing Agency Malaysia Sdn Bhd (BPAM) [200401028895 (667403-U)] is currently
the only registered bond pricing agency accredited by the Securities Commission of Malaysia. BPAM is the market leader in delivering evaluated pricing and
reference bond data, analytics and benchmarks services to the Malaysian Fixed Income market. BPAM currently serves over 130 local and international
financial institutions and works with extensive strategic partners ranging from global information vendors, research houses, media organizations, academias
and training providers. Visit us at https://www.bpam.com.my for more information.

ABOUT FTSE RUSSELL

FTSE Russell is a leading global provider of index and benchmark solutions, spanning diverse asset classes and investment objectives. As a trusted
investment partner we help investors make better-informed investment decisions, manage risk, and seize opportunities.

Market participants look to us for our expertise in developing and managing global index solutions across asset classes. Asset owners, asset managers, ETF
providers and investment banks choose FTSE Russell solutions to benchmark their investment performance and create investment funds, ETFs, structured
products, and index-based derivatives. Our clients use our solutions for asset allocation, investment strategy analysis and risk management, and value us
for our robust governance process and operational integrity.

For over 35 years we have been at the forefront of driving change for the investor, always innovating to shape the next generation of benchmarks and
investment solutions that open up new opportunities for the global investment community.

CONTACT US

To Learn more, visit ftse-russell/indices; email enquiries@bpam.com.my or Index_Queries@Iseg.com

Disclaimer

© 2023 London Stock Exchange Group plc and its applicable group undertakings (the “LSE Group”). The LSE Group includes (1) FTSE International Limited (“FTSE”), (2) Frank Russell Company
(“Russell”), (3) FTSE Global Debt Capital Markets Inc. and FTSE Global Debt Capital Markets Limited (together, “FTSE Canada”), (4) FTSE Fixed Income Europe Limited (“FTSE FI Europe”), (5)
FTSE Fixed Income LLC (“FTSE FI”), (6) The Yield Book Inc (“YB”) and (7) Beyond Ratings S.A.S. (“BR”). All rights reserved.

FTSE Russell® is a trading name of FTSE, Russell, FTSE Canada, FTSE Fl, FTSE FI Europe, YB and BR. “FTSE®”, “Russell®”, “FTSE Russell®”, “FTSE4Good®”, “ICB®”, “The Yield Book®”,
“Beyond Ratings®” and all other trademarks and service marks used herein (whether registered or unregistered) are trademarks and/or service marks owned or licensed by the applicable member of
the LSE Group or their respective licensors and are owned, or used under licence, by FTSE, Russell, FTSE Canada, FTSE FI, FTSE Fl Europe, YB or BR. FTSE International Limited is authorised
and regulated by the Financial Conduct Authority as a benchmark administrator. All information is provided for information purposes only.

All information and data contained in this publication is obtained by the LSE Group, from sources believed by it to be accurate and reliable. Because of the possibility of human and mechanical error
as well as other factors, however, such information and data is provided “as is” without warranty of any kind. No member of the LSE Group nor their respective directors, officers, employees,
partners or licensors make any claim, prediction, warranty or representation whatsoever, expressly, or impliedly, either as to the accuracy, timeliness, completeness, merchantability of any
information or of results to be obtained from the use of FTSE Russell products, including but not limited to indexes, data and analytics, or the fitness or suitability of the FTSE Russell products for
any particular purpose to which they might be put. Any representation of historical data accessible through FTSE Russell products is provided for information purposes only and is not a reliable
indicator of future performance.

No responsibility or liability can be accepted by any member of the LSE Group nor their respective directors, officers, employees, partners or licensors for (a) any loss or damage in whole or in part
caused by, resulting from, or relating to any error (negligent or otherwise) or other circumstance involved in procuring, collecting, compiling, interpreting, analysing, editing, transcribing, transmitting,
communicating, or delivering any such information or data or from use of this document or links to this document or (b) any direct, indirect, special, consequential or incidental damages whatsoever,
even if any member of the LSE Group is advised in advance of the possibility of such damages, resulting from the use of, or inability to use, such information. No member of the LSE Group nor their
respective directors, officers, employees, partners or licensors provide investment advice and nothing in this document should be taken as constituting financial or investment advice.

No member of the LSE Group nor their respective directors, officers, employees, partners or licensors make any representation regarding the advisability of investing in any asset or whether such
investment creates any legal or compliance risks for the investor. A decision to invest in any such asset should not be made in reliance on any information herein. Indexes cannot be invested in
directly. Inclusion of an asset in an index is not a recommendation to buy, sell or hold that asset nor confirmation that any particular investor may lawfully buy, sell or hold the asset or an index
containing the asset. The general information contained in this publication should not be acted upon without obtaining specific legal, tax, and investment advice from a licensed professional.

The information contained in this report should not be considered “research” as defined in recital 28 of the Commission Delegated Directive (EU) 2017/593 of 7 April 2016 supplementing Directive
2014/65/EU of the European Parliament and of the Council (“MiFID 1I") and is provided for no fee.

Past performance is no guarantee of future results. Charts and graphs are provided for illustrative purposes only. Index returns shown may not represent the results of the actual trading of investable
assets. Certain returns shown may reflect back-tested performance. All performance presented prior to the index inception date is back-tested performance.

Back-tested performance is not actual performance, but is hypothetical. The back-test calculations are based on the same methodology that was in effect when the index was officially launched.
However, back-tested data may reflect the application of the index methodology with the benefit of hindsight, and the historic calculations of an index may change from month to month based on
revisions to the underlying economic data used in the calculation of the index.

This document may contain forward-looking assessments. These are based upon a number of assumptions concerning future conditions that ultimately may prove to be inaccurate. Such forward-
looking assessments are subject to risks and uncertainties and may be affected by various factors that may cause actual results to differ materially. No member of the LSE Group nor their licensors
assume any duty to and do not undertake to update forward-looking assessments.

No part of this information may be reproduced, stored in a retrieval system or transmitted in any form or by any means, electronic, mechanical, photocopying, recording or otherwise, without prior
written permission of the applicable member of the LSE Group. Use and distribution of the LSE Group data requires a licence from FTSE, Russell, FTSE Canada, FTSE FI, FTSE FI Europe, YB, BR
and/or their respective licensors.
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