SFI Weekly THOMSON REUTERS® SINGAPORE EXCHANGE

Singapore Fixed Income Indices (SFI) Weekly

Performance review for the week ending 27 June 2014:

e This week, the SFI gained 0.41%. The equity market, as measured by the STI, gained 0.38%.
e YTD, the STl currently outperforms the SFI by 0.73% (+3.27% vs. +2.54%).

o After a flat performance in the previous week, the SFI eked out relatively strong gains this week
(+0.41%). This was largely on the back of government bonds, as represented by the SFI
Government Bond Index. The index gained 0.46% this week, bucking declines in the last three
consecutive weeks.

e Corporate bonds, as represented by the SFI Corporate Bond Index, also advanced strongly this
week (+0.34%) to close at an all-time high of 112.63.

e The yield-to-maturity spread between corporate and government bonds have narrowed
significantly in the last six weeks. YTD, the spread reached a peak of 1% on 16 May and has since

reduced to a YTD low of 0.87% on 23 June. The spread is currently at 0.89%.

e Last week, the Singapore Dollar appreciated 0.11% against the US Dollar.
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Source: Thomson Reuters Datastream (data as of 30 June 2014)



SF| Returns

Total Return (%) Interest Yield (%)

Index

SFI 0.41% 0.03% 2.54% 2.82%
SFI Government Bond Index 0.46% -0.24% 2.24% 2.62%
SFI Corporate Bond Index 0.34% 0.46% 3.02% 3.15%
- SFI Statutory Board Bond Index 0.32% 0.25% 2.70% 2.25%
- SFl Industrial Bond Index 0.28% 0.53% 3.29% 3.92%
- SFI Financial Bond Index 0.40% 0.66% 3.23% 3.72%
SFI 1-3 Year Bond Index 0.10% 0.16% 0.88% 2.67%
SFI 3-5 Year Bond Index 0.31% 0.38% 2.34% 2.58%
SFI 5-7 Year Bond Index 0.49% 0.36% 3.43% 2.92%
SFI 7-10 Year Bond Index 0.55% -0.08% 3.82% 2.95%
SFI 10+ Year Bond Index 0.87% -0.81% 3.48% 3.19%
Equity Benchmark: Straits Times Index®  0.38% -0.75% 3.27% N/A

Source: Thomson Reuters Datastream (data as of 30 June 2014)

! Performance is measured on a price return basis for the Straits Times Index.

SGD Debt Listings
" Capital Coupon .
N/A - - - - -

Source: SGX (data for the week ending 27 June 2014)

Did you know?

The SFI, with over five years of historical prices, provides a deeper history than any other independent
Singapore corporate & government bond index. Combined with value-added analytics, market
participants are now equipped with the right tools to perform extensive fixed income analytics down to
the constituent level. Click here for more information about the SFI.
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http://thomsonreuters.com/products/financial-risk/01_260/tr-sgx-sfi-series-methodology.pdf

Appendix — SFI Reuters Instrument Code (RIC)

Index Name RIC

SFI .TRSGALL
SFI 1-3 Year Bond Index .TRSGA13
SFI 3-5 Year Bond Index .TRSGA35
SFI 5-7 Year Bond Index .TRSGA57
SFI 7-10 Year Bond Index .TRSGATT
SFI 10+ Year Bond Index .TRSGATP
SFI 1-5 Year Bond Index .TRSGA15
SFI 5-10 Year Bond Index .TRSGAS5T
SFI 15+ Year Bond Index .TRSGAFP
SFI 10-20 Year Bond Index .TRSGATT
SFI Government Bond Index .TRSGGLL
SFI Government 1-3 Year Bond Index .TRSGG13
SFI Government 3-5 Year Bond Index .TRSGG35
SFI Government 5-7 Year Bond Index .TRSGG57
SFI Government 7-10 Year Bond Index .TRSGGT7T
SFI Government 10+ Year Bond Index .TRSGGTP
SFI Government 1-5 Year Bond Index .TRSGG15
SFI Government 5-10 Year Bond Index .TRSGG5T
SFI Government 15+ Year Bond Index .TRSGGFP
SFI Government 10-20 Year Bond Index TRSGGTT
SFI Corporate Bond Index .TRSGCLL
SFI Corporate 1-3 Year Bond Index .TRSGC13
SFI Corporate 3-5 Year Bond Index .TRSGC35
SFI Corporate 5-7 Year Bond Index .TRSGC57
SFI Corporate 7-10 Year Bond Index .TRSGC7T
SFI Corporate 10+ Year Bond Index .TRSGCTP
SFI Corporate 1-5 Year Bond Index .TRSGC15
SFI Corporate 5-10 Year Bond Index .TRSGC5T
SFI Corporate 15+ Year Bond Index .TRSGCFP
SFI Corporate 10-20 Year Bond Index .TRSGCTT
SFI Industrial Bond Index .TRSGILL
SFI Industrial 1-3 Year Bond Index .TRSGI13
SFI Industrial 3-5 Year Bond Index .TRSGI35
SFI Industrial 5-7 Year Bond Index .TRSGI57
SFI Industrial 7-10 Year Bond Index .TRSGI7T
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Index Name RIC

SFI Industrial 10+ Year Bond Index .TRSGITP
SFI Industrial 1-5 Year Bond Index .TRSGI15
SFI Industrial 5-10 Year Bond Index .TRSGI5T
SFI Industrial 15+ Year Bond Index .TRSGIFP
SFI Industrial 10-20 Year Bond Index .TRSGITT
SFI Financial Bond Index .TRSGFLL
SFI Financial 1-3 Year Bond Index .TRSGF13
SFI Financial 3-5 Year Bond Index .TRSGF35
SFI Financial 5-7 Year Bond Index .TRSGF57
SFI Financial 7-10 Year Bond Index .TRSGF7T
SFI Financial 10+ Year Bond Index .TRSGFTP
SFI Financial 1-5 Year Bond Index .TRSGF15
SFI Financial 5-10 Year Bond Index .TRSGF5T
SFI Financial 15+ Year Bond Index .TRSGFFP
SFI Financial 10-20 Year Bond Index .TRSGFTT
SFI Statutory Board Bond Index .TRSGSLL
SFI Statutory Board 1-3 Year Bond Index .TRSGS13
SFI Statutory Board 3-5 Year Bond Index .TRSGS35
SFI Statutory Board 5-7 Year Bond Index .TRSGS57
SFI Statutory Board 7-10 Year Bond Index .TRSGS7T
SFI Statutory Board 10+ Year Bond Index .TRSGSTP
SFI Statutory Board 1-5 Year Bond Index .TRSGS15
SFI Statutory Board 5-10 Year Bond Index .TRSGS5T
SFI Statutory Board 15+ Year Bond Index .TRSGSFP
SFI Statutory Board 10-20 Year Bond Index .TRSGSTT
SFI Investment Grade Bond Index .TRSGVLL
SFI Investment Grade 1-5 Year Bond Index .TRSGV15
SFI Investment Grade 5-10 Year Bond Index .TRSGV5T
SFI Investment Grade 10+ Year Bond Index .TRSGVTP
SFI Non-Rated Bond Index .TRSGNLL
SFI Non-Rated 1-5 Year Bond Index .TRSGN15
SFI Non-Rated 5-10 Year Bond Index .TRSGN5T
SFI Non-Rated 10+ Year Bond Index .TRSGNTP
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This document is not intended for distribution to, or for use by or to be acted on by any person or entity located in
any jurisdiction where such distribution, use or action would be contrary to applicable laws or regulations or would
subject SGX to any registration or licensing requirement. This document is not an offer or solicitation to buy or sell,
nor financial advice or recommendation for any investment product. This document is for general circulation only.
It does not address the specific investment objectives, financial situation or particular needs of any person. Advice
should be sought from a financial adviser regarding the suitability of any investment product before investing or
adopting any investment strategies. Further information on this investment product may be obtained from
www.sgx.com. Investment products are subject to significant investment risks, including the possible loss of the
principal amount invested. Past performance of investment products is not indicative of their future performance.
Examples provided are for illustrative purposes only. While SGX and its affiliates have taken reasonable care to
ensure the accuracy and completeness of the information provided, they will not be liable for any loss or damage of
any kind (whether direct, indirect or consequential losses or other economic loss of any kind) suffered due to any
omission, error, inaccuracy, incompleteness, or otherwise, any reliance on such information. Neither SGX nor any
of its affiliates shall be liable for the content of information provided by third parties. SGX and its affiliates may deal
in investment products in the usual course of their business, and may be on the opposite side of any trades. SGX
is an exempt financial adviser under the Financial Advisers Act (Cap. 110) of Singapore. The information in this
document is subject to change without notice.
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