Refinitiv: BPAM All Bond Index Series

Attribution analysis — monthly report

Overview as of end of September 2023

The Refinitiv® BPAM All Bond Index Series covers the Malaysia Ringgit-denominated, long-term, investment-
graded conventional and Islamic bonds. As of 29 September 2023, the index consisted of 1,586 bonds
with a total market capitalisation of MYR 1,701 billion. Index constituents undergo calculation, review and
rebalancing on a daily basis. The index history is backfilled to 1 January 2007. The performance attribution
report helps to determine how the asset allocation and selection of securities affects your portfolio’s
performance when compared to the performance of the RF BPAM All Bond Index. Refinitiv BPAM Bond and
Sukuk Indices are owned, calculated and administered by BPAM. Refinitiv is the exclusive licensing and
distribution agent.

Performance attribution for RF BPAM Bond Index

Index segment Monthly index returns Market cap (RM ‘Bio) Allocation effect
RF BPAM ALL BOND IDX -0.381% 170118 .
RF BPAM GOV ALL BOND IDX -0.509% 1106.78 0.87
RF BPAM QUASI GOV ALL BOND IDX -0.318% 287.38 014
RF BPAM FIN ALL BOND IDX 0.066% 26.74 0.00
RF BPAM CORP GUA ALL BOND IDX 0.072% 49.86 -0.01
RF BPAM CORP ALL BOND IDX 0.027% 230.41 -0.01
RF BPAM BOND IDX -0.502% 624.31 0.48
RF BPAM GOV BOND IDX -0.555% 581.03 0.50
RF BPAM QUASI GOV BOND IDX 0.313% 16.70 -0.01
RF BPAM FIN BOND IDX 0.245% 7.80 0.00
RF BPAM CORP GUA BOND IDX 0.124% 10.59 0.00
RF BPAM CORP BOND IDX 0.624% 818 -0.01
RF BPAM SUKUK IDX -0.310% 1076.88 0.52
RF BPAM GOV SUK IDX -0.462% 52575 0.37
RF BPAM QUASI GOV SUK IDX -0.355% 270.68 015
RF BPAM FIN SUK IDX -0.014% 18.94 0.00
RF BPAM CORP GUA SUK IDX 0.062% 39.27 0.00
RF BPAM CORP SUK IDX 0.009% 222.23 0.00
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= sub-index contribution to weight * sub-index contribution to return
= (weight of sub-index/weight of main index) * (return of sub-index/return of main index)

Weighing effect by principal (market cap vs. returns)

All Bond Index

® RF BPAM ALL BOND IDX

® RF BPAM GOV ALL BOND IDX

® RF BPAM QUASI GOV ALL BOND IDX

® RF BPAM FIN ALL BOND IDX

©® RF BPAM CORP GUA ALL BOND IDX
RF BPAM CORP ALL BOND IDX

2000

1800

‘ 1600
1400
1200
1000
800
600
400
200

9,

-0.700%

Conventional Index
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Sukuk Index
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About BPAM

Bond Pricing Agency Malaysia Sdn Bhd (BPAM) is a registered Bond Pricing Agency as accredited by the Securities Commission of
Malaysia. Since 2005, we have been the market leader in delivering daily evaluated pricing, index and reference data services on more
than 2,500 Malaysian bonds and sukuk. BPAM serves over 100 local and international financial institutions, supporting their key data needs
for portfolio valuation, risk management and regulatory compliance. For more information about BPAM, please visit bpam.com.my.

About Refinitiv

Refinitiv is one of the world’s largest providers of financial markets data and infrastructure, serving over 40,000 institutions in over 190
countries. It provides leading data and insights, trading platforms, and open data and technology platforms that connect a thriving global
financial markets community — driving performance in trading, investment, wealth management, regulatory compliance, market data
management, enterprise risk and fighting financial crime. For more information visit: refinitiv.com.

General enquiries

enquiries@bpam.com.my

Disclaimer

Information on these pages is intended solely to provide general information on the Ringgit bond market and is not intended for trading
purposes. None of the information constitutes a solicitation, offer, opinion or recommendation by Bond Pricing Agency Malaysia Sdn

Bhd (‘BPAM’) [200401028895 (667403-U)] to buy or sell any security or to provide legal, tax, accounting or investment advice or services
regarding the profitability or suitability of any security or investment. Investors are advised to consult their professional investment advisors
before making any investment decision.

Information provided on these pages is provided on an “as is” basis, and while care has been taken to ensure the completeness, accuracy
and reliability of the information provided, BPAM provides no warranties or representations of any kinds, either express or implied,
including, but not limited to, warranties of title or implied warranties of fitness for a particular purpose, accuracy, correctness, non-infringement,
timeliness, completeness, or that the information is always up-to-date. BPAM disclaims any liability related to this information.

The Refinitiv BPAM Bond and Sukuk Indices, (“Indices” or “Index”) are the property of Refinitiv or its affiliates and BPA Malaysia. They may
not be used to create, offer, trade, market or promote any financial products without the express written consent of Refinitiv. Refinitiv shall
not have any liability, contingent or otherwise, to any person or entity for the quality, accuracy, timeliness and/or completeness of the
information contained herein, or for delays, errors, omissions or interruptions in the publication of the indices or any related data.

Visit refinitiv.com | Y @refinitv  [[3] Refinitiv

Refinitiv, an LSEG (London Stock Exchange Group) business, is one of the world’s largest providers of financial markets data and infrastructure. With $6.25 billion in
revenue, over 40,000 customers and 400,000 end users across 190 countries, Refinitiv is powering participants across the global financial marketplace. We provide
information, insights, and technology that enable customers to execute critical investing, trading and risk decisions with confidence. By combining a unique open platform
with best-in-class data and expertise, we connect people to choice and opportunity — driving performance, innovation and growth for our customers and partners.
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