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S&P Indices taps SGX futures prices for new S&P 

CNX Nifty Futures Real-time Index  

 
S&P Indices today launched the S&P CNX Nifty Futures Real-time Index, a measure of the returns on 
offshore exposure to the Indian equity market based on Singapore Exchange (SGX)-listed S&P CNX 
Nifty Index futures prices.  
 
The new S&P Nifty Futures Real-time Index tracks the performance of a portfolio holding a single SGX 
Nifty Futures reinvested on a monthly basis. The Index series is based on the front month Nifty Futures 
contract traded on SGX and reinvestment occurs over a three business day period preceding expiration. 
 
The SGX Nifty Futures is based on the S&P CNX Nifty Index, the headline index of the National Stock 
Exchange of India which is owned and managed by India Index Services & Products Limited.  A 
diversified 50-stock index comprising large and highly liquid securities, the Nifty Index covers 25 sectors 
of the Indian economy.  
 
“The S&P CNX Nifty Futures Real-time Index was created for international investors seeking an efficient 
way to measure the performance of the fast-growing Indian economy and equity market,” said Mr 
Michael Orzano, Associate Director of Global Equity Indices at S&P Indices. “The Index is also designed 
to serve as the basis for tradable products, opening an important portal for global investors into the 
Indian market.” 
 
"The S&P CNX Nifty Futures Real-time Index meets customers' demand to effectively benchmark a real-
time investment process using SGX's premier Nifty futures contract. The underlying futures contract is 
liquid and US dollar-based, making the index a unique and investable benchmark for international fund 
managers to gain exposure to India’s equity capital market,” said Mr Michael Syn, Head of Derivatives at 
SGX. 
 
The S&P CNX Nifty Futures Real-time Index offers a family of indices calculated in the U.S. Dollar, Euro, 
Swiss Franc and Swedish Krona, with currency hedged versions and various risk control volatility levels.  
For each index, both Excess Return and Total Return versions are available.  For more information on 
the S&P CNX Nifty Futures Index, please visit http://www.standardandpoors.com/indices 
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About S&P Indices 

S&P Indices, a leading brand of the McGraw-Hill Companies (NYSE:MHP), maintains a wide variety of 

investable and benchmark indices to meet an array of investor needs. Over $1.45 trillion is directly 
indexed to our indices, which includes the S&P 500, the world's most followed stock market index, the 
S&P/Case-Shiller Home Price Indices, the leading measure of U.S. home prices, the S&P Global BMI, 
an index with approximately 11,000 constituents, the S&P GSCI, the industry's most closely watched 
commodities index, and the S&P National AMT-Free Municipal Bond Index, the premier investable index 
for U.S. municipal bonds. For more information, please visit: www.standardandpoors.com/indices. 
 
It is not possible to invest directly in an index. S&P Indices does not sponsor, endorse, sell, or promote 
any S&P index-based investment product. This document does not constitute an offer of services in 
jurisdictions where S&P Indices or its affiliates do not have the necessary licenses. S&P Indices receives 
compensation in connection with licensing its indices to third parties.  
 
About Singapore Exchange (SGX) 
 
Singapore Exchange (SGX) is the Asian Gateway, connecting investors in search of Asian growth to 
corporate issuers in search of global capital. SGX represents the premier access point for managing 
Asian capital and investment exposure, and is Asia’s most internationalised exchange with more than 40% 
of companies listed on SGX originating outside of Singapore. SGX offers its clients Asia’s broadest span 
of equity index derivatives, uniquely centred on Asia’s three largest economies – China, India and Japan. 
 
In addition to offering a fully integrated value chain from trading and clearing, to settlement and 
depository services, SGX is also Asia’s pioneering central clearing house. Headquartered in Asia’s most 
globalised city, and centred within the AAA strength and stability of Singapore’s island nation, SGX is a 
peerless Asian counterparty for the clearing of financial and commodity products. 
 
 For more information, please visit SGX website: www.sgx.com 
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