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Constituent Details =15 January 2025
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The securities that would form a part of the indices with effect from 15 January 2025 are as follows:

Index ISIN Issuer/Security Name
CRISIL A Medium To Long Term Bond Index 1 INE76é)I0708 Meghalaya Energy Corporation Ltd.
CRISIL A Medium To Long Term Bond Index 2 INE542P0751 U. P. Power Corporation Ltd.
CRISIL A Medium To Long Term Bond Index 3 INE882K0803 Ascend Telecom Infrastructure Pvt. Ltd.
CRISIL A Medium To Long Term Bond Index 4 INE812%W081 ESAF Small Finance Bank Ltd.
CRISIL A Medium To Long Term Bond Index 5 INE61§U0805 Electronica Finance Ltd.
CRISIL A Medium To Long Term Bond Index 6 INE58?;D0805 U GRO Capital Ltd.
CRISIL A Medium To Long Term Bond Index 7 lNE51657Q082 Annapurna Finance Pvt. Ltd.
CRISIL A Medium To Long Term Bond Index 8 INE73553W080 Utkarsh Small Finance Bank Ltd.
CRISIL A Medium To Long Term Bond Index 9 INEO4127W080 Indium Software (India) Pvt. Ltd.
CRISIL A Medium To Long Term Bond Index 10 INE442U0726 Veritas Finance Pvt. Ltd.
CRISIL A Medium To Long Term Bond Index 11 INEOGBS’NO?O Adani Airport Holdings Ltd.
CRISIL A Short Term Bond Index 1 INEO%%WOH Muthoot Microfin Ltd.
CRISIL A Short Term Bond Index 2 INESO?KWZG Arohan Financial Services Ltd.
CRISIL A Short Term Bond Index 3 INE54(2)P0744 U. P. Power Corporation Ltd.
CRISIL A Short Term Bond Index 4 INE19§U0734 Kogta Financial (India) Ltd.
CRISIL A Short Term Bond Index 5 INEO?\Z(ZWO RenServ Global Pvt. Ltd.
CRISIL A Short Term Bond Index 6 INE681R08O3 Nirmal Bang Securities Pvt. Ltd.
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Index S:).n ISIN Issuer/Security Name
CRISIL A Short Term Bond Index 7 INEOZSFWO OPG Power generation Pvt. Ltd.
CRISIL A Short Term Bond Index g | INEOLZUOTO9 Electronica Finance Ltd.
CRISIL A Short Term Bond Index 9 INE32:;N0732 Incred Financial Services Ltd.
CRISIL A Short Term Bond Index 10 INEOlgLO779 Edelweiss Asset Reconstruction Co. Ltd.
CRISIL A Short Term Bond Index 11 INE90§F0820 GMR Airports Ltd.
CRISIL A Short Term Bond Index 12 INEGOI‘;YO?B Auxilo Finserve Pvt. Ltd.
CRISIL A Short Term Bond Index 13 INE73790070 Prestige Projects Pvt. Ltd.
CRISIL A Short Term Bond Index 14 INEOGZ(13N07O Adani Airport Holdings Ltd.
CRISIL A Short Term Bond Index 15 INE528680807 Edelweiss Retail Finance Ltd.
CRISIL A Short Term Bond Index 16 INE1097C0709 Arman Financial Services Ltd.
CRISIL A Short Term Bond Index 17 INE652N0806 Edelweiss Rural & Corporate Services Ltd.
CRISIL A Short Term Bond Index 18 lNElS:?lOSOS Marwadi Shares & Finance Ltd.
CRISIL A Short Term Bond Index 19 INEOlE;PO?ZS Vistaar Financial Services Pvt. Ltd.
CRISIL A Short Term Bond Index 20 INE066V£\1/UO7O Laxmi India Finance Pvt. Ltd.
CRISIL A Short Term Bond Index 21 INE5839D0748 U GRO Capital Ltd.
CRISIL A Short Term Bond Index 22 INESSZZWOS Profectus Capital Pvt. Ltd.
CRISIL A Short Term Bond Index 23 INE012A0815 Prism Johnson Ltd.
CRISIL A Short Term Bond Index 24 INE34§TO753 Navi Finserv Ltd.
CRISIL A Short Term Bond Index 25 INEO7ngO77 Krazybee Services Pvt. Ltd.
CRISIL A Short Term Bond Index 26 INE013E7Q071 Tyger Capital Pvt. Ltd.
CRISIL A Short Term Bond Index 27 INEZ%(ZGOH Muthoot Capital Services Ltd.
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CRISIL A Short Term Bond Index 28 INEl()Sl??O?A Muthoottu Mini Financiers Ltd.
CRISIL A Short Term Bond Index 29 | MNESSIQUTY Midland Microfin Ltd.
CRISIL A Short Term Bond Index 30 INEO3I;3O705 Satin Finserv Ltd.
CRISIL A Short Term Bond Index 31 INE071LéFO7O Hiranandani Financial Services Pvt. Ltd.
CRISIL A Short Term Bond Index 32 lNEOZZ\gCO?O Satin Housing Finance Ltd.
CRISIL A Short Term Bond Index 33 lNEO%EVOM Vivriti Capital Ltd.
CRISIL A Short Term Bond Index 34 INES??‘]O??S Spandana Sphoorty Financial Ltd.
CRISIL A Short Term Bond Index 35 INE50213XO763 Aye Finance Pvt. Ltd.
CRISIL A Short Term Bond Index 36 INEOL%YO?l Vedika Credit Capital Ltd.
CRISIL A Short Term Bond Index 37 INE8596C0719 IKF Finance Ltd.
CRISIL A Short Term Bond Index 38 INE14£:93K0701 The Sandur Manganese & Iron Ores Ltd.
CRISIL A Short Term Bond Index 39 lNEO‘é\éSOB Oxyzo Financial Services Ltd.
CRISIL A Short Term Bond Index 40 INEOOE‘JO?M Tapir Constructions Ltd.
CRISIL A Short Term Bond Index 41 INE442U0727 Veritas Finance Pvt. Ltd.
CRISIL A Short Term Bond Index 42 INE1%74DO7E Clix Capital Services Pvt. Ltd.
CRISIL A Short Term Bond Index 43 INEOQS6|0702 Tyger Home Finance Pvt. Ltd.
CRISIL A Medium Term Bond Index 1 INE882K0803 Ascend Telecom Infrastructure Pvt. Ltd.
CRISIL A Medium Term Bond Index 2 INEO82H0801 Shree Renuka Sugars Ltd.
CRISIL A Medium Term Bond Index 3 INE50(13X0759 Aye Finance Pvt. Ltd.
CRISIL A Medium Term Bond Index 4 INEO4127W080 Indium Software (India) Pvt. Ltd.
CRISIL A Medium Term Bond Index 5 INE442U0726 Veritas Finance Pvt. Ltd.
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CRISIL A Medium Term Bond Index 6 INEOG3§NO7O Adani Airport Holdings Ltd.
CRISIL Dynamic Gilt Index 1 IN002(324001 Central Govermnment
CRISIL Dynamic Gilt Index 2 |N002%24012 Central Government
CRISIL Dynamic Gilt Index 3 |N002324002 Central Government
CRISIL Dynamic Gilt Index 4 |N002223008 Central Government
CRISIL Dynamic Gilt Index 5 IN002%24005 Central Government
CRISIL Dynamic Gilt Index 6 IN002224003 Central Government
CRISIL Dynamic Gilt Index 7 |N002222015 Central Government
CRISIL Dynamic Gilt Index 8 IN002%24007 Central Government
CRISIL Dynamic Gilt Index 9 IN002224011 Central Government
CRISIL Dynamic Gilt Index 10 |N002223013 Central Government
CRISIL Dynamic Gilt Index 11 IN002223007 Central Government
CRISIL Dynamic Gilt Index 12 IN002823001 Central Government
CRISIL Composite Gilt Index 1 IN002324002 Central Government
CRISIL Composite Gilt Index 2 |N002224003 Central Government
CRISIL Composite Gilt Index 3 INOOZ(;ZSOO? Central Government
CRISIL Composite Gilt Index 4 IN002224001 Central Government
CRISIL Composite Gilt Index 5 |N002223008 Central Government
CRISIL Composite Gilt Index 6 IN002%24012 Central Government
CRISIL Composite Gilt Index 7 IN002324005 Central Government
CRISIL Composite Gilt Index 8 |N002223010 Central Government
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CRISIL Composite Gilt Index 9 |N002823001 Central Government
CRISIL Long Term Gilt Index 1 'N002C7’24002 Central Govermnment
CRISIL Long Term Gilt Index 2 |N002224003 Central Government
CRISIL Long Term Gilt Index 3 |N002323007 Central Government
CRISIL Long Term Gilt Index 4 |N002223005 Central Government
CRISIL Long Term Gilt Index 5 INOOZ(;ZSOH Central Government
CRISIL Long Term Gilt Index 6 IN002222010 Central Government
CRISIL Long Term Gilt Index 7 |N002224011 Central Government
CRISIL Long Term Gilt Index 8 IN002(322002 Central Government
CRISIL Medium Term Gilt Index 1 IN002(9)324001 Central Government
CRISIL Medium Term Gilt Index 2 IN002223008 Central Government
CRISIL Medium Term Gilt Index 3 IN002%24012 Central Government
CRISIL Medium Term Gilt Index 4 INOOZ(;ZSOB Central Government
CRISIL Medium Term Gilt Index 5 IN002222015 Central Government
CRISIL Medium Term Gilt Index 6 |N002221024 Central Government
CRISIL Medium Term Gilt Index 7 INOOZ%ZSOOS Central Government
CRISIL Medium Term Gilt Index 8 IN002%24OO7 Central Government
CRISIL Short Term Gilt Index 1 |N002824005 Central Government
CRISIL Short Term Gilt Index 2 INOOZ(iZBOlO Central Government
CRISIL Short Term Gilt Index 3 INOOZ((;ZBOOl Central Government
CRISIL Short Term Gilt Index 4 INOOZ(;ZZOOS Central Government
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CRISIL Short Term Gilt Index 5 |N002321001 Central Government
CRISIL Short Term Gilt Index 6 |N002C1)22001 Central Government
CRISIL Short Term Gilt Index 7 |N002%21018 Central Government
CRISIL Short Term Gilt Index 8 |N002220011 Central Government
CRISIL 1 Month CD Index 1 | NEOTOAL633 Csb Bank Ltd.
CRISIL 1 Month CD Index 2 lNEO%ﬁ_AmE Bank of Baroda
CRISIL 1 Month CD Index 3 INEOéO7A16F HDFC Bank Ltd.
CRISIL 1 Month CD Index g | NEOIALEX IDBI Bank Ltd.
CRISIL 1 Month CD Index 5 INE56N%A16N Indian Bank
CRISIL 1 Month CD Index 6 INE2\1/’1V73A160 Kotak Mahindra Bank Ltd.
CRISIL 1 Month CD Index 7 INE261F1680 National Bank for Agriculture & Rural
1 Development
CRISIL 1 Month CD Index 8 INElGL%A16O Punjab National Bank
CRISIL 1 Month CD Index 9 INE5266F16A Small Industries IIDnedviglopment Bank Of
CRISIL 1 Month CD Index 10 INE06§A1657 State Bank of India
CRISIL 2 month CD Index 1| NESTOBION RBL Bank Ltd.
CRISIL 2 month CD Index 2 INE23)287AD68 Axis Bank Ltd.
CRISIL 2 month CD Index 3 INEOZE;AlGFL Bank of Baroda
CRISIL 2 month CD Index 4 INEO%‘_}LAEC Bank Of India
CRISIL 2 month CD Index 5 INE4|7_|67A16Y Canara Bank
CRISIL 2 month CD Index 6 INEOt%AlGE HDFC Bank Ltd.
CRISIL 2 month CD Index 7 | NEOPADSL ICICI Bank Ltd.
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Index S(r).n ISIN Issuer/Security Name
CRISIL 2 month CD Index 8 INE5E|;2;‘16M Indian Bank
CRISIL 2 month CD Index 9 INE26%F1684 National Bagl;\f/(()alro,;grjr:ig#tlture & Rural
CRISIL 2 month CD Index 10 INE1€(S;)$16Q Punjab National Bank
CRISIL 3 month CD Index 1 lNEZ?fDESA Axis Bank Ltd.
CRISIL 3 month CD Index 2 INEOE)%AlGH Bank of Baroda
CRISIL 3 month CD Index 3 lNE4ZgA16Z Canara Bank
CRISIL 3 month CD Index 4 lNE51H43E16C Export Import Bank Of India
CRISIL 3 month CD Index 5 | NEOOALSE HDFC Bank Ltd.
CRISIL 3 month CD Index 6 INEO?/%TlGX IDFC First Bank Ltd.
CRISIL 3 month CD Index 7 INE26;F1686 National Bagl;\f/c;lro,;?]:ig:tlture & Rural
CRISIL 3 month CD Index 8 lNEG?jAleR Punjab & Sind Bank
CRISIL 3 month CD Index 9 INEl%OflGQ Punjab National Bank
CRISIL 3 month CD Index 10 INE69§A16IH Union Bank Of India
CRISIL 6 Month CD Index 1 INEO?:%PlBA Equitas Small Finance Bank Ltd.
CRISIL 6 Month CD Index 2 | INE23BADGS Axis Bank Ltd.
CRISIL 6 Month CD Index 3 INEO%/&TMG Bank of Baroda
CRISIL 6 Month CD Index 4 INEOg%AlBF HDFC Bank Ltd.
CRISIL 6 Month CD Index 5 | INEOROADOL ICICI Bank Ltd.
CRISIL 6 Month CD Index 6 INE2i1A168 Kotak Mahindra Bank Ltd.
CRISIL 6 Month CD Index 7 INE261F1688 National Bagl;icélro,;?r:ig:tlture & Rural
CRISIL 6 Month CD Index 8 'NElG(iAlGPJ Punjab National Bank
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CRISIL 6 Month CD Index 9 INEO;ZX164 Sbm Bank (India) Ltd.
CRISIL 6 Month CD Index 10 INE556F16A Small Industries Dev_elopment Bank Of
S2 India

CRISIL 1 Year CD Index 1 INEO%?,ZP16A Equitas Small Finance Bank Ltd.

CRISIL 1 Year CD Index 2 lNEOi%A:LGC Bank Of India

CRISIL 1 Year CD Index 3 INE4\Z\/6?;A162 Canara Bank

CRISIL 1 Year CD Index 4 INE51iE16CI Export Import Bank Of India

CRISIL 1 Year CD Index 5 INEOLX)?lGG HDFC Bank Ltd.

CRISIL 1 Year CD Index 6 | NEOADE2 ICICI Bank Ltd.

CRISIL 1 Year CD Index 7 INE5%28A16N Indian Bank

CRISIL 1 Year CD Index 8 INEO%59A16X Indusind Bank Ltd.

CRISIL 1 Year CD Index 9 lNE2$72A168 Kotak Mahindra Bank Ltd.

CRISIL 1 Year CD Index 10 INElGSO(SA‘leQ Punjab National Bank
CRISIL Up to 91-Day CD Index 1 lNE9é97L16C AU Small Finance Bank Ltd.
CRISIL Up to 91-Day CD Index 2 INE9§95L16C AU Small Finance Bank Ltd.
CRISIL Up to 91-Day CD Index 3 INE9§%L16C AU Small Finance Bank Ltd.
CRISIL Up to 91-Day CD Index 4 lNEgé%"lGC AU Small Finance Bank Ltd.
CRISIL Up to 91-Day CD Index 5 INE9ﬁ96L160 AU Small Finance Bank Ltd.
CRISIL Up to 91-Day CD Index 6 INE9§SA)1L16C AU Small Finance Bank Ltd.
CRISIL Up to 91-Day CD Index 7 INE9;1)%L16C AU Small Finance Bank Ltd.
CRISIL Up to 91-Day CD Index 8 INE9gS;L16C AU Small Finance Bank Ltd.
CRISIL Up to 91-Day CD Index 9 'NEg‘F‘{%Llec AU Small Finance Bank Ltd.
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CRISIL Up to 91-Day CD Index 10 INE23485AD66 Axis Bank Ltd.
CRISIL Up to 91-Day CD Index 11 'NEZ%SZADGG Axis Bank Ltd.
CRISIL Up to 91-Day CD Index 12 lNEZ?éiAD% Axis Bank Ltd.
CRISIL Up to 91-Day CD Index 13 lNEZ?E)iADW Axis Bank Ltd.
CRISIL Up to 91-Day CD Index 14 'NE231%AD68 Axis Bank Ltd.
CRISIL Up to 91-Day CD Index 15 INE23287AD68 Axis Bank Ltd.
CRISIL Up to 91-Day CD Index 16 INEZB(??DGA Axis Bank Ltd.
CRISIL Up to 91-Day CD Index 17 'NEszDGA Axis Bank Ltd.
CRISIL Up to 91-Day CD Index 18 INE0681A16E Bank of Baroda
CRISIL Up to 91-Day CD Index 19 INEOZB%A16F Bank of Baroda
CRISIL Up to 91-Day CD Index 20 INE02§A16FL Bank of Baroda
CRISIL Up to 91-Day CD Index 21 INEOéSSAmG Bank of Baroda
CRISIL Up to 91-Day CD Index 22 INEOZ.I%MGG Bank of Baroda
CRISIL Up to 91-Day CD Index 23 INEO%?E;MGG Bank of Baroda
CRISIL Up to 91-Day CD Index 24 INEOiS(f‘lGG Bank of Baroda
CRISIL Up to 91-Day CD Index 25 INEOZBiAlBH Bank of Baroda
CRISIL Up to 91-Day CD Index 26 INEOZD%AlBH Bank of Baroda
CRISIL Up to 91-Day CD Index 27 'NEO?]‘__‘LME‘C Bank Of India
CRISIL Up to 91-Day CD Index 28 INEO?_‘;AMC Bank Of India
CRISIL Up to 91-Day CD Index 29 INEO?\I43A16C Bank Of India
CRISIL Up to 91-Day CD Index 30 'NEO%MBC Bank Of India
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CRISIL Up to 91-Day CD Index 31 INEOi42A16C Bank Of India
CRISIL Up to 91-Day CD Index 32 'NE45LZA16M BANK OF MAHARASHTRA
CRISIL Up to 91-Day CD Index 33 lNE4E(’378A16M BANK OF MAHARASHTRA
CRISIL Up to 91-Day CD Index 34 lNE45879A16M BANK OF MAHARASHTRA
CRISIL Up to 91-Day CD Index 35 'NE45177A16M BANK OF MAHARASHTRA
CRISIL Up to 91-Day CD Index 36 INE47$A16XI Canara Bank
CRISIL Up to 91-Day CD Index 37 INE47E;A16XJ Canara Bank
CRISIL Up to 91-Day CD Index 38 lNE47K63A16X Canara Bank
CRISIL Up to 91-Day CD Index 39 lNE4|7_|67A16Y Canara Bank
CRISIL Up to 91-Day CD Index 40 lNE4Z/%A16Y Canara Bank
CRISIL Up to 91-Day CD Index 41 lNE47269A16Y Canara Bank
CRISIL Up to 91-Day CD Index 42 lNE47K%A162 Canara Bank
CRISIL Up to 91-Day CD Index 43 lNE4KA6f162 Canara Bank
CRISIL Up to 91-Day CD Index 44 INE47N62A162 Canara Bank
CRISIL Up to 91-Day CD Index 45 INE4Z(61A162 Canara Bank
CRISIL Up to 91-Day CD Index 46 INE012C§A162 DBS Bank India Ltd.
CRISIL Up to 91-Day CD Index a7 INE013C;A162 DBS Bank India Ltd.
CRISIL Up to 91-Day CD Index 48 INE51H43E16C Export Import Bank Of India
CRISIL Up to 91-Day CD Index 49 INE1;1A16L Federal Bank Ltd.
CRISIL Up to 91-Day CD Index 50 INE1(7212A16L Federal Bank Ltd.
CRISIL Up to 91-Day CD Index 51 'NEZ%MGL Federal Bank Ltd.
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CRISIL Up to 91-Day CD Index 52 INE17%3A16LT Federal Bank Ltd.
CRISIL Up to 91-Day CD Index 53 'NEl%AlGL Federal Bank Ltd.
CRISIL Up to 91-Day CD Index 54 INEN::L,,A]'GLZ Federal Bank Ltd.
CRISIL Up to 91-Day CD Index 55 INElglc,)AlGM Federal Bank Ltd.
CRISIL Up to 91-Day CD Index 56 'NEO‘I‘_%“GE HDFC Bank Ltd.
CRISIL Up to 91-Day CD Index 57 INEO;lAOéMGE HDFC Bank Ltd.
CRISIL Up to 91-Day CD Index 58 lNEO4N01A16E HDFC Bank Ltd.
CRISIL Up to 91-Day CD Index 59 'NEO‘;%MBE HDFC Bank Ltd.
CRISIL Up to 91-Day CD Index 60 lNEOt%AmE HDFC Bank Ltd.
CRISIL Up to 91-Day CD Index 61 INEO£F1)03A16F HDFC Bank Ltd.
CRISIL Up to 91-Day CD Index 62 'NEO‘??MBF HDFC Bank Ltd.
CRISIL Up to 91-Day CD Index 63 INE0£\1/01A16F HDFC Bank Ltd.
CRISIL Up to 91-Day CD Index 64 INEO?BOf‘lGG HDFC Bank Ltd.
CRISIL Up to 91-Day CD Index 65 INEO?:HG HDFC Bank Ltd.
CRISIL Up to 91-Day CD Index 66 'NEO%OSADM ICICI Bank Ltd.
CRISIL Up to 91-Day CD Index 67 INE09201AD61 ICICI Bank Ltd.
CRISIL Up to 91-Day CD Index 68 INEO%%ADM ICICI Bank Ltd.
CRISIL Up to 91-Day CD Index 69 'NEOi(’?ADm ICICI Bank Ltd.
CRISIL Up to 91-Day CD Index 70 INEO%%ADM ICICI Bank Ltd.
CRISIL Up to 91-Day CD Index 71 INEO%&;AlGV IDBI Bank Ltd.
CRISIL Up to 91-Day CD Index 72 'NE00785A16V IDBI Bank Ltd.
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CRISIL Up to 91-Day CD Index 73 INEOO;ZA:lGW IDBI Bank Ltd.
CRISIL Up to 91-Day CD Index 74 'NEO%*ZMGX IDBI Bank Ltd.
CRISIL Up to 91-Day CD Index 75 INE00382A16X IDBI Bank Ltd.
CRISIL Up to 91-Day CD Index 76 lNEOiZ]T]'GW IDFC First Bank Ltd.
CRISIL Up to 91-Day CD Index 77 'NEO%ZST 16W IDFC First Bank Ltd.
CRISIL Up to 91-Day CD Index 78 INEO?EZ:;I—lGW IDFC First Bank Ltd.
CRISIL Up to 91-Day CD Index 79 INEO(‘;/?;—H;W IDFC First Bank Ltd.
CRISIL Up to 91-Day CD Index 80 'NE09§T16X' IDFC First Bank Ltd.
CRISIL Up to 91-Day CD Index 81 INEOQ(Z)T16XJ IDFC First Bank Ltd.
CRISIL Up to 91-Day CD Index 82 INEOi%TlBX IDFC First Bank Ltd.
CRISIL Up to 91-Day CD Index 83 'NEogRZSTmX IDFC First Bank Ltd.
CRISIL Up to 91-Day CD Index 84 lNEO?/25T16X IDFC First Bank Ltd.
CRISIL Up to 91-Day CD Index 85 INE5%2§16M Indian Bank
CRISIL Up to 91-Day CD Index 86 INES?:ZSAEN Indian Bank
CRISIL Up to 91-Day CD Index 87 INE5(I3_29A16N Indian Bank
CRISIL Up to 91-Day CD Index 88 INESGNZSAlBN Indian Bank
CRISIL Up to 91-Day CD Index 89 INE5223A16N Indian Bank
CRISIL Up to 91-Day CD Index 90 INE5(;24A16N Indian Bank
CRISIL Up to 91-Day CD Index 91 INE5§|_22A16N Indian Bank
CRISIL Up to 91-Day CD Index 92 INEOS;52A16V Indusind Bank Ltd.
CRISIL Up to 91-Day CD Index 93 'NEOZ%MBV Indusind Bank Ltd.
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CRISIL Up to 91-Day CD Index 94 INEO%ZAEV Indusind Bank Ltd.

CRISIL Up to 91-Day CD Index 95 'NE0985;A16V Indusind Bank Ltd.

CRISIL Up to 91-Day CD Index 96 INE0905?:A16W Indusind Bank Ltd.

CRISIL Up to 91-Day CD Index 97 INE0915],-A16W Indusind Bank Ltd.

CRISIL Up to 91-Day CD Index 98 lNE0925$16W Indusind Bank Ltd.

CRISIL Up to 91-Day CD Index 99 INEZ\:/’:V73A160 Kotak Mahindra Bank Ltd.
CRISIL Up to 91-Day CD Index 100 INEZ\:/’:VZA162 Kotak Mahindra Bank Ltd.
CRISIL Up to 91-Day CD Index 101 lNEZ\?J?AMB Kotak Mahindra Bank Ltd.
CRISIL Up to 91-Day CD Index 102 lNE2§/77A164 Kotak Mahindra Bank Ltd.
CRISIL Up to 91-Day CD Index 103 lNEZf’/ZAl% Kotak Mahindra Bank Ltd.
CRISIL Up to 91-Day CD Index 104 INE2§/72A166 Kotak Mahindra Bank Ltd.
CRISIL Up to 91-Day CD Index 105 lNEZ\?\Zc)Al% Kotak Mahindra Bank Ltd.
CRISIL Up to 91-Day CD Index 106 lNE232A166 Kotak Mahindra Bank Ltd.
CRISIL Up to 91-Day CD Index 107 lNEZ\:;’VZAm? Kotak Mahindra Bank Ltd.
CRISIL Up to 91-Day CD Index 108 lNE232A168 Kotak Mahindra Bank Ltd.
CRISIL Up to 91-Day CD Index 109 lNEZ\?VZAmS Kotak Mahindra Bank Ltd.
CRISIL Up to 91-Day CD Index 110 INE26;F1676 National Bagl;\f/c;lro,ﬂr;?]:ig:tlture & Rural
CRISIL Up to 91-Day CD Index 111 INE26%F1677 National Bagl;\flcélro,;%:ig#tlture & Rural
CRISIL Up to 91-Day CD Index 112 INE26§F1678 National Bagl;\f/c;lro,:?nrig#tlture & Rural
CRISIL Up to 91-Day CD Index 113 INE26§F1679 National Bagl;icélro,;?r:ig:tlture & Rural
CRISIL Up to 91-Day CD Index 114 INE261F1680 National Bagl;{/c;lro,;?r:igﬁtlture & Rural
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CRISIL Up to 91-Day CD Index 115 INE261F1681 National Bank for Agriculture & Rural
9 Development
CRISIL Up to 91-Day CD Index 116 | 'NE261F1683 National Bank for Agriculture & Rural
5 Development
INE261F1684 National Bank for Agriculture & Rural
CRISIL Up to 91-Day CD Index 117 3 Development
CRISIL Up to 91-Day CD Index 118 INE261F1685 National Bank for Agriculture & Rural
0 Development
CRISIL Up to 91-Day CD Index 119 | 'NE261F1686 National Bank for Agriculture & Rural
8 Development
CRISIL Up to 91-Day CD Index 120 lNEli(')éMGO Punjab National Bank
CRISIL Up to 91-Day CD Index 121 INE16(;A16OI Punjab National Bank
CRISIL Up to 91-Day CD Index 122 INElGL%A16O Punjab National Bank
CRISIL Up to 91-Day CD Index 123 INEl??éA‘lGO Punjab National Bank
CRISIL Up to 91-Day CD Index 124 INE16K%A16P Punjab National Bank
CRISIL Up to 91-Day CD Index 125 INEl?_(I)?"A‘leQ Punjab National Bank
CRISIL Up to 91-Day CD Index 126 INE162A16QI Punjab National Bank
CRISIL Up to 91-Day CD Index 127 INElGKO%MGQ Punjab National Bank
CRISIL Up to 91-Day CD Index 128 INElEé;)éMSQ Punjab National Bank
CRISIL Up to 91-Day CD Index 129 INEl?)OéMGQ Punjab National Bank
CRISIL Up to 91-Day CD Index 130 INElg)me Punjab National Bank
CRISIL Up to 91-Day CD Index 131 INE556F16A Small Industries De\{elopment Bank Of
P8 India
CRISIL Up to 91-Day CD Index 132 | INESS6F16A Small Industries Development Bank Of
Q6 India
CRISIL Up to 91-Day CD Index 133 INE556F16A Small Industries De\{elopment Bank Of
R4 India
CRISIL Up to 91-Day CD Index 134 INEOBiAlGSG State Bank of India
CRISIL Up to 91-Day CD Index 135 'NE06§A1657 State Bank of India
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CRISIL Up to 91-Day CD Index 136 INEG%Z;MGG Union Bank Of India
CRISIL Up to 91-Day CD Index 137 'NEG%ZEflGG Union Bank Of India
CRISIL Up to 91-Day CD Index 138 INE6982?;A166 Union Bank Of India
CRISIL Up to 91-Day CD Index 139 lNEG%Zf‘lGG Union Bank Of India
CRISIL Up to 91-Day CD Index 140 lNE69228A166 Union Bank Of India
CRISIL Up to 91-Day CD Index 141 INE69§A16IB Union Bank Of India
CRISIL Up to 91-Day CD Index 142 INEGQSAIGIE Union Bank Of India
CRISIL Up to 91-Day CD Index 143 INE692A16IG Union Bank Of India
CRISIL Up to 91-Day CD Index 144 INE69§A16IH Union Bank Of India
CRISIL 1 Month CP Index 1 INE1189M14A L&T Metro Rail (Hyderabad) Ltd.
CRISIL 1 Month CP Index 2 lNEOéiAML Larsen & Toubro Ltd.
CRISIL 1 Month CP Index 3 lNE72K57Hl4C Tata Projects Ltd.
CRISIL 1 Month CP Index 4 lNEOgZAMA Grasim Industries Ltd.
CRISIL 1 Month CP Index 5 INE11§D1487 Nuvoco Vistas Corporation Ltd.
CRISIL 1 Month CP Index 6 INE4§(1§14E Ultratech Cement Ltd.
CRISIL 1 Month CP Index 7 lNEBﬁngM Aditya Birla Finance Ltd.
CRISIL 1 Month CP Index 8 INESlA‘;ElA'S Export Import Bank Of India
CRISIL 1 Month CP Index g | MNEASELIAC L&T Finance Ltd.
CRISIL 1 Month CP Index 10 INE28§Bl4IY Gic Housing Finance Ltd.
CRISIL 1 Month CP Index 11 INEOZ:lGGMG ICICI Home Finance Co. Ltd.
CRISIL 1 Month CP Index 12 INE43§R1429 Shriram Housing Finance Ltd.
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CRISIL 1 Month CP Index 13 INE0(>J(22A14K Reliance Industries Ltd.
CRISIL 1 Month CP Index 14 'NEO%;:“D Sterlite Technologies Ltd.
CRISIL 1 Month CP Index 15 INE51181497 Tata Teleservices (Maharashtra) Ltd.
CRISIL 1 Month CP Index 16 INEO%?OE14A Tata Teleservices Ltd.
CRISIL 2 Month CP Index 1 lNE4ng14‘] Apollo Tyres Ltd.
CRISIL 2 Month CP Index 2 INE4%2£14D Ceat Ltd.
CRISIL 2 Month CP Index 3 INE8421C1408 Minda Corporation Ltd.
CRISIL 2 Month CP Index 4 INE03\2(0143 Jubilant Ingrevia Ltd.
CRISIL 2 Month CP Index 5 INE342H1418 Solar Industries India Ltd.
CRISIL 2 Month CP Index 6 INE6g79A14A SRF Ltd.
CRISIL 2 Month CP Index 7 INEO?:C;LMG Birla Group Holdings Pvt. Ltd.
CRISIL 2 Month CP Index 8 lNESg%BMC IIFL Finance Ltd.
CRISIL 2 Month CP Index 9 INE5\}\/1§314X Poonawalla Fincorp Ltd.
CRISIL 2 Month CP Index 10 INEOFZZUMO Brookfield India Real Estate Trust REIT
CRISIL 2 Month CP Index 11 INESiZGLMH Tata Housing Development Co. Ltd.
CRISIL 2 Month CP Index 12 INE37R19K14C Tata Realty & Infrastructure Ltd.
CRISIL 2 Month CP Index 13 INE392D1449 Bharti Airtel Ltd.
CRISIL 2 Month CP Index 14 | INEAOSDLAS2 Bharti Telecom Ltd.
CRISIL 2 Month CP Index 15 INElé%LMS Reliance Jio Infocomm Ltd.
CRISIL 3 Month CP Index 1 INES%%HMK KEC International Ltd.
CRISIL 3 Month CP Index 2 'NES‘ﬁfl“G Time Technoplast Ltd.
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CRISIL 3 Month CP Index 3 INE44EH1443 Ashoka Buildcon Ltd.
CRISIL 3 Month CP Index 4 'NE%%M“A L&T Metro Rail (Hyderabad) Ltd.
CRISIL 3 Month CP Index 5 lNEz:j;?éAMX Godrej Industries Ltd.
CRISIL 3 Month CP Index 6 lNESi'(:E_CMX Poonawalla Fincorp Ltd.
CRISIL 3 Month CP Index 7 INEZl%KMAJ Shicap Securities Ltd.
CRISIL 3 Month CP Index 8 INE5§/%F14K Small Industries Iljnedviglopment Bank Of
CRISIL 3 Month CP Index 9 lNE37ZZY14A Bajaj Housing Finance Ltd.
CRISIL 3 Month CP Index 10 INE4T(7£14D CanFin Homes Ltd.
CRISIL 3 Month CP Index 11 lNEOiSGLMN Tata Capital Housing Finance Ltd.
CRISIL 3 Month CP Index 12 lNE4§|3_I4i]14W Godrej Properties Ltd.
CRISIL 3 Month CP Index 13 INE6852’A1411 Torrent Pharmaceuticals Ltd.
CRISIL 6 Month CP Index 1 INE5%§MH Time Technoplast Ltd.
CRISIL 6 Month CP Index 2 lNE72N51H14C Tata Projects Ltd.
CRISIL 6 Month CP Index 3 | INE704114307 | BACIYS '”VeStme”S d‘?‘ Loans (India) PVt
CRISIL 6 Month CP Index g | MNESIBIAC IFL Finance Ltd.
CRISIL 6 Month CP Index 5 INE321N1428 Incred Financial Services Ltd.
CRISIL 6 Month CP Index 6 lNE47R75L14F IIFL Home Finance Ltd.
CRISIL 6 Month CP Index 7 INEG?_ZFMG Sundaram Home Finance Ltd.
CRISIL 6 Month CP Index 8 lNEOE%LlA'N Tata Capital Housing Finance Ltd.
CRISIL 6 Month CP Index 9 INE191H1450 PVR Inox Ltd.
CRISIL 6 Month CP Index 10 'NE42§$14W Adani Enterprises Ltd.

19




Crisil

Intelligence

Index S:).n ISIN Issuer/Security Name
CRISIL 6 Month CP Index 11 INE88éBl46O Kirloskar Ferrous Industries Ltd.
CRISIL 6 Month CP Index 12 'NEO%EU“O Mindspace Business Parks Reit
CRISIL 6 Month CP Index 13 lNES,?A&;:]MC Astec Lifesciences Ltd.
CRISIL 1 Year CP Index 1 lNE5OBS7G14H Time Technoplast Ltd.
CRISIL 1 Year CP Index 2 INEO%I;N144 Godrej Finance Ltd.
CRISIL 1 Year CP Index 3 lNElggHMH Deutsche Investments India Pvt. Ltd.
CRISIL 1 Year CP Index 4 INE%(;AMOZ Dolat Algotech Ltd.
CRISIL 1 Year CP Index 5 lNElé%AMS Piramal Enterprises Ltd.
CRISIL 1 Year CP Index 6 INEOZ%DMS? Godrej Housing Finance Ltd.
CRISIL 1 Year CP Index 7 INE802X1429 Hero Housing Finance Ltd.
CRISIL 1 Year CP Index 8 lNE11E52A14F LIC Housing Finance Ltd.
CRISIL 1 Year CP Index 9 INEOK3)8Y14O Highways Infrastructure Trust
CRISIL 1 Year CP Index 10 lNESlBZBMA Tata Teleservices (Maharashtra) Ltd.
CRISIL 1 Year CP Index 11 INEO?é75E14A Tata Teleservices Ltd.
CRISIL Up to 91-Day CP Index 1 'NE“\?V%L“C 360 One Wam Ltd.
CRISIL Up to 91-Day CP Index 2 INE462L14DI 360 One Wam Ltd.
CRISIL Up to 91-Day CP Index 3 INE742:21F14R Adani Ports & Special Economic Zone Ltd.
CRISIL Up to 91-Day CP Index 4 INE8§%H142 Aditya Birla Finance Ltd.
CRISIL Up to 91-Day CP Index 5 lNES&C)?HMS Aditya Birla Finance Ltd.
CRISIL Up to 91-Day CP Index 6 INE8§%H143 Aditya Birla Finance Ltd.
CRISIL Up to 91-Day CP Index 7 'NEsgngM Aditya Birla Finance Ltd.
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CRISIL Up to 91-Day CP Index 8 lNEBﬁ%HlM Aditya Birla Finance Ltd.
CRISIL Up to 91-Day CP Index 9 'NEszOSHM"' Aditya Birla Finance Ltd.
CRISIL Up to 91-Day CP Index 10 lNE8|3_|iR14E Aditya Birla Housing Finance Ltd.
CRISIL Up to 91-Day CP Index 11 lNES?_tRME Aditya Birla Housing Finance Ltd.
CRISIL Up to 91-Day CP Index 12 INE05ASsA14K Aditya Birla Real Estate Ltd.
CRISIL Up to 91-Day CP Index 13 INE9317L14B Alembic Pharmaceuticals Ltd.
CRISIL Up to 91-Day CP Index 14 INE43%A14JP Apollo Tyres Ltd.
CRISIL Up to 91-Day CP Index 15 INE4?|;E;A14J Apollo Tyres Ltd.
CRISIL Up to 91-Day CP Index 16 INE033V3\/1146 Arka Fincap Ltd.
CRISIL Up to 91-Day CP Index 17 INEOA£5140 Aseem Infrastructure Finance Ltd.
CRISIL Up to 91-Day CP Index 18 INE1é02014E Axis Securities Ltd.
CRISIL Up to 91-Day CP Index 19 INEl}\(I)SOME Axis Securities Ltd.
CRISIL Up to 91-Day CP Index 20 INEl}DO?’OME Axis Securities Ltd.
CRISIL Up to 91-Day CP Index 21 INEO?Z(I)\AMB Bahadur Chand Investments Pvt. Ltd.
CRISIL Up to 91-Day CP Index 22 INEZ%%‘MW Bajaj Finance Ltd.
CRISIL Up to 91-Day CP Index 23 INE29A(31A14X Bajaj Finance Ltd.
CRISIL Up to 91-Day CP Index 24 INEZf/IGéA‘lA'X Bajaj Finance Ltd.
CRISIL Up to 91-Day CP Index 25 INEZ?:%AMZ Bajaj Finance Ltd.
CRISIL Up to 91-Day CP Index 26 INEO(l)(é314A Bajaj Financial Securities Ltd.
CRISIL Up to 91-Day CP Index 27 INEOE(;SMA Bajaj Financial Securities Ltd.
CRISIL Up to 91-Day CP Index 28 'NE%?“A Bajaj Financial Securities Ltd.
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CRISIL Up to 91-Day CP Index 29 INE3Z/73Y14A Bajaj Housing Finance Ltd.
CRISIL Up to 91-Day CP Index 30 'NE37ZZY14A Bajaj Housing Finance Ltd.
CRISIL Up to 91-Day CP Index 31 | INE704naiE0 | BaClys '”VeStme”It_fd‘?‘ Loans (India) Pvt.
CRISIL Up to 91-Day CP Index 32 INE7054I14IG Barclays Investmenltjf Loans (India) Pvt.
CRISIL Up to 91-Day CP Index 33 | INE704114H3 | Barclays '”VeStme”It_f d‘?‘ Loans (India) Pvt.
CRISIL Up to 91-Day CP Index 34 INE70;1I14JF Barclays Investmenltjf Loans (India) Pvt.
CRISIL Up to 91-Day CP Index 35 INE392D1449 Bharti Airtel Ltd.
CRISIL Up to 91-Day CP Index 36 INE402D1452 Bharti Telecom Ltd.
CRISIL Up to 91-Day CP Index 37 INEOFZQUMO Brookfield India Real Estate Trust REIT
CRISIL Up to 91-Day CP Index 38 INE4Z37:14D CanFin Homes Ltd.
CRISIL Up to 91-Day CP Index 39 'NE48AZ£14D Ceat Ltd.
CRISIL Up to 91-Day CP Index 40 lNE4?:iA14F Cesc Ltd.
CRISIL Up to 91-Day CP Index 2 INE12V1§A14W Cholamandalam InvLetsdt.ment & Finance Co.
CRISIL Up to 91-Day CP Index 42 INE1\2N1¢14W Cholamandalam InvLetsdt.ment & Finance Co.
CRISIL Up to 91-Day CP Index 43 INE12x1éAl4W Cholamandalam InvEtsdt.ment & Finance Co.
CRISIL Up to 91-Day CP Index 44 INElﬁ'GHMG Deutsche Investments India Pvt. Ltd.
CRISIL Up to 91-Day CP Index 45 INE04101403 Embassy Office Parks Reit
CRISIL Up to 91-Day CP Index 46 INEZSZAMGS Essel Propack Ltd.
CRISIL Up to 91-Day CP Index 47 INESKGEMR Export Import Bank Of India
CRISIL Up to 91-Day CP Index 48 INE5£41E14R Export Import Bank Of India
CRISIL Up to 91-Day CP Index 49 'NESlA‘gE“S Export Import Bank Of India
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CRISIL Up to 91-Day CP Index 50 INES?SEMS Export Import Bank Of India
CRISIL Up to 91-Day CP Index 51 'NE5§A44E14S Export Import Bank Of India
CRISIL Up to 91-Day CP Index 52 INE28§Bl4IY Gic Housing Finance Ltd.
CRISIL Up to 91-Day CP Index 53 lNE2|§97814‘] Gic Housing Finance Ltd.
CRISIL Up to 91-Day CP Index 54 INE98AZGD14B Godrej & Boyce Manufacturing Co. Ltd.
CRISIL Up to 91-Day CP Index 55 INE8?/05D14S Godrej Agrovet Ltd.
CRISIL Up to 91-Day CP Index 56 INE8§(OlDl4S Godrej Agrovet Ltd.
CRISIL Up to 91-Day CP Index 57 INE1(|)_|28D14A Godrej Consumer Products Ltd.
CRISIL Up to 91-Day CP Index 58 INE1%24D14A Godrej Consumer Products Ltd.
CRISIL Up to 91-Day CP Index 59 lNEO%'éNMB Godrej Finance Ltd.
CRISIL Up to 91-Day CP Index 60 INE02‘11D1440 Godrej Housing Finance Ltd.
CRISIL Up to 91-Day CP Index 61 INEOZ‘(])DMSO Godrej Housing Finance Ltd.
CRISIL Up to 91-Day CP Index 62 INEZB:;AMTS Godrej Industries Ltd.
CRISIL Up to 91-Day CP Index 63 INEZ?%AMU Godrej Industries Ltd.
CRISIL Up to 91-Day CP Index 64 INEZ:’;S;AMV Godrej Industries Ltd.
CRISIL Up to 91-Day CP Index 65 INEZ?;‘ZAMV Godrej Industries Ltd.
CRISIL Up to 91-Day CP Index 66 INEZ?;";AMX Godrej Industries Ltd.
CRISIL Up to 91-Day CP Index 67 lNE48R‘;]l4V Godrej Properties Ltd.
CRISIL Up to 91-Day CP Index 68 INE4%46114W Godrej Properties Ltd.
CRISIL Up to 91-Day CP Index 69 INE48H4i]l4W Godrej Properties Ltd.
CRISIL Up to 91-Day CP Index 70 'NEO‘;ZA“A Grasim Industries Ltd.
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CRISIL Up to 91-Day CP Index 71 INEO‘;ZAMA Grasim Industries Ltd.
CRISIL Up to 91-Day CP Index 72 lNEO‘ngMA Grasim Industries Ltd.
CRISIL Up to 91-Day CP Index 73 lNE708G14lK Hdfc Securities Ltd.
CRISIL Up to 91-Day CP Index 74 INE7(?£2Gl4M Hdfc Securities Ltd.
CRISIL Up to 91-Day CP Index 75 lNE?(E?é;lA'M Hdfc Securities Ltd.
CRISIL Up to 91-Day CP Index 76 INE?%S;;MM Hdfc Securities Ltd.
CRISIL Up to 91-Day CP Index 77 INE?OS;;MM Hdfc Securities Ltd.
CRISIL Up to 91-Day CP Index 78 INE7O|\?§14M Hdfc Securities Ltd.
CRISIL Up to 91-Day CP Index 79 INE?OL(J)OGMM Hdfc Securities Ltd.
CRISIL Up to 91-Day CP Index 80 INE%ZNMIE Hero Fincorp Ltd.
CRISIL Up to 91-Day CP Index 81 INE%/?/ENMI Hero Fincorp Ltd.
CRISIL Up to 91-Day CP Index 82 INEl‘:%OMB Hinduja Leyland Finance Ltd.
CRISIL Up to 91-Day CP Index 83 INE262A1470 Hindustan Zinc Ltd.
CRISIL Up to 91-Day CP Index 84 INE2671A1472 Hindustan Zinc Ltd.
CRISIL Up to 91-Day CP Index 85 INEO7219614F ICICI Home Finance Co. Ltd.
CRISIL Up to 91-Day CP Index 86 INEOQE?MG ICICI Home Finance Co. Ltd.
CRISIL Up to 91-Day CP Index 87 INE?(SS’GGMS ICICI Securities Ltd.
CRISIL Up to 91-Day CP Index 88 INE?%?’OGMS ICICI Securities Ltd.
CRISIL Up to 91-Day CP Index 89 INE??ES;614T ICICI Securities Ltd.
CRISIL Up to 91-Day CP Index 90 INE?(?;GMU ICICI Securities Ltd.
CRISIL Up to 91-Day CP Index 91 'NE7%3§14V ICICI Securities Ltd.
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CRISIL Up to 91-Day CP Index 92 INE??;%GGMV ICICI Securities Ltd.
CRISIL Up to 91-Day CP Index 93 'NE7S§5G“V ICICI Securities Ltd.
CRISIL Up to 91-Day CP Index 94 lNE7§(3f14V ICICI Securities Ltd.
CRISIL Up to 91-Day CP Index 95 lNE?G:fMW ICICI Securities Ltd.
CRISIL Up to 91-Day CP Index 96 INE76F38(514W ICICI Securities Ltd.
CRISIL Up to 91-Day CP Index 97 INE?G&GMW ICICI Securities Ltd.
CRISIL Up to 91-Day CP Index 98 lNES‘}&DMH ICICI Securities Primary Dealership Ltd.
CRISIL Up to 91-Day CP Index 99 'NEOi';Nl“Z IGH Holdings Pvt. Ltd.
CRISIL Up to 91-Day CP Index 100 lNEO%’;NMB IGH Holdings Pvt. Ltd.
CRISIL Up to 91-Day CP Index 101 INE53(§Bl4CI IIFL Finance Ltd.
CRISIL Up to 91-Day CP Index 102 'NE53K21814C IFL Finance Ltd.
CRISIL Up to 91-Day CP Index 103 lNESg%BMC IIFL Finance Ltd.
CRISIL Up to 91-Day CP Index 104 INE472L14FP IIFL Home Finance Ltd.
CRISIL Up to 91-Day CP Index 105 INE05§F1423 Indian Railway Finance Corporation Ltd.
CRISIL Up to 91-Day CP Index 106 INE87§F14IR Infina Finance Pvt. Ltd.
CRISIL Up to 91-Day CP Index 107 INE8798F14JC Infina Finance Pvt. Ltd.
CRISIL Up to 91-Day CP Index 108 INE01§I14PZ JM Financial Services Ltd.
CRISIL Up to 91-Day CP Index 109 INE01§I14RB JM Financial Services Ltd.
CRISIL Up to 91-Day CP Index 110 INEOliIMRD JM Financial Services Ltd.
CRISIL Up to 91-Day CP Index 111 INEO%IOMS Jubilant Ingrevia Ltd.
CRISIL Up to 91-Day CP Index 112 'NEOE;\Z(O“?’ Jubilant Ingrevia Ltd.
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CRISIL Up to 91-Day CP Index 113 INEst‘LHMN Julius Baer Capital (India) Pvt. Ltd.
CRISIL Up to 91-Day CP Index 114 'NE82M45'140 Julius Baer Capital (India) Pvt. Ltd.
CRISIL Up to 91-Day CP Index 115 INE8149H14Q Julius Baer Capital (India) Pvt. Ltd.
CRISIL Up to 91-Day CP Index 116 INE8?)40H14Q Julius Baer Capital (India) Pvt. Ltd.
CRISIL Up to 91-Day CP Index 117 lNE82P47H14Q Julius Baer Capital (India) Pvt. Ltd.
CRISIL Up to 91-Day CP Index 118 INE8\2/3:I3-|14Q Julius Baer Capital (India) Pvt. Ltd.
CRISIL Up to 91-Day CP Index 119 lNESZZAéHMQ Julius Baer Capital (India) Pvt. Ltd.
CRISIL Up to 91-Day CP Index 120 INEOZSEMl Kisetsu Saison Finance (India) Pvt. Ltd.
CRISIL Up to 91-Day CP Index 121 INEOZDS3E14O Kotak Securities Ltd.
CRISIL Up to 91-Day CP Index 122 INE02080E14O Kotak Securities Ltd.
CRISIL Up to 91-Day CP Index 123 INEOZSEMPI Kotak Securities Ltd.
CRISIL Up to 91-Day CP Index 124 INE0287E14PJ Kotak Securities Ltd.
CRISIL Up to 91-Day CP Index 125 INEO%83E14P Kotak Securities Ltd.
CRISIL Up to 91-Day CP Index 126 INEOiﬂlelA'P Kotak Securities Ltd.
CRISIL Up to 91-Day CP Index 127 INEOé&32E14P Kotak Securities Ltd.
CRISIL Up to 91-Day CP Index 128 INEOi%EMP Kotak Securities Ltd.
CRISIL Up to 91-Day CP Index 129 INEO§86E14P Kotak Securities Ltd.
CRISIL Up to 91-Day CP Index 130 'NE4$88L14A L&T Finance Ltd.
CRISIL Up to 91-Day CP Index 131 lNE4g%Ll4B L&T Finance Ltd.
CRISIL Up to 91-Day CP Index 132 lNE4?I_iLl4C L&T Finance Ltd.
CRISIL Up to 91-Day CP Index 133 'NE43%L14C L&T Finance Ltd.
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CRISIL Up to 91-Day CP Index 134 INE49ASZL14D L&T Finance Ltd.
CRISIL Up to 91-Day CP Index 135 'NEléiMl“g L&T Metro Rail (Hyderabad) Ltd.
CRISIL Up to 91-Day CP Index 136 lNE1%83M149 L&T Metro Rail (Hyderabad) Ltd.
CRISIL Up to 91-Day CP Index 137 lNE12|387M14A L&T Metro Rail (Hyderabad) Ltd.
CRISIL Up to 91-Day CP Index 138 lNE1é83M14A L&T Metro Rail (Hyderabad) Ltd.
CRISIL Up to 91-Day CP Index 139 lNEO%(SGAMK Larsen & Toubro Ltd.
CRISIL Up to 91-Day CP Index 140 INEOlE;Al4LF Larsen & Toubro Ltd.
CRISIL Up to 91-Day CP Index 141 lNEOéiAML Larsen & Toubro Ltd.
CRISIL Up to 91-Day CP Index 142 lNEOh%AML Larsen & Toubro Ltd.
CRISIL Up to 91-Day CP Index 143 INE774D14S Mahindra & Mahindra Financial Services
T1 Ltd.
CRISIL Up to 91-Day CP Index 144 INE7</47D14S Mahindra & Mahlncli_:gl Financial Services
CRISIL Up to 91-Day CP Index 145 INE774D14S Mahindra & Mahindra Financial Services
W5 Ltd.
CRISIL Up to 91-Day CP Index 146 INE33§|14HF Motilal Oswal Financial Services Ltd.
CRISIL Up to 91-Day CP Index 147 | INE338I114IP3 Motilal Oswal Financial Services Ltd.
CRISIL Up to 91-Day CP Index 148 | INE338I14IT5 Motilal Oswal Financial Services Ltd.
CRISIL Up to 91-Day CP Index 149 | INE338I114IV1 Motilal Oswal Financial Services Ltd.
CRISIL Up to 91-Day CP Index 150 | INE338I1141Y5 Motilal Oswal Financial Services Ltd.
CRISIL Up to 91-Day CP Index 151 INE4%:41614T Muthoot Finance Ltd.
CRISIL Up to 91-Day CP Index 152 'NE41H%614T Muthoot Finance Ltd.
INE261F14M National Bank for Agriculture & Rural
CRISIL Up to 91-Day CP Index 153 K6 Development
CRISIL Up to 91-Day CP Index 154 INE261F14M National Bank for Agriculture & Rural
NO Development
CRISIL Up to 91-Day CP Index 155 | INE261F14M National Bank for Agriculture & Rural
08 Development
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CRISIL Up to 91-Day CP Index 156 INE26I5315F14M National Bagl;\flzlroggir:i;::tlture & Rural
CRISIL Up to 91-Day CP Index 157 'NEsg%Hl“T Network 18 Media & Invst. Ltd.
CRISIL Up to 91-Day CP Index 158 lNE8>7<%H14T Network 18 Media & Invst. Ltd.
CRISIL Up to 91-Day CP Index 159 lNE87C%H14U Network 18 Media & Invst. Ltd.
CRISIL Up to 91-Day CP Index 160 INEOI\£H14O Nexus Select Trust
CRISIL Up to 91-Day CP Index 161 INEO5(7:61447 Nlc Tamil Nadu Power Ltd.
CRISIL Up to 91-Day CP Index 162 lNE??(f?EMB NTPC
CRISIL Up to 91-Day CP Index 163 'NE7?|;3;E14B NTPC
CRISIL Up to 91-Day CP Index 164 INE7:§33E14B NTPC
CRISIL Up to 91-Day CP Index 165 INE1188D1487 Nuvoco Vistas Corporation Ltd.
CRISIL Up to 91-Day CP Index 166 INEMZFMN Panatone Finvest Ltd.
CRISIL Up to 91-Day CP Index 167 INEllgFMlS Panatone Finvest Ltd.
CRISIL Up to 91-Day CP Index 168 lNES;%YME Piramal Capital & Housing Finance Ltd.
CRISIL Up to 91-Day CP Index 169 INES{/%TMG Piramal Capital & Housing Finance Ltd.
CRISIL Up to 91-Day CP Index 170 INE5£67Y146 Piramal Capital & Housing Finance Ltd.
CRISIL Up to 91-Day CP Index 171 INE51863Y14H Piramal Capital & Housing Finance Ltd.
CRISIL Up to 91-Day CP Index 172 INE51E67Y14H Piramal Capital & Housing Finance Ltd.
CRISIL Up to 91-Day CP Index 173 INE5|1:ZY14H Piramal Capital & Housing Finance Ltd.
CRISIL Up to 91-Day CP Index 174 lNElg%AMS Piramal Enterprises Ltd.
CRISIL Up to 91-Day CP Index 175 lNEl?:%AlM Piramal Enterprises Ltd.
CRISIL Up to 91-Day CP Index 176 'NE14gA144' Piramal Enterprises Ltd.
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CRISIL Up to 91-Day CP Index 177 lNEl\;lV%AlM Piramal Enterprises Ltd.
CRISIL Up to 91-Day CP Index 178 'NEl‘éaA145 Piramal Enterprises Ltd.
CRISIL Up to 91-Day CP Index 179 lNElg%AMS Piramal Enterprises Ltd.
CRISIL Up to 91-Day CP Index 180 lNE5(7)27E14‘] PNB Housing Finance Ltd.
CRISIL Up to 91-Day CP Index 181 INE5724E14JP PNB Housing Finance Ltd.
CRISIL Up to 91-Day CP Index 182 lNESﬁAlfMX Poonawalla Fincorp Ltd.
CRISIL Up to 91-Day CP Index 183 lNE51N12014X Poonawalla Fincorp Ltd.
CRISIL Up to 91-Day CP Index 184 lNE51R13C14X Poonawalla Fincorp Ltd.
CRISIL Up to 91-Day CP Index 185 INE51811014X Poonawalla Fincorp Ltd.
CRISIL Up to 91-Day CP Index 186 lNE5t17014X Poonawalla Fincorp Ltd.
CRISIL Up to 91-Day CP Index 187 INE5\}\/13Cl4X Poonawalla Fincorp Ltd.
CRISIL Up to 91-Day CP Index 188 INE5§(11014X Poonawalla Fincorp Ltd.
CRISIL Up to 91-Day CP Index 189 lNES?_15D14Z Redington (India) Ltd.
CRISIL Up to 91-Day CP Index 190 INEO\?VZA'?‘MK Reliance Industries Ltd.
CRISIL Up to 91-Day CP Index 191 INEO())(22A14K Reliance Industries Ltd.
CRISIL Up to 91-Day CP Index 192 INE1(13C;L14S Reliance Jio Infocomm Ltd.
CRISIL Up to 91-Day CP Index 193 lNEl;%LMS Reliance Jio Infocomm Ltd.
CRISIL Up to 91-Day CP Index 194 INE1203L14S Reliance Jio Infocomm Ltd.
CRISIL Up to 91-Day CP Index 195 INE92980140 Reliance Retail Ventures Ltd.
CRISIL Up to 91-Day CP Index 196 INE92T92014C Reliance Retail Ventures Ltd.
CRISIL Up to 91-Day CP Index 197 'NEQ%/?“C Reliance Retail Ventures Ltd.
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CRISIL Up to 91-Day CP Index 198 INE9§(9;)14C Reliance Retail Ventures Ltd.
CRISIL Up to 91-Day CP Index 199 'NE2121K1498 Sbicap Securities Ltd.
CRISIL Up to 91-Day CP Index 200 INE21§K1499 Shicap Securities Ltd.
CRISIL Up to 91-Day CP Index 201 lNEz]é23K14A Shicap Securities Ltd.
CRISIL Up to 91-Day CP Index 202 INE21H20K14A Shicap Securities Ltd.
CRISIL Up to 91-Day CP Index 203 INE2126K14AJ Shicap Securities Ltd.
CRISIL Up to 91-Day CP Index 204 INE21:13H1477 Sharekhan Ltd.
CRISIL Up to 91-Day CP Index 205 INE21éH1493 Sharekhan Ltd.
CRISIL Up to 91-Day CP Index 206 INE?%/léA‘MD Shriram Finance Ltd.
CRISIL Up to 91-Day CP Index 207 lNE?\ZA}:‘MD Shriram Finance Ltd.
CRISIL Up to 91-Day CP Index 208 INE43§R1428 Shriram Housing Finance Ltd.
CRISIL Up to 91-Day CP Index 209 INE43§R1429 Shriram Housing Finance Ltd.
CRISIL Up to 91-Day CP Index 210 INEQZ%DMGZ Sikka Ports & Terminals Ltd.
CRISIL Up to 91-Day CP Index 211 INE5(5361F14K Small Industries IIDnedviglopment Bank Of
CRISIL Up to 91-Day CP Index 212 INE55566F14K Small Industries IIDnedvi:Iopment Bank Of
CRISIL Up to 91-Day CP Index 213 INE5§/%F14K Small Industries IIDnedviglopment Bank Of
CRISIL Up to 91-Day CP Index 214 INE5§52H14J SMFG India Credit Co. Ltd.
CRISIL Up to 91-Day CP Index 215 INE4%3§ 14S Standard Chartered Capital Ltd.
CRISIL Up to 91-Day CP Index 216 INE4?%GMS Standard Chartered Capital Ltd.
CRISIL Up to 91-Day CP Index 217 INE47§H1441 Standard Chartered Securities (India) Ltd.
CRISIL Up to 91-Day CP Index 218 'NEGS\?;‘MX Sundaram Finance Ltd.
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CRISIL Up to 91-Day CP Index 219 INEOi%LMM Tata Capital Housing Finance Ltd.
CRISIL Up to 91-Day CP Index 220 'NE97$'14PA Tata Capital Ltd.
CRISIL Up to 91-Day CP Index 221 INE972I14PF Tata Capital Ltd.
CRISIL Up to 91-Day CP Index 222 lNE97Z|14PG Tata Capital Ltd.
CRISIL Up to 91-Day CP Index 223 INE972I14PH Tata Capital Ltd.
CRISIL Up to 91-Day CP Index 224 INE15%,,A1412 Tata Communications Ltd.
CRISIL Up to 91-Day CP Index 225 INE19§A1473 Tata Consumer Products Ltd.
CRISIL Up to 91-Day CP Index 226 INE5822L14H Tata Housing Development Co. Ltd.
CRISIL Up to 91-Day CP Index 227 lNES?(%LMH Tata Housing Development Co. Ltd.
CRISIL Up to 91-Day CP Index 228 lNE4?I_73814C Tata Motors Finance Ltd.
CRISIL Up to 91-Day CP Index 229 lNE4L71814C Tata Motors Finance Ltd.
CRISIL Up to 91-Day CP Index 230 lNElE%AMT Tata Motors Ltd.
CRISIL Up to 91-Day CP Index 231 INE24E7’A14‘JT Tata Power Co. Ltd.
CRISIL Up to 91-Day CP Index 232 INE6(|)\I73M14B Tata Power Renewable Energy Ltd.
CRISIL Up to 91-Day CP Index 233 INE7§59H14C Tata Projects Ltd.
CRISIL Up to 91-Day CP Index 234 INE72K57H14C Tata Projects Ltd.
CRISIL Up to 91-Day CP Index 235 INE37R19K14C Tata Realty & Infrastructure Ltd.
CRISIL Up to 91-Day CP Index 236 INEO?311A14F Tata Steel Ltd.
CRISIL Up to 91-Day CP Index 237 INEO?_I19A14F Tata Steel Ltd.
CRISIL Up to 91-Day CP Index 238 INE72(S;N14IH TVS Credit Services Ltd.
CRISIL Up to 91-Day CP Index 239 'NE48Tl6614E Ultratech Cement Ltd.
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CRISIL Up to 91-Day CP Index 240 INE4?J1§14E Ultratech Cement Ltd.
CRISIL Up to 91-Day CP Index 241 'NE4§/12Gl4E Ultratech Cement Ltd.
CRISIL Up to 91-Day CP Index 242 lNE4§<18Gl4E Ultratech Cement Ltd.
CRISIL Up to 91-Day CP Index 243 lNE4§13G14E Ultratech Cement Ltd.
CRISIL Up to 91-Day CP Index 244 'NE6$88A14H UPL Ltd.
CRISIL 10 Year SDL Index 1 IN102324062 Andhra Pradesh
CRISIL 10 Year SDL Index 2 IN122824013 Assam
CRISIL 10 Year SDL Index 3 |N162824006 Haryana
CRISIL 10 Year SDL Index 4 IN172324011 Himachal Pradesh
CRISIL 10 Year SDL Index 5 IN192324006 Karnataka
CRISIL 10 Year SDL Index 6 |N222224018 Maharashtra
CRISIL 10 Year SDL Index 7 IN262224002 Nagaland
CRISIL 10 Year SDL Index 8 IN282824024 Punjab
CRISIL 10 Year SDL Index 9 IN292224038 Rajasthan
CRISIL 10 Year SDL Index 10 | N312024040 Tamil Nadu
CRISIL 10 Year SDL Index 11 INSSZZZSOZS Uttar Pradesh
CRISIL 10 Year SDL Index 12 IN362(5)23007 Uttarakhand
CRISIL Broad Based Gilt Index 1 INOOZ(iOlOOS Central Government
CRISIL Broad Based Gilt Index 2 INOOZ%OZMO Central Government
CRISIL Broad Based Gilt Index 3 INOOZ(;OZOZA' Central Government
CRISIL Broad Based Gilt Index 4 |N002203002 Central Government
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CRISIL Broad Based Gilt Index 5 IN002203007 Central Government
CRISIL Broad Based Gilt Index 6 |N002(£))04003 Central Government
CRISIL Broad Based Gilt Index 7 IN002205001 Central Government
CRISIL Broad Based Gilt Index 8 |N002206004 Central Government
CRISIL Broad Based Gilt Index 9 |N002206007 Central Government
CRISIL Broad Based Gilt Index 10 lNOOZ%OGOOS Central Government
CRISIL Broad Based Gilt Index 11 |N002207003 Central Government
CRISIL Broad Based Gilt Index 12 |N002207004 Central Government
CRISIL Broad Based Gilt Index 13 IN002307006 Central Government
CRISIL Broad Based Gilt Index 14 |N002808005 Central Government
CRISIL Broad Based Gilt Index 15 INOOZ(ilOOOS Central Government
CRISIL Broad Based Gilt Index 16 INOOZ(;HOOE) Central Government
CRISIL Broad Based Gilt Index 17 INOOZ(;HOOG Central Government
CRISIL Broad Based Gilt Index 18 IN002(312003 Central Government
CRISIL Broad Based Gilt Index 19 |N002(7)12004 Central Government
CRISIL Broad Based Gilt Index 20 IN002(2)12006 Central Government
CRISIL Broad Based Gilt Index 21 IN002(3)13005 Central Government
CRISIL Broad Based Gilt Index 22 IN002(;13007 Central Government
CRISIL Broad Based Gilt Index 23 INOOZ(iMOOl Central Government
CRISIL Broad Based Gilt Index 24 IN002(2)14005 Central Government
CRISIL Broad Based Gilt Index 25 INOOZ?)MO% Central Government
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CRISIL Broad Based Gilt Index 26 INOOZgMOO? Central Government
CRISIL Broad Based Gilt Index 27 |N002(3315002 Central Government
CRISIL Broad Based Gilt Index 28 |N002%15003 Central Government
CRISIL Broad Based Gilt Index 29 |N002315004 Central Government
CRISIL Broad Based Gilt Index 30 |N002215005 Central Government
CRISIL Broad Based Gilt Index 31 |N002315006 Central Government
CRISIL Broad Based Gilt Index 32 |N002315007 Central Government
CRISIL Broad Based Gilt Index 33 |N002215009 Central Government
CRISIL Broad Based Gilt Index 34 IN002(316001 Central Government
CRISIL Broad Based Gilt Index 35 |N002216003 Central Government
CRISIL Broad Based Gilt Index 36 INOOZ?GOOG Central Government
CRISIL Broad Based Gilt Index 37 IN002216009 Central Government
CRISIL Broad Based Gilt Index 38 INOOZ(())lGOlO Central Government
CRISIL Broad Based Gilt Index 39 INOOZ?GOM Central Government
CRISIL Broad Based Gilt Index 40 INOOZ(E)SNOOZ Central Government
CRISIL Broad Based Gilt Index 41 IN002(2)17004 Central Government
CRISIL Broad Based Gilt Index 42 INOOZZNON Central Government
CRISIL Broad Based Gilt Index 43 |N002218045 Central Government
CRISIL Broad Based Gilt Index 44 INOOZ%NOM Central Government
CRISIL Broad Based Gilt Index 45 INOOZTQOOZ Central Government
CRISIL Broad Based Gilt Index 46 IN002219003 Central Government
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CRISIL Broad Based Gilt Index 47 IN002819004 Central Government
CRISIL Broad Based Gilt Index 48 |N002(319005 Central Government
CRISIL Broad Based Gilt Index 49 |N002219006 Central Government
CRISIL Broad Based Gilt Index 50 |N002219036 Central Government
CRISIL Broad Based Gilt Index 51 IN002(320003 Central Government
CRISIL Broad Based Gilt Index 52 |N002320005 Central Government
CRISIL Broad Based Gilt Index 53 |N002820007 Central Government
CRISIL Broad Based Gilt Index 54 IN002%20009 Central Government
CRISIL Broad Based Gilt Index 55 IN002220011 Central Government
CRISIL Broad Based Gilt Index 56 |N002220015 Central Government
CRISIL Broad Based Gilt Index 57 |N002220018 Central Government
CRISIL Broad Based Gilt Index 58 INOOZ(;ZOOZA' Central Government
CRISIL Broad Based Gilt Index 59 IN002220025 Central Government
CRISIL Broad Based Gilt Index 60 INOOZ(;ZOOH Central Government
CRISIL Broad Based Gilt Index 61 |N002220029 Central Government
CRISIL Broad Based Gilt Index 62 IN002220040 Central Government
CRISIL Broad Based Gilt Index 63 IN002(2)21001 Central Government
CRISIL Broad Based Gilt Index 64 IN002821002 Central Government
CRISIL Broad Based Gilt Index 65 IN002(5)21009 Central Government
CRISIL Broad Based Gilt Index 66 IN002(2)21015 Central Government
CRISIL Broad Based Gilt Index 67 |N002%21018 Central Government
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CRISIL Broad Based Gilt Index 68 IN002321019 Central Government
CRISIL Broad Based Gilt Index 69 |N002(;21020 Central Government
CRISIL Broad Based Gilt Index 70 |N002321024 Central Government
CRISIL Broad Based Gilt Index 71 |N002222001 Central Government
CRISIL Broad Based Gilt Index 72 IN002(322002 Central Government
CRISIL Broad Based Gilt Index 73 IN002(;22003 Central Government
CRISIL Broad Based Gilt Index 74 |N002822006 Central Government
CRISIL Broad Based Gilt Index 75 INOOZ%ZZOOS Central Government
CRISIL Broad Based Gilt Index 76 IN002222009 Central Government
CRISIL Broad Based Gilt Index 77 |N002222010 Central Government
CRISIL Broad Based Gilt Index 78 |N002222015 Central Government
CRISIL Broad Based Gilt Index 79 IN002823001 Central Government
CRISIL Broad Based Gilt Index 80 INOOZZZSOOZ Central Government
CRISIL Broad Based Gilt Index 81 IN002223003 Central Government
CRISIL Broad Based Gilt Index 82 |N002223004 Central Government
CRISIL Broad Based Gilt Index 83 INOOZ(iZSOOS Central Government
CRISIL Broad Based Gilt Index 84 IN002(7)23007 Central Government
CRISIL Broad Based Gilt Index 85 IN002&Q)23008 Central Government
CRISIL Broad Based Gilt Index 86 INOOZ(iZSOlO Central Government
CRISIL Broad Based Gilt Index 87 IN002(;23011 Central Government
CRISIL Broad Based Gilt Index 88 |N002323012 Central Government
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CRISIL Broad Based Gilt Index 89 IN002223013 Central Government
CRISIL Broad Based Gilt Index 90 |N002324001 Central Government
CRISIL Broad Based Gilt Index 91 IN002C;24002 Central Government
CRISIL Broad Based Gilt Index 92 |N002224003 Central Government
CRISIL Broad Based Gilt Index 93 |N002224004 Central Government
CRISIL Broad Based Gilt Index 94 |N002%24005 Central Government
CRISIL Broad Based Gilt Index 95 |N002224007 Central Government
CRISIL Broad Based Gilt Index 96 |N002224011 Central Government
CRISIL Broad Based Gilt Index 97 IN002%24012 Central Government
CRISIL Broad Based Gilt Index 98 |N002224013 Central Government
CRISIL Broad Based Gilt Index 99 |N002224014 Central Government
CRISIL Broad Based Gilt Index 100 IN002224016 Central Government
CRISIL Broad Based Long Term Gilt Index 1 INOOZ(;OSOOl Central Government
CRISIL Broad Based Long Term Gilt Index 2 IN002206004 Central Government
CRISIL Broad Based Long Term Gilt Index 3 INOOZ%OSOOS Central Government
CRISIL Broad Based Long Term Gilt Index 4 INOOZ(ilOOOS Central Government
CRISIL Broad Based Long Term Gilt Index 5 IN002(3)11006 Central Government
CRISIL Broad Based Long Term Gilt Index 6 |N002(2)12006 Central Government
CRISIL Broad Based Long Term Gilt Index 7 INOOZngOW Central Government
CRISIL Broad Based Long Term Gilt Index 8 IN002214007 Central Government
CRISIL Broad Based Long Term Gilt Index 9 INOOZTSOOA’ Central Government
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CRISIL Broad Based Long Term Gilt Index 10 IN002315007 Central Government
CRISIL Broad Based Long Term Gilt Index 11 |N002216006 Central Government
CRISIL Broad Based Long Term Gilt Index 12 |N002216009 Central Government
CRISIL Broad Based Long Term Gilt Index 13 |N002319002 Central Government
CRISIL Broad Based Long Term Gilt Index 14 |N002219003 Central Government
CRISIL Broad Based Long Term Gilt Index 15 |N002%19004 Central Government
CRISIL Broad Based Long Term Gilt Index 16 |N002319005 Central Government
CRISIL Broad Based Long Term Gilt Index 17 INOOZ(;ZOOOS Central Government
CRISIL Broad Based Long Term Gilt Index 18 IN002220005 Central Government
CRISIL Broad Based Long Term Gilt Index 19 |N002320018 Central Government
CRISIL Broad Based Long Term Gilt Index 20 |N002220024 Central Government
CRISIL Broad Based Long Term Gilt Index 21 IN002220025 Central Government
CRISIL Broad Based Long Term Gilt Index 22 IN002220040 Central Government
CRISIL Broad Based Long Term Gilt Index 23 IN002(321002 Central Government
CRISIL Broad Based Long Term Gilt Index 24 |N002(2)21015 Central Government
CRISIL Broad Based Long Term Gilt Index 25 IN002221019 Central Government
CRISIL Broad Based Long Term Gilt Index 26 IN002(2)21020 Central Government
CRISIL Broad Based Long Term Gilt Index 27 IN002(;22002 Central Government
CRISIL Broad Based Long Term Gilt Index 28 INOOZ%ZZOOS Central Government
CRISIL Broad Based Long Term Gilt Index 29 INOOZZZZOOQ Central Government
CRISIL Broad Based Long Term Gilt Index 30 |N002222010 Central Government
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CRISIL Broad Based Long Term Gilt Index 31 IN002323004 Central Government
CRISIL Broad Based Long Term Gilt Index 32 'N002c1’23005 Central Government
CRISIL Broad Based Long Term Gilt Index 33 IN002C;23007 Central Government
CRISIL Broad Based Long Term Gilt Index 34 |N002323012 Central Government
CRISIL Broad Based Long Term Gilt Index 35 |N002324002 Central Government
CRISIL Broad Based Long Term Gilt Index 36 |N002224003 Central Government
CRISIL Broad Based Long Term Gilt Index 37 |N002224011 Central Government
CRISIL Broad Based Long Term Gilt Index 38 |N002224013 Central Government
CRISIL Broad Based Long Term Gilt Index 39 IN002224014 Central Government
CRISIL Broad Based Medium Term Gilt Index 1 lNOOZ(éOZOlO Central Government
CRISIL Broad Based Medium Term Gilt Index 2 INOOZg(MOOS Central Government
CRISIL Broad Based Medium Term Gilt Index 3 INOOZ%OGOOS Central Government
CRISIL Broad Based Medium Term Gilt Index 4 IN002307004 Central Government
CRISIL Broad Based Medium Term Gilt Index 5 IN002211005 Central Government
CRISIL Broad Based Medium Term Gilt Index 6 |N002(3)13005 Central Government
CRISIL Broad Based Medium Term Gilt Index 7 IN002(2)14005 Central Government
CRISIL Broad Based Medium Term Gilt Index 8 INOOZngOOZ Central Government
CRISIL Broad Based Medium Term Gilt Index 9 INOOZ(ilSOOS Central Government
CRISIL Broad Based Medium Term Gilt Index 10 INOOZglGOOl Central Government
CRISIL Broad Based Medium Term Gilt Index 11 INOOZ((;lGOlO Central Government
CRISIL Broad Based Medium Term Gilt Index 12 |N002217004 Central Government
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CRISIL Broad Based Medium Term Gilt Index 13 |N002219006 Central Government
CRISIL Broad Based Medium Term Gilt Index 14 |N002%20007 Central Government
CRISIL Broad Based Medium Term Gilt Index 15 IN002%20009 Central Government
CRISIL Broad Based Medium Term Gilt Index 16 |N002220015 Central Government
CRISIL Broad Based Medium Term Gilt Index 17 |N002320029 Central Government
CRISIL Broad Based Medium Term Gilt Index 18 IN002(;21009 Central Government
CRISIL Broad Based Medium Term Gilt Index 19 |N002221024 Central Government
CRISIL Broad Based Medium Term Gilt Index 20 |N002822006 Central Government
CRISIL Broad Based Medium Term Gilt Index 21 IN002222015 Central Government
CRISIL Broad Based Medium Term Gilt Index 22 lNOOZ(éZSOOS Central Government
CRISIL Broad Based Medium Term Gilt Index 23 IN002&Q)23008 Central Government
CRISIL Broad Based Medium Term Gilt Index 24 IN002223013 Central Government
CRISIL Broad Based Medium Term Gilt Index 25 IN002824001 Central Government
CRISIL Broad Based Medium Term Gilt Index 26 IN002224007 Central Government
CRISIL Broad Based Medium Term Gilt Index 27 |N002(6)24012 Central Government
CRISIL Broad Based Short Term Gilt Index 1 INOOZ(iOlOOS Central Government
CRISIL Broad Based Short Term Gilt Index 2 INOOZ(;OZOZA' Central Government
CRISIL Broad Based Short Term Gilt Index 3 IN002(2)03002 Central Government
CRISIL Broad Based Short Term Gilt Index 4 INOOZ(iOSOO? Central Government
CRISIL Broad Based Short Term Gilt Index 5 INOOZ(&;OGOW Central Government
CRISIL Broad Based Short Term Gilt Index 6 INOOZ%()?OOS Central Government
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CRISIL Broad Based Short Term Gilt Index 7 INOOngOOG Central Government
CRISIL Broad Based Short Term Gilt Index 8 |N002(£))12003 Central Government
CRISIL Broad Based Short Term Gilt Index 9 IN002C;12004 Central Government
CRISIL Broad Based Short Term Gilt Index 10 |N002214001 Central Government
CRISIL Broad Based Short Term Gilt Index 11 |N002%14006 Central Government
CRISIL Broad Based Short Term Gilt Index 12 |N002%15003 Central Government
CRISIL Broad Based Short Term Gilt Index 13 |N002215006 Central Government
CRISIL Broad Based Short Term Gilt Index 14 |N002215009 Central Government
CRISIL Broad Based Short Term Gilt Index 15 IN002216003 Central Government
CRISIL Broad Based Short Term Gilt Index 16 lNOOZ(;lGOll Central Government
CRISIL Broad Based Short Term Gilt Index 17 INOOZ%HOOZ Central Government
CRISIL Broad Based Short Term Gilt Index 18 INOOZZHON Central Government
CRISIL Broad Based Short Term Gilt Index 19 IN002318045 Central Government
CRISIL Broad Based Short Term Gilt Index 20 IN002(2319001 Central Government
CRISIL Broad Based Short Term Gilt Index 21 |N002(2)19036 Central Government
CRISIL Broad Based Short Term Gilt Index 22 IN002(2)20011 Central Government
CRISIL Broad Based Short Term Gilt Index 23 IN002220027 Central Government
CRISIL Broad Based Short Term Gilt Index 24 |N002(2)21001 Central Government
CRISIL Broad Based Short Term Gilt Index 25 IN002%21018 Central Government
CRISIL Broad Based Short Term Gilt Index 26 INOOZ(iZZOOl Central Government
CRISIL Broad Based Short Term Gilt Index 27 |N002322003 Central Government
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CRISIL Broad Based Short Term Gilt Index 28 IN002823001 Central Government
CRISIL Broad Based Short Term Gilt Index 29 IN002223002 Central Government
CRISIL Broad Based Short Term Gilt Index 30 |N002223010 Central Government
CRISIL Broad Based Short Term Gilt Index 31 |N002323011 Central Government
CRISIL Broad Based Short Term Gilt Index 32 |N002224004 Central Government
CRISIL Broad Based Short Term Gilt Index 33 |N002%24005 Central Government
CRISIL Broad Based Short Term Gilt Index 34 |N002324016 Central Government
CRISIL 10 Year Gilt Index 1 |N002%24012 Central Government
CRISIL AA and AA+ 1to 3 Year Short Term 1 INE721A07R Shri Ei Lid
Bond Index H9 riram Finance .
CRISIL AA and AA+ 1to 3 Year Short Term 5 INE414G07J1 Muthoot Finance Ltd.
Bond Index 3
CRISIL AA and AA+ 1to 3 Year Short Term 3 INE121A07Q | Cholamandalam Investment & Finance Co.
Bond Index P7 Ltd.
CRISIL AA and AA+ 1to 3 Year Short Term INE484J0804 . .
Bond Index 4 8 Godrej Properties Ltd.
CRISIL AA and AA+ 1to 3 Year Short Term INE233A0811 . .
Bond Index 5 3 Godrej Industries Ltd.
CRISIL AA and AA+ 1to 3 Year Short Term INE420C0704 . -
6 Paisalo Digital Ltd.
Bond Index 9
CRISIL AA and AA+ 1to 3 Year Short Term 7 INE539K0727 HDEC Credila Financial Services Ltd.
Bond Index 0
CRISIL AA and AA+ 1to 3 Year Short Term INE403D0823 .
Bond Index 8 1 Bharti Telecom Ltd.
CRISIL AA and AA+ 1to 3 Year Short Term INES849A0808
9 Trent Ltd.
Bond Index 2
CRISIL AA and AA+ 1to 3 Year Short Term 10 INE725H0821 Tata Projects Ltd.
Bond Index 2
CRISIL AA and AA+ 1to 3 Year Short Term INE248UQ7F .
Bond Index 11 02 360 One Prime Ltd.
CRISIL AA and AA+ 1to 3 Year Short Term 12 INE530B0741 IEL Finance Ltd.
Bond Index 9
CRISIL AA and AA+ Long Term Bond Index 1 INE652F0809 Kerala Infrastrucé%rgmllnvestment Fund
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CRISIL AA and AA+ Long Term Bond Index 2 INEO82A0819 Bank of India
CRISIL AA and AA+ Long Term Bond Index 3 INE45£75A0817 Bank of Maharashtra
CRISIL AA and AA+ Long Term Bond Index 4 INE1|2317A08P Cholamandalam InvEtsdt'ment & Finance Co.
CRISIL AA and AA+ Long Term Bond Index 5 INE56§A0810 Indian Bank
CRISIL AA and AA+ Long Term Bond Index 6 INE4035D0821 Bharti Telecom Ltd.
CRISIL AA and AA+ Long Term Bond Index 7 INE6%;M081 Tata Power Renewable Energy Ltd.
CRISIL AA and AA+ Long Term Bond Index 8 lNE33§|07l7 Motilal Oswal Financial Services Ltd.
CRISIL AA and AA+ Long Term Bond Index 9 INE??_#A‘OSD Shriram Finance Ltd.
CRISIL AA and AA+ Long Term Bond Index 10 INEO39V$/1072 Arka Fincap Ltd.
CRISIL AA and AA+ Long Term Bond Index 11 INE17$AO805 Federal Bank Ltd.
CRISIL AA and AA+ Long Term Bond Index | 12 | 'NE812V0805 THDC India Ltd.
CRISIL AA and AA+ Medium Term Bond Index 1 lNE7§14AO7R Shriram Finance Ltd.
CRISIL AA and AA+ Medium Term Bond Index 5 INElZZiAOYR Cholamandalam InvLetsdt.ment & Finance Co.
CRISIL AA and AA+ Medium Term Bond Index 3 INE4OZD0819 Bharti Telecom Ltd.
CRISIL AA and AA+ Medium Term Bond Index 4 INE4liGO7‘J‘J Muthoot Finance Ltd.
CRISIL AA and AA+ Medium Term Bond Index 5 INEl‘éGGOOSZ Hinduja Leyland Finance Ltd.
CRISIL AA and AA+ Medium Term Bond Index 6 INE658F0822 Kerala Infrastructure Investment Fund
7 Board
CRISIL AA and AA+ Medium Term Bond Index 7 INEZSiA()SlS Godrej Industries Ltd.
CRISIL AA and AA+ Medium Term Bond Index 8 INE57§E0717 PNB Housing Finance Ltd.
CRISIL AA and AA+ Medium Term Bond Index 9 INE95630074 Mahindra Rural Housing Finance Ltd.
CRISIL AA and AA+ Medium Term Bond Index 10 INES%%QO& AU Small Finance Bank Ltd.
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CRISIL AA and AA+ Medium Term Bond Index 11 INE02‘11D0704 Godrej Housing Finance Ltd.
CRISIL AA and AA+ Medium Term Bond Index 12 INEO8:(L)A0833 Tata Steel Ltd.
CRISIL AA and AA+ Short Term Bond Index 1 INE4O::3LD0818 Bharti Telecom Ltd.
CRISIL AA and AA+ Short Term Bond Index 2 lNE7|2_|19A07R Shriram Finance Ltd.
CRISIL AA and AA+ Short Term Bond Index 3 INE41§GO7JI Muthoot Finance Ltd.
CRISIL AA and AA+ Short Term Bond Index 4 INElil;AO?Q Cholamandalam InvLetsdtment & Finance Co.
CRISIL AA and AA+ Short Term Bond Index 5 INE233;A0809 Godrej Industries Ltd.
CRISIL AA and AA+ Short Term Bond Index 6 INE422)CO704 Paisalo Digital Ltd.
CRISIL AA and AA+ Short Term Bond Index 7 INEM%AO?M Piramal Enterprises Ltd.
CRISIL AA and AA+ Short Term Bond Index 8 INE53%K0727 HDFC Credila Financial Services Ltd.
CRISIL AA and AA+ Short Term Bond Index 9 lNEZéSZUWF 360 One Prime Ltd.
CRISIL AA and AA+ Short Term Bond Index 10 INE5631H078 JM Financial Products Ltd.
CRISIL AA and AA+ Short Term Bond Index 11 INE7252’H0821 Tata Projects Ltd.
CRISIL AA and AA+ Short Term Bond Index 12 INE5721E0719 PNB Housing Finance Ltd.
CRISIL AA and AA+ up to 1 Year Short Term 1 INE403D0818 Bharti Telecom Ltd.
Bond Index 1
CRISIL AA and AA+ up to 1 Year Short Term INE721A07R . .
Bond Index 2 U2 Shriram Finance Ltd.
CRISIL AA and AA+ up to 1 Year Short Term 3 INE140A0775 Piramal Enterprises Ltd.
Bond Index 7
CRISIL AA and AA+ up to 1 Year Short Term 4 INE233A0809 Godrej Industries Ltd.
Bond Index 7
CRISIL AA and AA+ up to 1 Year Short Term 5 INE121A07P | Cholamandalam Investment & Finance Co.
Bond Index M6 Ltd.
CRISIL AA and AA+ up to 1 Year Short Term 6 INE414GO7H Muthoot Finance Ltd.
Bond Index T4
CRISIL AA and AA+ up to 1 Year Short Term 7 INE523H07B IM Einancial Products Ltd.
Bond Index Ul
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CRISIL AA and AA+ up to 1 Year Short Term 8 INE477A0735 CanFin Homes Ltd.
Bond Index 7
CRISIL AA and AA+ up to 1 Year Short Term 9 INE957NO778 Hero Fincorp Ltd.
Bond Index 1
CRISIL AA and AA+ up to 1 Year Short Term INE248UO7E .
Bond Index 10 VO 360 One Prime Ltd.
CRISIL AA and AA+ up to 1 Year Short Term 11 INE539K0814 HDEC Credila Financial Services Ltd.
Bond Index 6
CRISIL AA and AA+ up to 1 Year Short Term 12 INEQ92T0O8B IDEC Eirst Bank Ltd.
Bond Index Y2
CRISIL AA Long Term Bond Index 1 INE658F0809 Kerala Infrastructure Investment Fund
4 Board
CRISIL AA Long Term Bond Index 2 lNEG%Z_)MOSl Tata Power Renewable Energy Ltd.
CRISIL AA Long Term Bond Index 3 INEO%ng?Z Arka Fincap Ltd.
CRISIL AA Long Term Bond Index 4 INE81§VO805 THDC India Ltd.
CRISIL AA Long Term Bond Index 5 INE20$PO821 G. R. Infraprojects Ltd.
CRISIL AA Long Term Bond Index 6 INE812F0729 Kerala Financial Corporation
CRISIL AA Long Term Bond Index 7 lNEZT\lASéJWF 360 One Prime Ltd.
CRISIL AA Long Term Bond Index 8 INE532K0820 HDFC Credila Financial Services Ltd.
CRISIL AA Long Term Bond Index 9 INEM(;AO?W Piramal Enterprises Ltd.
CRISIL AA- Long Term Bond Index 1 INE41§U0809 IIFL Samasta Finance Ltd.
CRISIL AA- Long Term Bond Index 2 INE542K0850 Muthoot Fincorp Ltd.
CRISIL AA Medium Term Bond Index 1 INE658F0822 Kerala Infrastructure Investment Fund
7 Board
CRISIL AA Medium Term Bond Index 2 | INEBLEVOT02 THDC India Ltd.
CRISIL AA Medium Term Bond Index 3 INE2‘|1'583U07F 360 One Prime Ltd.
CRISIL AA Medium Term Bond Index 4 INESE%QOM AU Small Finance Bank Ltd.
CRISIL AA Medium Term Bond Index 5 | MNE295J0802 Tata Power Co. Ltd.
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CRISIL AA Medium Term Bond Index 6 INE032V:¥1072 Arka Fincap Ltd.
CRISIL AA Medium Term Bond Index 7 | INES30BO8OS IFL Finance Ltd.
CRISIL AA Medium Term Bond Index 8 INE532K0712 HDFC Credila Financial Services Ltd.
CRISIL AA Medium Term Bond Index 9 lNE6%77MO8O Tata Power Renewable Energy Ltd.
CRISIL AA Medium Term Bond Index 10 lNE47;L0814 IIFL Home Finance Ltd.
CRISIL AA Medium Term Bond Index 11 INE65£1)‘]0768 JM Financial Credit Solutions Ltd.
CRISIL AA Medium Term Bond Index 12 INE812F0715 Kerala Financial Corporation
CRISIL AA- Medium Term Bond Index 1 INE14SIO7TY Sammaan Capital Ltd.
CRISIL AA- Medium Term Bond Index 2 INE39;VO710 Shrem Infra Invest Pvt. Ltd.
CRISIL AA- Medium Term Bond Index 3 INE54ZKO838 Muthoot Fincorp Ltd.
CRISIL AA- Medium Term Bond Index 4 INE4131U0730 lIFL Samasta Finance Ltd.
CRISIL AA- Medium Term Bond Index 5 INE342L0808 MAS Financial Services Ltd.
CRISIL AA- Medium Term Bond Index 6 INEMQKO?W Creditaccess Grameen Ltd.
CRISIL AA- Medium Term Bond Index 7 INEM(;ROSO? Chaitanya India Fin Credit Pvt. Ltd.
CRISIL AA- Medium Term Bond Index 8 INEO%'\SXOSO Svatantra Microfin Pvt. Ltd.
CRISIL AA- Medium Term Bond Index 9 INE017AIO701 Indostar Home Finance Pvt. Ltd.

CRISIL AA Short Term Bond Index 1 INE563‘1H07B JM Financial Products Ltd.

CRISIL AA Short Term Bond Index 2 INESS%K()?Z? HDFC Credila Financial Services Ltd.

CRISIL AA Short Term Bond Index 3 INE722H0821 Tata Projects Ltd.

CRISIL AA Short Term Bond Index 4 INE423C0704 Paisalo Digital Ltd.

CRISIL AA Short Term Bond Index 5 INEM%AO?M Piramal Enterprises Ltd.
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CRISIL AA Short Term Bond Index 6 INE53gBO741 IIFL Finance Ltd.
CRISIL AA Short Term Bond Index 7 | INERASHOT 360 One Prime Ltd.
CRISIL AA Short Term Bond Index 8 lNE65$‘]0787 JM Financial Credit Solutions Ltd.
CRISIL AA Short Term Bond Index 9 INElGiNO&B ONGC Petro Additions Ltd.
CRISIL AA Short Term Bond Index 10 | INEGOI007L DMI Finance Pvt. Ltd.
CRISIL AA Short Term Bond Index 11 INEOQ%AO?Zl Nirma Ltd.
CRISIL AA Short Term Bond Index 12 lNE64320080 Piramal Capital & Housing Finance Ltd.
CRISIL AA- Short Term Bond Index 1 INE892L0798 Indostar Capital Finance Ltd.
CRISIL AA- Short Term Bond Index 2 INE24£21L0724 Indiabulls Commercial Credit Ltd.
CRISIL AA- Short Term Bond Index 3 INE39;V0715 Shrem Infra Invest Pvt. Ltd.
CRISIL AA- Short Term Bond Index 4 INE74&1_)K0759 Creditaccess Grameen Ltd.
CRISIL AA- Short Term Bond Index 5 INE413§U0733 lIFL Samasta Finance Ltd.
CRISIL AA- Short Term Bond Index 6 INE5495K0833 Muthoot Fincorp Ltd.
CRISIL AA- Short Term Bond Index 7 INEO(Z\QXOSO Svatantra Microfin Pvt. Ltd.
CRISIL AA- Short Term Bond Index 8 INES%%QOM Asirvad Micro Finance Ltd.
CRISIL AA- Short Term Bond Index 9 INEO871P0745 Avanse Financial Services Ltd.
CRISIL AA- Short Term Bond Index 10 INE442L0815 Belstar Microfinance Ltd.
CRISIL AA- Short Term Bond Index 11 INESZiLOWS Nuvama Wealth & Investment Ltd.
CRISIL AA- Short Term Bond Index 12 INEBOE;AOSOl Punjab & Sind Bank
CRISIL AA+ Long Term Bond Index 1 INEO82A0819 Bank of India
CRISIL AA+ Long Term Bond Index 2 INE452A0817 Bank of Maharashtra
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CRISIL AA+ Long Term Bond Index 3 INE1I2317A08P Cholamandalam Invlc_atsdt.ment & Finance Co.
CRISIL AA+ Long Term Bond Index 4 INE56$A0810 Indian Bank
CRISIL AA+ Long Term Bond Index 5 INE4O:;D0821 Bharti Telecom Ltd.
CRISIL AA+ Long Term Bond Index 6 lNE72Hlf‘08D Shriram Finance Ltd.
CRISIL AA+ Long Term Bond Index 7 INE17:;A0805 Federal Bank Ltd.
CRISIL AA+ Long Term Bond Index 8 INE4O%’YO803 Hinduja Housing Finance Ltd.
CRISIL AA+ Long Term Bond Index 9 INEOO;NOSOZ Fedbank Financial Services Ltd.
CRISIL AA+ Long Term Bond Index 10 INE952N0811 Hero Fincorp Ltd.
CRISIL AA+ Long Term Bond Index 11 lNE4%;LGO7F Muthoot Finance Ltd.
CRISIL AA+ Long Term Bond Index 12 INE08:13A0822 Tata Steel Ltd.
CRISIL AA+ Medium Term Bond Index 1 lNE7§(14AO7R Shriram Finance Ltd.
CRISIL AA+ Medium Term Bond Index 5 INE1221A07R Cholamandalam InvLetsdt.ment & Finance Co.
CRISIL AA+ Medium Term Bond Index 3 INE4O?§D0819 Bharti Telecom Ltd.
CRISIL AA+ Medium Term Bond Index 4 INE4liGO7‘JJ Muthoot Finance Ltd.
CRISIL AA+ Medium Term Bond Index 5 INEl‘éBGOOSZ Hinduja Leyland Finance Ltd.
CRISIL AA+ Medium Term Bond Index 6 INEZSiAO&S Godrej Industries Ltd.
CRISIL AA+ Medium Term Bond Index 7 INE57§E0717 PNB Housing Finance Ltd.
CRISIL AA+ Medium Term Bond Index 8 INE956(;OO74 Mahindra Rural Housing Finance Ltd.
CRISIL AA+ Medium Term Bond Index 9 INEO8%)A0833 Tata Steel Ltd.
CRISIL AA+ Medium Term Bond Index 10 INE48§‘]0807 Godrej Properties Ltd.
CRISIL AA+ Medium Term Bond Index 11 INEOlgA()?SS The Great Eastern Shipping Co. Ltd.
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CRISIL AA+ Medium Term Bond Index 12 INE47;A0739 CanFin Homes Ltd.
CRISIL AA+ Short Term Bond Index 1 | NEA0SDOSIE Bharti Telecom Ltd.
CRISIL AA+ Short Term Bond Index 2 INE7|2_|:5AO7R Shriram Finance Ltd.
CRISIL AA+ Short Term Bond Index 3 lNE41§GO7J| Muthoot Finance Ltd.
CRISIL AA+ Short Term Bond Index 4 INE12Pl%AO7Q Cholamandalam InvEtsdt'ment & Finance Co.
CRISIL AA+ Short Term Bond Index 5 INE23?;AO809 Godrej Industries Ltd.
CRISIL AA+ Short Term Bond Index 6 INE48§‘]0804 Godrej Properties Ltd.
CRISIL AA+ Short Term Bond Index 7 INE5721E0719 PNB Housing Finance Ltd.
CRISIL AA+ Short Term Bond Index 8 INE842AO808 Trent Ltd.
CRISIL AA+ Short Term Bond Index 9 INE47;A0735 CanFin Homes Ltd.
CRISIL AA+ Short Term Bond Index 10 INE9571N0778 Hero Fincorp Ltd.
CRISIL AA+ Short Term Bond Index 11 INEO$22TO8B IDFC First Bank Ltd.
CRISIL AA+ Short Term Bond Index 12 lNE956%0073 Mahindra Rural Housing Finance Ltd.
CRISIL AAA 1 to 3 Year Short Term Bond Index 1 INE261F08D National Bank for Agriculture & Rural
X0 Development
CRISIL AAA 1to 3 Year Short Term Bond Index 2 INE02AO2808F Rural Electrification Corporation Ltd.
CRISIL AAA 1 to 3 Year Short Term Bond Index 3 INE55§F08KI Small Industries IIDnedviglopment Bank Of
CRISIL AAA 1to 3 Year Short Term Bond Index 4 lNEliiEOSL Power Finance Corporation Ltd.
CRISIL AAA 1to 3 Year Short Term Bond Index 5 INE11853A07Q LIC Housing Finance Ltd.
CRISIL AAA 1to 3 Year Short Term Bond Index 6 INE30067N07N Tata Capital Ltd.
CRISIL AAA 1to 3 Year Short Term Bond Index 7 INE2|S;(;AO7T Bajaj Finance Ltd.
CRISIL AAA 110 3 Year Short Term Bond Index | 8 | "N©=/°5107EO HDB Financial Services Ltd.
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CRISIL AAA 1 to 3 Year Short Term Bond Index 9 INE77646D07V Mahindra & Mahinszg.Financial Services

CRISIL AAA 1to 3 Year Short Term Bond Index 10 lNEOSiFOSBO Indian Railway Finance Corporation Ltd.

CRISIL AAA 1to 3 Year Short Term Bond Index 11 INEO42AO87O HDFC Bank Ltd.

CRISIL AAA 1to 3 Year Short Term Bond Index 12 lNEg:ng?R Kotak Mahindra Prime Ltd.
CRISIL AAA Long Term Bond Index 1 INEOZgBOSFJ Rural Electrification Corporation Ltd.
CRISIL AAA Long Term Bond Index 2 lNElggEOSN Power Finance Corporation Ltd.
CRISIL AAA Long Term Bond Index 3 INEO42AO866 HDFC Bank Ltd.

CRISIL AAA Long Term Bond Index 4 INEl{?f‘O?Q LIC Housing Finance Ltd.

CRISIL AAA Long Term Bond Index 5 INEO6(2)AO847 State Bank of India

CRISIL AAA Long Term Bond Index 6 INE05§F0843 Indian Railway Finance Corporation Ltd.

CRISIL AAA Long Term Bond Index 7 lNE2365AO7S Bajaj Finance Ltd.

CRISIL AAA Long Term Bond Index 8 INE75§E0876 Power Grid Corporation of India Ltd.

CRISIL AAA Long Term Bond Index 9 lNE7566|0825 HDB Financial Services Ltd.

CRISIL AAA Long Term Bond Index 10 INE02§A0835 Bank of Baroda

CRISIL AAA Long Term Bond Index 11 INE302N0849 Tata Capital Ltd.

CRISIL AAA Long Term Bond Index 12 INE2()3(14F088 National Bagl;\f/célro,ﬂr\)%:igﬁtlture & Rural
CRISIL AAA Medium Term Bond Index 1 'NEZ%FOSE National Bagke\flzlroﬁzt:t't”re & Rural
CRISIL AAA Medium Term Bond Index 2 INES56F08K Small Industries De\{elopment Bank Of

S8 India
CRISIL AAA Medium Term Bond Index 3 INEllJ)éA‘WQ LIC Housing Finance Ltd.
CRISIL AAA Medium Term Bond Index 4 INEZE))G?AO?T Bajaj Finance Ltd.
CRISIL AAA Medium Term Bond Index 5 | INESZONOTL Tata Capital Ltd.
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CRISIL AAA Medium Term Bond Index 6 lNEli‘,}__’EOSL Power Finance Corporation Ltd.
CRISIL AAA Medium Term Bond Index 7 | INEOA9A089 HDFC Bank Ltd.
CRISIL AAA Medium Term Bond Index 8 lNE82%HO7‘] Aditya Birla Finance Ltd.
CRISIL AAA Medium Term Bond Index 9 INEO|2_|%BOSE Rural Electrification Corporation Ltd.
CRISIL AAA Medium Term Bond Index 10 INEOSSLO?IK Tata Capital Housing Finance Ltd.
CRISIL AAA Medium Term Bond Index 11 INE052F0841 Indian Railway Finance Corporation Ltd.
CRISIL AAA Medium Term Bond Index 12 lNE862176080 Food Corporation of India
CRISIL AAA Short Term Bond Index 1 INE261F08D National Bank for Agriculture & Rural
X0 Development
CRISIL AAA Short Term Bond Index 2 lNEOZAOZBOBF Rural Electrification Corporation Ltd.
CRISIL AAA Short Term Bond Index 3 INE55§F08KI Small Industries IIDnedvizlopment Bank Of
CRISIL AAA Short Term Bond Index 4 lNElg‘;EOBL Power Finance Corporation Ltd.
CRISIL AAA Short Term Bond Index 5 INEO42A0892 HDFC Bank Ltd.
CRISIL AAA Short Term Bond Index 6 INEZ?:iAOYS Bajaj Finance Ltd.
CRISIL AAA Short Term Bond Index 7 INEllSS;‘O?Q LIC Housing Finance Ltd.
CRISIL AAA Short Term Bond Index 8 INE?SSIWES HDB Financial Services Ltd.
CRISIL AAA Short Term Bond Index 9 INE30067N07N Tata Capital Ltd.
CRISIL AAA Short Term Bond Index 10 INE774D0O7V Mahindra & Mahindra Financial Services
G6 Ltd.
CRISIL AAA Short Term Bond Index 11 lNES‘:’(ZFOE;F National Housing Bank
CRISIL AAA Short Term Bond Index 12 INE91>?(E)A7R Kotak Mahindra Prime Ltd.
CRISIL AAA up to 1 Year Short Term Bond 1 INEO40A0892 HDFEC Bank Ltd.
Index 2
CRISIL AAA up to 1 Year Short Term Bond 2 INE261F08D National Bank for Agriculture & Rural
Index K7 Development
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CRISIL AAA up to 1 Year Short Term Bond 3 INE134E08L Power Finance Corporation Ltd.
Index D7

CRISIL AAA up to 1 Year Short Term Bond 4 INE296A07S Bajaj Finance Ltd.
Index F4

CRISIL AAA up to 1 Year Short Term Bond 5 INE115A07P LIC Housing Finance Ltd.
Index Ul

CRISIL AAA up to 1 Year Short Term Bond 6 INE556F08K Small Industries Development Bank Of
Index E8 India

CRISIL AAA up to 1 Year Short Term Bond 7 INE756I07EG HDB Financial Services Ltd.
Index 8

CRISIL AAA up to 1 Year Short Term Bond 8 INEO20BOSD Rural Electrification Corporation Ltd.
Index H2

CRISIL AAA up to 1 Year Short Term Bond 9 INE916DA7S Kotak Mahindra Prime Ltd.
Index A6

CRISIL AAA up to 1 Year Short Term Bond 10 INEO18A08BJ Larsen & Toubro Ltd.
Index 8

CRISIL AAA up to 1 Year Short Term Bond 11 INE660A07R Sundaram Finance Ltd.
Index 05

CRISIL AAA up to 1 Year Short Term Bond 12 INE774D0O7V Mahindra & Mahindra Financial Services
Index A9 Ltd.

CRISIL Medium To Long Term Banking Debt 1 INEO62A0846 State Bank of India
Index 2

CRISIL Medium To Long Term Banking Debt 5 INEO40A0866 HDEC Bank Ltd.
Index 6

CRISIL Medium To Long Term Banking Debt 3 INEO28BA0836 Bank of Baroda
Index 4

CRISIL Medium To Long Term Banking Debt 4 INE160A0825 Punjab National Bank
Index 8

CRISIL Medium To Long Term Banking Debt 5 INE476A0824 Canara Bank
Index 1

CRISIL Medium To Long Term Banking Debt 6 INE457A0817 Bank of Maharashtra
Index 5

CRISIL Medium To Long Term Banking Debt 7 INEO84A0819 Bank of India
Index 3

CRISIL Medium To Long Term Banking Debt 8 INE692A0822 Union Bank Of India
Index 7

CRISIL Medium To Long Term Banking Debt 9 INE562A0810 Indian Bank
Index 7

CRISIL Medium To Long Term Banking Debt 10 INE238A0850 Axis Bank Ltd.
Index 0

CRISIL Medium To I|_n(21ne%< Term Banking Debt 11 INEO?E%AOSU ICICI Bank Ltd.
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CRISIL Medium To Long Term Banking Debt 12 INEO92TO8F IDEC First Bank Ltd.
Index A3

CRISIL Medium To Long Term PSU Debt Index | 1 'NE26K15F08E National BaB'LLZLﬁ?ﬁfﬁt't“re & Rural
CRISIL Medium To Long Term PSU Debt Index 5 lNE55368F08K Small Industries IZl)nedvigIopment Bank Of
CRISIL Medium To Long Term PSU Debt Index 3 INEOZgBOSFJ Rural Electrification Corporation Ltd.
CRISIL Medium To Long Term PSU Debt Index 4 INE1?543E08N Power Finance Corporation Ltd.
CRISIL Medium To Long Term PSU Debt Index 5 INE65§F0809 Kerala Infrastrucél:)r:r(;nvestment Fund
CRISIL Medium To Long Term PSU Debt Index 6 INE05§F0843 Indian Railway Finance Corporation Ltd.
CRISIL Medium To Long Term PSU Debt Index 7 INE75§E0876 Power Grid Corporation of India Ltd.
CRISIL Medium To Long Term PSU Debt Index 8 INE152A0817 Mahanagar Telephone Nigam Ltd.
CRISIL Medium To Long Term PSU Debt Index 9 lNE867166080 Food Corporation of India
CRISIL Medium To Long Term PSU Debt Index 10 INE812F0729 Kerala Financial Corporation
CRISIL Medium To Long Term PSU Debt Index 11 INE78;HO813 India Infrastructure Finance Co. Ltd.
CRISIL Medium To Long Term PSU Debt Index 12 INE5}344EOSG Export Import Bank Of India

CRISIL Short Term Banking Debt Index 1 INE232A0846 Axis Bank Ltd.

CRISIL Short Term Banking Debt Index 2 INEOZEZAOSZZ Bank of Baroda

CRISIL Short Term Banking Debt Index 3 INE083A0816 Bank of India

CRISIL Short Term Banking Debt Index 4 INE451A0813 Bank of Maharashtra

CRISIL Short Term Banking Debt Index 5 INE472A0812 Canara Bank

CRISIL Short Term Banking Debt Index 6 INEO4%A0885 HDFC Bank Ltd.

CRISIL Short Term Banking Debt Index 7 INEOI%%A%S ICICI Bank Ltd.

CRISIL Short Term Banking Debt Index 8 'NEogiTOSSB IDFC First Bank Ltd.
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CRISIL Short Term Banking Debt Index 9 INE56§A0806 Indian Bank
CRISIL Short Term Banking Debt Index 10 INE163A0821 Punjab National Bank
CRISIL Short Term Banking Debt Index 11 INE063A0824 State Bank of India
CRISIL Short Term Banking Debt Index 12 INE69§A0822 Union Bank Of India
CRISIL Short Term PSU Debt Index 1 INE261F08D National Bank for Agriculture & Rural
X0 Development
CRISIL Short Term PSU Debt Index 2 lNEOZAOZBOSF Rural Electrification Corporation Ltd.
CRISIL Short Term PSU Debt Index 3 INE55§F08KI Small Industries Iljnedvizlopment Bank Of
CRISIL Short Term PSU Debt Index 4 INElgé;EOSL Power Finance Corporation Ltd.
CRISIL Short Term PSU Debt Index 5 lNESiZFOBF National Housing Bank
CRISIL Short Term PSU Debt Index 6 INE052F0830 Indian Railway Finance Corporation Ltd.
CRISIL Short Term PSU Debt Index 7 lNESi%EOBF Export Import Bank Of India
CRISIL Short Term PSU Debt Index 8 INE??:27E07O Power Grid Corporation of India Ltd.
CRISIL Short Term PSU Debt Index 9 INE73§E0824 NTPC
CRISIL Short Term PSU Debt Index 10 INE5721E0719 PNB Housing Finance Ltd.
CRISIL Short Term PSU Debt Index 11 INE78ZH0815 India Infrastructure Finance Co. Ltd.
CRISIL Short Term PSU Debt Index 12 INE24EA0848 Indian Oil Corporation Ltd.
CRISIL IBX 50:50 PSU + SDL Index - October INE202E0808 Indian Renewable Energy Development
1
2025 6 Agency Ltd.
CRISIL IBX 50:50 PSZL(J)2+58DL Index - October > INE7521EO7LZ Power Grid Corporation of India Ltd.
CRISIL IBX 50:50 PSU + SDL Index - October INE134E08K . .
3 Power Finance Corporation Ltd.
2025 T5
CRISIL IBX 50:50 PSU + SDL Index - October INE733E0816
4 NTPC
2025 3
CRISIL IBX 50:50 PSU + SDL Index - October 5 INE8S48EO7A National Hydroelectric Power Corporation
2025 A3 Ltd.
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CRISIL IBX 50:50 PSU + SDL Index - October INE5S57F08F . .
6 National Housing Bank
2025 N7
CRISIL IBX 50:50 PSU + SDL Index - October 7 INE261F08D National Bank for Agriculture & Rural
2025 Q4 Development
CRISIL IBX 50:50 PSZL(J)2+58DL Index - October 8 INE02280896 Rural Electrification Corporation Ltd.
CRISIL IBX 50:50 PSU + SDL Index - October 9 INE556F08JZ Small Industries Development Bank Of
2025 5 India
CRISIL IBX 50:50 PSU + SDL Index - October 10 INE242A0848 Indian Oil Corporation Ltd.
2025 6
CRISIL IBX 50:50 PSU + SDL Index - October INEO31A0884 | Housing & Urban Development Corporation
11
2025 8 Ltd.
CRISIL IBX 50:50 PSU + SDL Index - October 12 INEO94A0812 Hindustan Petroleum Corporation Ltd.
2025 7
CRISIL IBX 50:50 PSU + SDL Index - October 13 INES14E08F Export Import Bank Of India
2025 Y8
CRISIL IBX 50:50 PSZL(J)2+5SDL Index - October 14 INE1789A0802 Chennai Petroleum Corporation Ltd.
CRISIL IBX 50:50 PSU + SDL Index - October 15 INEO29A0806 Bharat Petroleum Corporation Ltd.
2025 5
CRISIL IBX 50:50 PSU + SDL Index - October 16 IN342015002 WEST BENGAL
2025 8
CRISIL IBX 50:50 PSU + SDL Index - October IN312015010 .
17 Tamil Nadu
2025 4
CRISIL IBX 50:50 PSU + SDL Index - October IN452020007
18 Telangana
2025 7
CRISIL IBX 50:50 PSU + SDL Index - October IN292020028 .
19 Rajasthan
2025 3
CRISIL IBX 50:50 PSU + SDL Index - October 20 IN282015007 Punjab
2025 5
CRISIL IBX 50:50 PSU + SDL Index - October 21 IN332015025 Uttar Pradesh
2025 0
CRISIL IBX 50:50 PSU + SDL Index - October 29 IN362015003 Uttarakhand
2025 4
CRISIL IBX 50:50 PSU + SDL Index - October 23 IN102015003 Andhra Pradesh
2025 4
CRISIL IBX 50:50 PSU + SDL Index - October IN222015007
24 Maharashtra
2025 1
CRISIL IBX 50:50 PSU + SDL Index - October o5 IN212015003 Madhya Pradesh
2025 1
CRISIL IBX 50:50 P82%2+58DL Index - October 26 IN202(;15006 Kerala
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CRISIL IBX 50:50 PSU + SDL Index - October IN192020006
27 Karnataka
2025 1
CRISIL IBX 50:50 PSU + SDL Index - October 8 IN372015001 Jharkhand
2025 7
CRISIL IBX 50:50 PSU + SDL Index - October IN162015005
29 Haryana
2025 3
CRISIL IBX 50:50 PSU + SDL Index - October IN152019004 .
30 Guijarat
2025 3
CRISIL IBX 50:50 PSU + SDL Index - October 31 IN352020003 Chattisgarh
2025 8
CRISIL IBX 50:50 PSU + SDL Index - October IN132015001 .
32 Bihar
2025 5
CRISIL IBX 60:40 SDL + AAA PSU Index - April 1 INE020B0893 Rural Electrification Corporation Ltd.
2025 0
CRISIL IBX 60:40 SDL + AAA PSU Index - April > INEO53F07C Indian Railway Finance Corporation Ltd.
2025 Bl
CRISIL IBX 60:40 SDL + AAA PSU Index - April 3 INEO53F09G Indian Railway Finance Corporation Ltd.
2025 V6
CRISIL IBX 60:40 SDL + AAA PSU Index - April 4 INE242A0845 Indian Oil Corporation Ltd.
2025 2
CRISIL IBX 60:40 SDL + AAA PSU Index - April 5 INEO31A0883 | Housing & Urban Development Corporation
2025 0 Ltd.
CRISIL IBX 60:40 SDI£0+2$AA PSU Index - April 6 INE09§A0807 Hindustan Petroleum Corporation Ltd.
CRISIL IBX 60:40 SDL + AAA PSU Index - April 7 INE752E07M Power Grid Corporation of India Ltd.
2025 G9
CRISIL IBX 60:40 SDL + AAA PSU Index - April 8 INE020B0890 Rural Electrification Corporation Ltd.
2025 6
CRISIL IBX 60:40 SDI£O+2£AA PSU Index - April 9 INE75§E0864 Power Grid Corporation of India Ltd.
CRISIL IBX 60:40 SDL + AAA PSU Index - April 10 INE134E08K Power Finance Comporation Ltd.
2025 P3
CRISIL IBX 60:40 SDL + AAA PSU Index - April 11 INEO20B08C Rural Electrification Corporation Ltd.
2025 K8
CRISIL IBX 60:40 SDL + AAA PSU Index - April 12 INE556F08JU Small Industries Development Bank Of
2025 6 India
CRISIL IBX 60:40 SDL + AAA PSU Index - April 13 INES14E08F Export Import Bank Of India
2025 T8
CRISIL IBX 60:40 SDL + AAA PSU Index - April 14 INE134E08G Power Finance Comporation Ltd.
2025 V9
CRISIL IBX 60:40 SDIéoJrZéAAA PSU Index - April 15 INE7336E07.JP NTPC
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CRISIL IBX 60:40 SDL + AAA PSU Index - April 16 INE5S57F08F National Housing Bank
2025 Gl
CRISIL IBX 60:40 SDL + AAA PSU Index - April 17 INE5S57F08F National Housing Bank
2025 H9
CRISIL IBX 60:40 SDL + AAA PSU Index - April 18 INE261F08DI National Bank for Agriculture & Rural
2025 1 Development
CRISIL IBX 60:40 SDL + AAA PSU Index - April IN222014021
19 Maharashtra
2025 3
CRISIL IBX 60:40 SDL + AAA PSU Index - April 20 IN272014003 Orissa
2025 6
CRISIL IBX 60:40 SDL + AAA PSU Index - April IN222014020
21 Maharashtra
2025 5
CRISIL IBX 60:40 SDL + AAA PSU Index - April IN202015001
22 Kerala
2025 6
CRISIL IBX 60:40 SDL + AAA PSU Index - April 23 IN212020027 Madhya Pradesh
2025 3
CRISIL IBX 60:40 SDL + AAA PSU Index - April 24 IN212022011 Madhya Pradesh
2025 5
CRISIL IBX 60:40 SDL + AAA PSU Index - April o5 IN312014019 Tamil Nadu
2025 6
CRISIL IBX 60:40 SDL + AAA PSU Index - April 26 IN312014022 Tamil Nadu
2025 0
CRISIL IBX 60:40 SDL + AAA PSU Index - April IN312014018 .
27 Tamil Nadu
2025 8
CRISIL IBX 60:40 SDL + AAA PSU Index - April IN312014020 .
28 Tamil Nadu
2025 4
CRISIL IBX 60:40 SDL + AAA PSU Index - April IN452014007
29 Telangana
2025 5
CRISIL IBX 60:40 SDL + AAA PSU Index - April 30 IN332015002 Uttar Pradesh
2025 9
CRISIL IBX 60:40 SDL + AAA PSU Index - April 31 IN332014030 Uttar Pradesh
2025 1
CRISIL IBX 60:40 SDL + AAA PSU Index - April 32 IN332014032 Uttar Pradesh
2025 7
CRISIL IBX 60:40 SDL + AAA PSU Index - April 33 IN152022026 Gujarat
2025 1
CRISIL IBX 60:40 SDL + AAA PSU Index - April IN162014015
34 Haryana
2025 3
CRISIL IBX 60:40 SDL + AAA PSU Index - April IN162014019
35 Haryana
2025 5
CRISIL IBX 60:40 SDI£0+2$AA PSU Index - April 36 IN102(2)14009 Andhra Pradesh
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CRISIL IBX 60:40 SDL + AAA PSU Index - April 37 IN102014011 Andhra Pradesh
2025 8
CRISIL IBX 60:40 SDL + AAA PSU Index - April 38 IN122014002 Assam
2025 5
CRISIL IBX 60:40 SDL + AAA PSU Index - April IN122014003
39 Assam
2025 3
CRISIL IBX 60:40 SDL + AAA PSU Index - April IN132014006 .
40 Bihar
2025 5
CRISIL IBX 60:40 SDL + AAA PSU Index - April IN132014005 .
41 Bihar
2025 7
CRISIL IBX 60:40 SDL + AAA PSU Index - April IN152014009 .
42 Guijarat
2025 7
CRISIL IBX 60:40 SDL + AAA PSU Index - April IN152014008 .
43 Guijarat
2025 9
CRISIL IBX 60:40 SDL + AAA PSU Index - April a4 IN152014007 Gujarat
2025 1
CRISIL IBX 60:40 SDL + AAA PSU Index - April IN152021018 .
45 Guijarat
2025 9
CRISIL IBX 60:40 SDL + AAA PSU Index - April 16 IN222021026 Maharashtra
2025 3
CRISIL IBX 60:40 SDL + AAA PSU Index - April 47 IN342014013 WEST BENGAL
2025 6
CRISIL IBX 60:40 SDL + AAA PSU Index - April 48 IN342014014 WEST BENGAL
2025 4
CRISIL IBX 60:40 SDL + AAA PSU Index - April 49 IN372014004 Jharkhand
2025 2
CRISIL IBX 60:40 SDL + AAA PSU Index - April IN192014008
50 Karnataka
2025 5
CRISIL IBX 60:40 SDL + AAA PSU Index - April 51 IN192014009 Karnataka
2025 3
CRISIL IBX 60:40 SDL + AAA PSU Index - April IN192022015
52 Karnataka
2025 0
CRISIL IBX 60:40 SDL + AAA PSU Index - April IN192014010
53 Karnataka
2025 1
CRISIL IBX 60:40 SDL + AAA PSU Index - April 54 IN202014015 Kerala
2025 7
CRISIL IBX 60:40 SDL + AAA PSU Index - April 55 IN102014010 Andhra Pradesh
2025 0
CRISIL IBX 60:40 SDL + AAA PSU Index - April IN292021001 .
56 Rajasthan
2025 9
CRISIL IBX 60:40 SDI50+2;3AAA PSU Index - April 57 IN292(5)19043 Rajasthan
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CRISIL-IBX 60:40 SD_L Plus AAA PSU Index - 1 INE029A0807 Bharat Petroleum Corporation Ld.
April 2026 3
CRISIL-IBX 60:40 SDL Plus AAA PSU Index - > INE556F08K Small Industries Development Bank Of
April 2026 C2 India
CRISIL-IBX 60:40 SDL Plus AAA PSU Index - INEO20BOSE e .
April 2026 3 L2 Rural Electrification Corporation Ltd.
CRISIL-IBX 60:40 SDL Plus AAA PSU Index - INE134E08LZ . .
. 4 Power Finance Corporation Ltd.
April 2026 0
CRISIL-IBX 60:40 SDL Plus AAA PSU Index - INE733E0824
. 5 NTPC
April 2026 7
CRISIL-IBX 60:40 SDL Plus AAA PSU Index - 6 INE261F08D National Bank for Agriculture & Rural
April 2026 w2 Development
CRISIL-IBX 60:40 SD.L Plus AAA PSU Index - 7 INE103A0804 Mangalore Refinery & Petrochemicals Ltd.
April 2026 3
CRISIL-IBX 60:40 SD_L Plus AAA PSU Index - 8 INEO53F0823 Indian Railway Finance Corporation Ltd.
April 2026 9
CRISIL-IBX 60:40 SDL Plus AAA PSU Index - 9 INEO31A0885 | Housing & Urban Development Corporation
April 2026 5 Ltd.
CRISIL-IBX 60:40 SDL Plus AAA PSU Index - INE514E08F .
April 2026 10 B6 Export Import Bank Of India
CRISIL-IBX 60:40 SD.L Plus AAA PSU Index - 1 IN192018019 Karnataka
April 2026 8
CRISIL-IBX 60:40 SDL Plus AAA PSU Index - IN212015008
April 2026 12 0 Madhya Pradesh
CRISIL-IBX 60:40 SDL Plus AAA PSU Index - 13 IN222015017 Mah ht
April 2026 0 anarasntra
CRISIL-IBX 60:40 SDL Plus AAA PSU Index - 14 IN162015013 Harvana
April 2026 7 Y
CRISIL-IBX 60:40 SDL Plus AAA PSU Index - IN152015009 .
April 2026 15 6 Gujarat
CRISIL-IBX 60:40 SDL Plus AAA PSU Index - 16 IN292015022 Raiasth
April 2026 3 ajasthan
CRISIL-IBX 60:40 SD.L Plus AAA PSU Index - 17 IN102015011 Andhra Pradesh
April 2026 7
CRISIL-IBX 60:40 SDL Plus AAA PSU Index - 18 IN312015021 Tamil Nadu
April 2026 1
CRISIL-IBX 60:40 SDL Plus AAA PSU Index - IN332015035
April 2026 19 9 Uttar Pradesh
CRISIL-IBX 60:40 SDL Plus AAA PSU Index - 20 IN342015008 West Benaal
April 2026 5 g
CRISIL IBX 60:40 SDIéoJrZ%AAA PSU Index - April 1 INEO|2_|%808A Rural Electrification Corporation Ltd.
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CRISIL IBX 60:40 SDL + AAA PSU Index - April 5 INE752E07J Power Grid Corporation of India Ltd.
2027 09
CRISIL IBX 60:40 SDL + AAA PSU Index - April 3 INE752E070 Power Grid Corporation of India Ltd.
2027 C4
CRISIL IBX 60:40 SDL + AAA PSU Index - April 4 INE134E08M Power Finance Corporation Ltd.
2027 Z8
CRISIL IBX 60:40 SDL + AAA PSU Index - April 5 INE134E08IO Power Finance Corporation Ltd.
2027 0
CRISIL IBX 60:40 SDI50+2;’-\AA PSU Index - April 6 INEZOE:SLD0831 Nuclear Power Corporation Of India Ltd.
CRISIL IBX 60:40 SDL + AAA PSU Index - April INE733E07K
7 NTPC
2027 F5
CRISIL IBX 60:40 SDL + AAA PSU Index - April INE557FO08F . .
8 National Housing Bank
2027 VO
CRISIL IBX 60:40 SDL + AAA PSU Index - April 9 INES57F08F National Housing Bank
2027 R8
CRISIL IBX 60:40 SDL + AAA PSU Index - April 10 INE261F08E National Bank for Agriculture & Rural
2027 F5 Development
CRISIL IBX 60:40 SDL + AAA PSU Index - April INE261F08D National Bank for Agriculture & Rural
11
2027 X0 Development
CRISIL IBX 60:40 SDL + AAA PSU Index - April 12 INE261F08E National Bank for Agriculture & Rural
2027 B4 Development
CRISIL IBX 60:40 SDL + AAA PSU Index - April 13 INEO20BOSE Rural Electrification Corporation Ltd.
2027 X7
CRISIL IBX 60:40 SDL + AAA PSU Index - April 14 INE556F08K Small Industries Development Bank Of
2027 K5 India
CRISIL IBX 60:40 SDL + AAA PSU Index - April 15 INE5S56F08KJ Small Industries Development Bank Of
2027 7 India
CRISIL IBX 60:40 SDI£O+2%AAA PSU Index - April 16 INE05§F0798 Indian Railway Finance Corporation Ltd.
CRISIL IBX 60:40 SDL + AAA PSU Index - April 17 INE242A0850 Indian Oil Corporation Ltd.
2027 2
CRISIL IBX 60:40 SDL + AAA PSU Index - April 18 INEO31A0887 | Housing & Urban Development Corporation
2027 1 Ltd.
CRISIL IBX 60:40 SDL + AAA PSU Index - April 19 INEO31A0888 | Housing & Urban Development Corporation
2027 9 Ltd.
CRISIL IBX 60:40 SDI£0+2%AAA PSU Index - April 20 INE094iA0810 Hindustan Petroleum Corporation Ltd.
CRISIL IBX 60:40 SDL + AAA PSU Index - April 21 INES14E08F Export Import Bank Of India
2027 G5
CRISIL IBX 60:40 SDI£0+2%AAA PSU Index - April 22 IN342216018 WEST BENGAL
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CRISIL IBX 60:40 SDL + AAA PSU Index - April IN292016043 .
23 Rajasthan
2027 8
CRISIL IBX 60:40 SDL + AAA PSU Index - April o IN312016142 Tamil Nadu
2027 4
CRISIL IBX 60:40 SDL + AAA PSU Index - April IN452016011
25 Telangana
2027 5
CRISIL IBX 60:40 SDL + AAA PSU Index - April 26 IN332017002 Uttar Pradesh
2027 7
CRISIL IBX 60:40 SDL + AAA PSU Index - April 27 IN102017001 Andhra Pradesh
2027 6
CRISIL IBX 60:40 SDL + AAA PSU Index - April o8 IN222016012 Maharashtra
2027 0
CRISIL IBX 60:40 SDL + AAA PSU Index - April 29 IN222021027 Maharashtra
2027 1
CRISIL IBX 60:40 SDL + AAA PSU Index - April 30 IN212016010 Madhya Pradesh
2027 5
CRISIL IBX 60:40 SDL + AAA PSU Index - April IN202017001
31 Kerala
2027 4
CRISIL IBX 60:40 SDL + AAA PSU Index - April IN192016012
32 Karnataka
2027 5
CRISIL IBX 60:40 SDL + AAA PSU Index - April 33 IN162016029 Haryana
2027 2
CRISIL IBX 60:40 SDL + AAA PSU Index - April IN152020034 .
34 Guijarat
2027 7
CRISIL IBX 60:40 SDL + AAA PSU Index - April 35 IN352016002 Chattisgarh
2027 6
CRISIL IBX 60:40 SDL + AAA PSU Index - April IN132016018 .
36 Bihar
2027 8
CRISIL Long Term Debt Solution Index 1 INE472A0819 Canara Bank
. INE261F08B National Bank for Agriculture & Rural
CRISIL Long Term Debt Solution Index 2 G9 Development
CRISIL Long Term Debt Solution Index 3 INE13A45EO8K Power Finance Corporation Ltd.
CRISIL Long Term Debt Solution Index 4 INE?S%E()S?O Power Grid Corporation of India Ltd.
CRISIL Long Term Debt Solution Index 5 INEO(2301508E Rural Electrification Corporation Ltd.
CRISIL Long Term Debt Solution Index 6 INOOZ((;lGOlO Central Government
CRISIL Long Term Debt Solution Index 7 |N002223008 Central Government
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CRISIL Long Term Debt Solution Index 8 INOOZ?QOOG Central Government
CRISIL Long Term Debt Solution Index 9 |N002(;14005 Central Government
CRISIL Long Term Debt Solution Index 10 |N002224224 Central Government
CRISIL Select AAA Corporate Bond Fund Index 1 INES?;)QHOSD Aditya Birla Finance Ltd.
CRISIL Select AAA Corporate Bond Fund Index 2 INE292A0880 Bajaj Finance Ltd.
CRISIL Select AAA Corporate Bond Fund Index 3 INE022A0807 Bharat Petroleum Corporation Ltd.
CRISIL Select AAA Corporate Bond Fund Index 4 INE5é45E08F Export Import Bank Of India
CRISIL Select AAA Corporate Bond Fund Index 5 lNE01176074 ICICI Home Finance Co. Ltd.
CRISIL Select AAA Corporate Bond Fund Index 6 INE933D0717 Jamnagar Utilities & Power Pvt. Ltd.
CRISIL Select AAA Corporate Bond Fund Index 7 INE102A0808 Mahindra & Mahindra Ltd.
CRISIL Select AAA Corporate Bond Fund Index 8 INE261F08E National Bank for Agriculture & Rural
A6 Development
CRISIL Select AAA Corporate Bond Fund Index 9 lNE7:|3::;EO7K NTPC
CRISIL Select AAA Corporate Bond Fund Index 10 INEngEOSIL Power Finance Corporation Ltd.
CRISIL Select AAA Corporate Bond Fund Index 11 INEOiOBBOBE Rural Electrification Corporation Ltd.
CRISIL Select AAA Corporate Bond Fund Index 12 INESS(;FOSKJ Small Industries IIDnedvi:Iopment Bank Of
CRISIL Select AAA Corporate Bond Fund Index 13 INEOSS"O?IC Tata Capital Housing Finance Ltd.
CRISIL Select AAA Corporate Bond Fund Index 14 IN002(2)21001 Central Government
CRISIL Select AAA Corporate Bond Fund Index 15 |N002324X33 Central Government
CRISIL IBX 50:50 Gilt Plus SDL Index - April IN002017017
1 Central Government
2028 4
CRISIL IBX 50:50 Gilt Plus SDL Index - April IN002022003
2 Central Government
2028 14
CRISIL IBX 50:50 G|2It0;IBus SDL Index - April 3 IN002%17002 Central Government
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CRISIL IBX 50:50 Gilt Plus SDL Index - April IN0O02007006
4 Central Government
2028 9
CRISIL IBX 50:50 Gilt Plus SDL Index - April 5 IN002023001 Central Government
2028 0
CRISIL IBX 50:50 Gilt Plus SDL Index - April IN0O02007003
6 Central Government
2028 6
CRISIL IBX 50:50 Gilt Plus SDL Index - April 7 IN342017021 WEST BENGAL
2028 6
CRISIL IBX 50:50 Gilt Plus SDL Index - April 8 IN192020068 Karnataka
2028 1
CRISIL IBX 50:50 Gilt Plus SDL Index - April 9 IN332018001 Uttar Pradesh
2028 8
CRISIL IBX 50:50 Gilt Plus SDL Index - April IN452020004
10 Telangana
2028 4
CRISIL IBX 50:50 Gilt Plus SDL Index - April 1 IN312018002 Tamil Nadu
2028 8
CRISIL IBX 50:50 Gilt Plus SDL Index - April IN292018001 .
12 Rajasthan
2028 4
CRISIL IBX 50:50 Gilt Plus SDL Index - April 13 IN222023001 Maharashtra
2028 4
CRISIL IBX 50:50 Gilt Plus SDL Index - April 14 IN222019013 Maharashtra
2028 5
CRISIL IBX 50:50 Gilt Plus SDL Index - April 15 IN102018001 Andhra Pradesh
2028 5
CRISIL IBX 50:50 Gilt Plus SDL Index - April 16 IN212018001 Madhya Pradesh
2028 2
CRISIL IBX 50:50 Gilt Plus SDL Index - April IN152018003 .
17 Gujarat
2028 6
CRISIL-IBX 50:50 SDL Plus Gilt Index - April 1 IN002022015 Central Government
2033 1
CRISIL-IBX 50:50 SDL Plus Gilt Index - April IN0O02002010
2 Central Government
2033 6
CRISIL-IBX 50:50 SDL Plus Gilt Index - April IN002022006
3 Central Government
2033 0
CRISIL-IBX 50:50 SDL Plus Gilt Index - April 4 IN0O02007004 Central Government
2033 4
CRISIL-IBX 50:50 SDL Plus Gilt Index - April IN122022016
5 Assam
2033 5
CRISIL-IBX 50:50 SDL Plus Gilt Index - April IN122022022
6 Assam
2033 3
CRISIL-IBX 50:50 SzDoléglus Gilt Index - April 7 IN122%23001 Assam
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CRISIL-IBX 50:50 SDL Plus Gilt Index - April IN152022016 .
8 Guijarat
2033 2
CRISIL-IBX 50:50 SDL Plus Gilt Index - April 9 IN152022028 Gujarat
2033 7
CRISIL-IBX 50:50 SDL Plus Gilt Index - April IN192023025
10 Karnataka
2033 8
CRISIL-IBX 50:50 SDL Plus Gilt Index - April IN192020058
11 Karnataka
2033 2
CRISIL-IBX 50:50 SDL Plus Gilt Index - April 12 IN192023038 Karnataka
2033 1
CRISIL-IBX 50:50 SDL Plus Gilt Index - April 13 IN222022022 Maharashtra
2033 1
CRISIL-IBX 50:50 SDL Plus Gilt Index - April 14 IN222020033 Maharashtra
2033 0
CRISIL-IBX 50:50 SDL Plus Gilt Index - April 15 IN452022038 Telangana
2033 0
CRISIL-IBX 50:50 SDL Plus Gilt Index - April IN452021022
16 Telangana
2033 5
CRISIL IBX 50:50 Gilt Plus SDL Index - April INO02006004
1 Central Government
2037 5
CRISIL IBX 50:50 Gilt Plus SDL Index - April > IN002022002 Central Government
2037 9
CRISIL IBX 50:50 Gilt Plus SDL Index - April IN002022010
3 Central Government
2037 2
CRISIL IBX 50:50 Gilt Plus SDL Index - April 4 IN102024036 Andhra Pradesh
2037 3
CRISIL IBX 50:50 Gilt Plus SDL Index - April IN162024010
5 Haryana
2037 2
CRISIL IBX 50:50 Gilt Plus SDL Index - April 6 IN172024004 Himachal Pradesh
2037 4
CRISIL IBX 50:50 Gilt Plus SDL Index - April IN192023032
7 Karnataka
2037 4
CRISIL IBX 50:50 Gilt Plus SDL Index - April IN202024003
8 Kerala
2037 1
CRISIL IBX 50:50 Gilt Plus SDL Index - April 9 IN212020023 Madhya Pradesh
2037 2
CRISIL IBX 50:50 Gilt Plus SDL Index - April 10 IN222021020 Maharashtra
2037 6
CRISIL IBX 50:50 Gilt Plus SDL Index - April IN282024018 .
11 Punjab
2037 1
CRISIL IBX 50:50 thO;Ius SDL Index - April 12 IN292%23030 Rajasthan
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CRISIL IBX 50:50 Gilt Plus SDL Index - April IN452024005
13 Telangana
2037 7
CRISIL IBX 50:50 Gilt Plus SDL Index - April 14 IN332022015 Uttar Pradesh
2037 2
CRISIL-IBX 50:50 Gilt Plus SDL Index - June IN002017002
1 Central Government
2027 6
CRISIL-IBX 50:50 Gilt Plus SDL Index - June IN002022003
2 Central Government
2027 7
CRISIL-IBX 50:50 Gilt Plus SDL Index - June 3 IN002006007 Central Government
2027 8
CRISIL-IBX 50:50 Gilt Plus SDL Index - June IN372016005
4 Jharkhand
2027 7
CRISIL-IBX 50:50 Gilt Plus SDL Index - June 5 IN342016017 WEST BENGAL
2027 5
CRISIL-IBX 50:50 Gilt Plus SDL Index - June 6 IN332017004 Uttar Pradesh
2027 3
CRISIL-IBX 50:50 Gilt Plus SDL Index - June IN312017004 .
7 Tamil Nadu
2027 5
CRISIL-IBX 50:50 Gilt Plus SDL Index - June IN292021044 .
8 Rajasthan
2027 9
CRISIL-IBX 50:50 Gilt Plus SDL Index - June 9 IN222017002 Maharashtra
2027 0
CRISIL-IBX 50:50 Gilt Plus SDL Index - June 10 IN212016010 Madhya Pradesh
2027 5
CRISIL-IBX 50:50 Gilt Plus SDL Index - June IN202016013
11 Kerala
2027 0
CRISIL-IBX 50:50 Gilt Plus SDL Index - June IN192016011
12 Karnataka
2027 7
CRISIL-IBX 50:50 Gilt Plus SDL Index - June 13 IN102016042 Andhra Pradesh
2027 1
CRISIL-IBX 50:50 Gilt Plus SDL Index - June IN162017001
14 Haryana
2027 0
CRISIL-IBX 50:50 Gilt Plus SDL Index - June IN152017004 .
15 Guijarat
2027 5
CRISIL-IBX 50:50 Gilt Plus SDL Index - June 16 IN352016003 Chattisgarh
2027 4
CRISIL-IBX 50:50 Gilt Plus SDL Index - June IN132016016 .
17 Bihar
2027 2
CRISIL-IBX 50:50 Gilt Plus SDL Index - June IN122022002
18 Assam
2027 5
CRISIL-IBX 50:50 thogéus SDL Index - June 1 IN002(3)23001 Central Government
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CRISIL-IBX 50:50 Gilt Plus SDL Index - June IN002017017
2 Central Government
2028 4
CRISIL-IBX 50:50 Gilt Plus SDL Index - June 3 IN192017016 Karnataka
2028 5
CRISIL-IBX 50:50 Gilt Plus SDL Index - June IN342021004
4 West Bengal
2028 6
CRISIL-IBX 50:50 Gilt Plus SDL Index - June 5 IN332017022 Uttar Pradesh
2028 5
CRISIL-IBX 50:50 Gilt Plus SDL Index - June 6 IN452020009 Telangana
2028 3
CRISIL-IBX 50:50 Gilt Plus SDL Index - June IN312018001 .
7 Tamil Nadu
2028 0
CRISIL-IBX 50:50 Gilt Plus SDL Index - June IN292017014 .
8 Rajasthan
2028 8
CRISIL-IBX 50:50 Gilt Plus SDL Index - June 9 IN282018004 Punjab
2028 9
CRISIL-IBX 50:50 Gilt Plus SDL Index - June IN202018001
10 Kerala
2028 3
CRISIL-IBX 50:50 Gilt Plus SDL Index - June 11 IN102022069 Andhra Pradesh
2028 6
CRISIL-IBX 50:50 Gilt Plus SDL Index - June 12 IN182017010 Jammu & Kashmir
2028 9
CRISIL-IBX 50:50 Gilt Plus SDL Index - June IN162017014
13 Haryana
2028 3
CRISIL-IBX 50:50 Gilt Plus SDL Index - June IN152023004 .
14 Guijarat
2028 7
CRISIL-IBX 50:50 Gilt Plus SDL Index - June 15 IN352017004 Chattisgarh
2028 1
CRISIL-IBX 50:50 Gilt Plus SDL Index - June 16 IN132017006 Bihar
2028 2
CRISIL-IBX 50:50 Gilt Plus SDL Index - June IN122017015
17 Assam
2028 4
CRISIL-IBX 50:50 Gilt Plus SDL Index - 1 IN002023001 Central Government
September 2028 0
CRISIL-IBX 50:50 Gilt Plus SDL Index - IN002017017
September 2028 2 4 Central Government
CRISIL-IBX 50:50 Gilt Plus SDL Index - 3 IN002014001 Central Government
September 2028 1
CRISIL-IBX 50:50 Gilt Plus SDL Index - 4 IN342017015 West Benaal
September 2028 8 9
CRISIL-IBX 50:50 Gilt Plus SDL Index - IN102022069
September 2028 5 6 Andhra Pradesh
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CRISIL-IBX 50:50 Gilt Plus SDL Index - IN332017011
September 2028 6 8 Uttar Pradesh
CRISIL-IBX 50:50 Gilt Plus SDL Index - IN452020009
September 2028 ! 3 Telangana
CRISIL-IBX 50:50 Gilt Plus SDL Index - 8 IN312019020 Tamil Nad
September 2028 9 amit Nadu
CRISIL-IBX 50:50 Gilt Plus SDL Index - 9 IN292017009 Raiasthan
September 2028 8 )
CRISIL-IBX 50:50 Gilt Plus SDL Index - IN282017017 .
September 2028 10 2 Punjab
CRISIL-IBX 50:50 Gilt Plus SDL Index - 11 IN222019012 Mah ht
September 2028 7 anharasntra
CRISIL-IBX 50:50 Gilt Plus SDL Index - IN212017006
September 2028 12 5 Madhya Pradesh
CRISIL-IBX 50:50 Gilt Plus SDL Index - IN202018001
September 2028 13 3 Kerala
CRISIL-IBX 50:50 Gilt Plus SDL Index - 14 IN192017012 K tak
September 2028 4 arnataka
CRISIL-IBX 50:50 Gilt Plus SDL Index - IN172022003 .
September 2028 15 8 Himachal Pradesh
CRISIL-IBX 50:50 Gilt Plus SDL Index - IN162022029
September 2028 16 4 Haryana
CRISIL-IBX 50:50 Gilt Plus SDL Index - 17 IN152019012 Guiarat
September 2028 6 ujara
CRISIL-IBX 50:50 Gilt Plus SDL Index - 18 IN352017002 Chatti h
September 2028 5 attisgar
CRISIL-IBX 50:50 Gilt Plus SDL Short Duration IN002023010
1 Central Government
Fund Index 1
CRISIL-IBX 50:50 Gilt Plus SDL Short Duration > IN002021001 Central Government
Fund Index 2
CRISIL-IBX 50:50 Gilt Plus SDL Short Duration 3 IN002022003 Central G i
Fund Index 7 entral Governmen
CRISIL-IBX 50:50 Gilt Plus SDL Short Duration IN002023001
4 Central Government
Fund Index 0
CRISIL-IBX 50:50 Gilt Plus SDL Short Duration 5 IN192017012 Karnataka
Fund Index 4
CRISIL-IBX 50:50 Gilt Plus SDL Short Duration 6 IN222015017 Mah ht
Fund Index 0 anharashtra
CRISIL-IBX 50:50 Gilt Plus SDL Short Duration IN312017007 .
7 Tamil Nadu
Fund Index 8
CRISIL-IBX 50:50 Gilt Plus SDL Short Duration 8 IN332018015 Uttar Pradesh
Fund Index 8
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CRISIL-IBX 50:50 Gilt Plus SDL Index - 1 IN002007006 Central Govermnment
September 2027 9
CRISIL-IBX 50:50 Gilt Plus SDL Index - IN002017002
September 2027 2 6 Central Government
CRISIL-IBX 50:50 Gilt Plus SDL Index - 3 IN0O02007003 Central G ¢
September 2027 6 entral Lovernmen
CRISIL-IBX 50:50 Gilt Plus SDL Index - 4 IN002022003 Central Government
September 2027 7
CRISIL-IBX 50:50 Gilt Plus SDL Index - IN192017002
September 2027 > 5 Kamataka
CRISIL-IBX 50:50 Gilt Plus SDL Index - 6 IN332017004 Uttar Pradesh
September 2027 3 ar rrades
CRISIL-IBX 50:50 Gilt Plus SDL Index - 7 IN452019009 Telanaana
September 2027 6 9
CRISIL-IBX 50:50 Gilt Plus SDL Index - IN312017007 .
September 2027 8 8 Tamil Nadu
CRISIL-IBX 50:50 Gilt Plus SDL Index - 9 IN292017001 Raiasth
September 2027 5 ajasthan
CRISIL-IBX 50:50 Gilt Plus SDL Index - 10 IN282017009 Puniab
September 2027 9 )
CRISIL-IBX 50:50 Gilt Plus SDL Index - IN222017006
September 2027 11 1 Maharashtra
CRISIL-IBX 50:50 Gilt Plus SDL Index - IN212017003
September 2027 12 9 Madhya Pradesh
CRISIL-IBX 50:50 Gilt Plus SDL Index - 13 IN202017002 Keral
September 2027 2 erala
CRISIL-IBX 50:50 Gilt Plus SDL Index - IN102018021
September 2027 14 3 Andhra Pradesh
CRISIL-IBX 50:50 Gilt Plus SDL Index - IN372017001
September 2027 15 5 Jharkhand
CRISIL-IBX 50:50 Gilt Plus SDL Index - 16 IN162017005 H
September 2027 1 aryana
CRISIL-IBX 50:50 Gilt Plus SDL Index - 17 IN152017004 Guiarat
September 2027 5 I
CRISIL-IBX 50:50 Gilt Plus SDL Index - IN352017001 .
September 2027 18 7 Chattisgarh
CRISIL-IBX 50:50 Gilt Plus SDL Index - 19 IN122017004 Assam
September 2027 8
CRISIL IBX 70:30 CPSE Plus SDL Index - April 1 INE242A0847 Indian Oil Corporation Ltd.
2025 8
CRISIL IBX 70:30 CPSE Plus SDL Index - April 2 INE261F08CI National Bank for Agriculture & Rural
2025 3 Development
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CRISIL IBX 70:30 CPSE Plus SDL Index - April 3 INE5S57F08F National Housing Bank
2025 H9
CRISIL IBX 70:30 CPSE Plus SDL Index - April 4 INE134E08K Power Finance Corporation Ltd.
2025 P3
CRISIL IBX 70:30 CPZSOEZSPIUS SDL Index - April 5 INE75§E0864 Power Grid Corporation of India Ltd.
CRISIL IBX 70:30 CPSE Plus SDL Index - April 6 INE0O20B0893 Rural Electrification Corporation Ltd.
2025 0
CRISIL IBX 70:30 CPSE Plus SDL Index - April 7 INE556F08JX Small Industries Development Bank Of
2025 0 India
CRISIL IBX 70:30 CPSE Plus SDL Index - April IN152015001 .
8 Guijarat
2025 3
CRISIL IBX 70:30 CPSE Plus SDL Index - April IN192014011
9 Karnataka
2025 9
CRISIL IBX 70:30 CPSE Plus SDL Index - April 10 IN212020027 Madhya Pradesh
2025 3
CRISIL IBX 70:30 CPSE Plus SDL Index - April IN292021001 .
11 Rajasthan
2025 9
CRISIL IBX 70:30 CPSE Plus SDL Index - April 12 IN312015002 Tamil Nadu
2025 1
CRISIL IBX 70:30 CPSE Plus SDL Index - April 13 IN342015001 WEST BENGAL
2025 0
CRISIL-IBX 90:10 SDL Plus Gilt Index - April IN002021024
1 Central Government
2032 4
CRISIL-IBX 90:10 SDL Plus Gilt Index - April INO02017004
2 Central Government
2032 2
CRISIL-IBX 90:10 SDL Plus Gilt Index - April IN0O02021009
3 Central Government
2032 5
CRISIL-IBX 90:10 SDL Plus Gilt Index - April 4 IN192021034 Karnataka
2032 2
CRISIL-IBX 90:10 SDL Plus Gilt Index - April 5 IN342021029 WEST BENGAL
2032 3
CRISIL-IBX 90:10 SDL Plus Gilt Index - April 6 IN332021023 Uttar Pradesh
2032 7
CRISIL-IBX 90:10 SDL Plus Gilt Index - April 7 IN452022044 Telangana
2032 8
CRISIL-IBX 90:10 SDL Plus Gilt Index - April IN312021051 :
8 Tamil Nadu
2032 0
CRISIL-IBX 90:10 SDL Plus Gilt Index - April IN292019048 .
9 Rajasthan
2032 4
CRISIL-IBX 90:10 SZDOIE%EIUS Gilt Index - April 10 IN222222025 Maharashtra
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CRISIL-IBX 90:10 SDL Plus Gilt Index - April 11 IN222016015 Maharashtra
2032 3
CRISIL-IBX 90:10 SDL Plus Gilt Index - April 12 IN192023037 Karnataka
2032 3
CRISIL-IBX 90:10 SDL Plus Gilt Index - April 13 IN102022074 Andhra Pradesh
2032 6
CRISIL-IBX 90:10 SDL Plus Gilt Index - April IN162021020
14 Haryana
2032 4
CRISIL-IBX 90:10 SDL Plus Gilt Index - April 15 IN152021023 Gujarat
2032 9
CRISIL-IBX 90:10 SDL Plus Gilt Index - April 16 IN352023029 Chattisgarh
2032 0
CRISIL-IBX 90:10 SDL Plus Gilt Index - April 17 IN352023023 Chattisgarh
2032 3
CRISIL-IBX 90:10 SDL Plus Gilt Index - April 18 IN132019022 Bihar
2032 7
CRISIL-IBX 90:10 SDL Plus Gilt Index - April 19 IN102019052 Andhra Pradesh
2032 7
CRISIL-IBX 90:10 SDL Plus Gilt Index - IN002021018
1 Central Government
November 2026 6
CRISIL-IBX 90:10 SDL Plus Gilt Index - > IN002023011 Central Government
November 2026 9
CRISIL-IBX 90:10 SDL Plus Gilt Index - 3 IN002014006 Central G i
November 2026 0 entral Lovernmen
CRISIL-IBX 90:10 SDL Plus Gilt Index - 4 IN002012003 Central G i
November 2026 9 entral Lovernmen
CRISIL-IBX 90:10 SDL Plus Gilt Index - 5 IN152022015 Guiarat
November 2026 4 I
CRISIL-IBX 90:10 SDL Plus Gilt Index - IN152023010 .
November 2026 6 4 Gujarat
CRISIL-IBX 90:10 SDL Plus Gilt Index - 7 IN162016023 H
November 2026 5 aryana
CRISIL-IBX 90:10 SDL Plus Gilt Index - 8 IN192016004 Karnataka
November 2026 2
CRISIL-IBX 90:10 SDL Plus Gilt Index - 9 IN202016011 Kerala
November 2026 4
CRISIL-IBX 90:10 SDL Plus Gilt Index - IN212016007
November 2026 10 1 Madhya Pradesh
CRISIL-IBX 90:10 SDL Plus Gilt Index - 11 IN222016011 Maharashtra
November 2026 2
CRISIL-IBX 90:10 SDL Plus Gilt Index - IN292016020 .
November 2026 12 6 Rajasthan
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CRISIL-IBX 90:10 SDL Plus Gilt Index - 13 IN312016014 Tamil Nadu
November 2026 5
CRISIL-IBX 90:10 SDL Plus Gilt Index - IN452016011
November 2026 14 5 Telangana
CRISIL-IBX 90:10 SDL Plus Gilt Index - IN332016028
November 2026 15 3 Uttar Pradesh
CRISIL-IBX 90:10 SDL Plus Gilt Index - 16 IN342016010 WEST BENGAL
November 2026 0
CRISIL-IBX 90:10 SDL Plus Gilt Index - INO02007006
September 2027 1 9 Central Government
CRISIL-IBX 90:10 SDL Plus Gilt Index - 5 INO02007003 Central G ¢
September 2027 6 entral Lsovernmen
CRISIL-IBX 90:10 SDL Plus Gilt Index - 3 IN002022003 Central Govermnment
September 2027 7
CRISIL-IBX 90:10 SDL Plus Gilt Index - IN102018021
September 2027 4 3 Andhra Pradesh
CRISIL-IBX 90:10 SDL Plus Gilt Index - 5 IN152021009 Guiarat
September 2027 8 ujara
CRISIL-IBX 90:10 SDL Plus Gilt Index - 6 IN152023006 Guiarat
September 2027 2 )
CRISIL-IBX 90:10 SDL Plus Gilt Index - IN162017005
September 2027 ! 1 Haryana
CRISIL-IBX 90:10 SDL Plus Gilt Index - 8 IN222017010 Mah ht
September 2027 3 anarasntra
CRISIL-IBX 90:10 SDL Plus Gilt Index - 9 IN292021029 Raiasth
September 2027 0 ajasthan
CRISIL-IBX 90:10 SDL Plus Gilt Index - 10 IN312018011 Tamil Nadu
September 2027 9
CRISIL-IBX 90:10 SDL Plus Gilt Index - IN452019010
September 2027 11 4 Telangana
CRISIL-IBX 90:10 SDL Plus Gilt Index - IN332017010
September 2027 12 0 Uttar Pradesh
CRISIL IBX Gilt Index - April 2026 1 INOOZngOOl Central Government
CRISIL IBX Gilt Index - April 2026 2 |N002(3)15009 Central Government
CRISIL IBX Gilt Index - April 2026 3 INOOZ%ZSOOZ Central Government
CRISIL IBX Gilt Index - April 2026 4 IN002220027 Central Government
CRISIL IBX Gilt Index - April 2026 5 IN002221001 Central Government
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CRISIL-IBX Gilt Index - April 2028 1 INOOZSWOOG Central Government
CRISIL-IBX Gilt Index - April 2028 2 'N002317017 Central Govermnment
CRISIL-IBX Gilt Index - April 2028 3 |N002%24X29 Central Government
CRISIL-IBX Gilt Index - April 2028 4 |N002324X28 Central Government
CRISIL-IBX Gilt Index - April 2028 5 |N002%24X27 Central Government
CRISIL IBX Gilt Index - April 2029 1 |N002315006 Central Government
CRISIL IBX Gilt Index - April 2029 2 |N002223010 Central Government
CRISIL IBX Gilt Index - April 2029 3 |N002222001 Central Government
CRISIL IBX Gilt Index - April 2029 4 IN002214001 Central Government
CRISIL IBX Gilt Index - April 2029 5 |N002218045 Central Government
CRISIL IBX Gilt Index - April 2029 6 INOOZ(;OSOOZ Central Government
CRISIL-IBX Gilt Index - April 2032 1 INOOZ(;21009 Central Government
CRISIL-IBX Gilt Index - April 2032 2 IN002217004 Central Government
CRISIL-IBX Gilt Index - April 2032 3 IN002221024 Central Government
CRISIL-IBX Gilt Index - April 2032 4 |N002(6)24007 Central Government
CRISIL IBX Gilt Index - April 2033 1 IN002(7)07007 Central Government
CRISIL IBX Gilt Index - April 2033 2 IN002222015 Central Government
CRISIL IBX Gilt Index - April 2033 3 |N002822006 Central Government
CRISIL IBX Gilt Index - April 2033 4 INOOZ%OZMO Central Government
CRISIL IBX Gilt Index - April 2033 5 IN002207004 Central Government
CRISIL-BX Gilt Index - June 2027 1 | IN0020Z2003 Central Government
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Index S(r).n ISIN Issuer/Security Name
CRISIL-IBX Gilt Index - June 2027 2 INOOZZO(SOO? Central Government
CRISIL-IBX Gilt Index - June 2027 3 | IN0029LIO02 Central Government
CRISIL-IBX Gilt Index - June 2027 4 |N002324X28 Central Government
CRISIL-IBX Gilt Index - June 2027 5 |N002%24X29 Central Government
CRISIL-IBX Gilt Index - June 2027 6 |N002%24X27 Central Government
CRISIL IBX Gilt Index - June 2036 1 INOOZgZZOOZ Central Government
CRISIL IBX Gilt Index - June 2036 2 IN002221015 Central Government
CRISIL IBX Gilt Index - June 2036 3 |N002205001 Central Government
CRISIL IBX Gilt Index - June 2036 4 IN002206004 Central Government
CRISIL-IBX SDL Index - June 2034 1 IN102322016 Andhra Pradesh
CRISIL-IBX SDL Index - June 2034 2 'N162822012 Haryana
CRISIL-IBX SDL Index - June 2034 3 IN192323027 Karnataka
CRISIL-IBX SDL Index - June 2034 4 IN212223002 Madhya Pradesh
CRISIL-IBX SDL Index - June 2034 5 IN222222007 Maharashtra
CRISIL-BX SDL Index - June 2034 6 'N282(7’23°°6 Punjab
CRISIL-IBX SDL Index - June 2034 7 |N292(6)19009 Rajasthan
CRISIL-IBX SDL Index - June 2034 8 IN312223045 Tamil Nadu
CRISIL-BX SDL Index - June 2034 g | IN932023003 Uttar Pradesh
CRISIL-IBX SDL Index - April 2033 1 IN122(§22005 Assam
CRISIL-IBX SDL Index - April 2033 2 IN]'SZ?_ZZO]'S Bihar
CRISIL-IBX SDL Index - April 2033 3 'N152222011 Gujarat
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CRISIL-IBX SDL Index - April 2033 4 IN162222008 Haryana
CRISIL-IBX SDL Index - April 2033 5 'N192223025 Karnataka
CRISIL-IBX SDL Index - April 2033 6 |N202317008 Kerala
CRISIL-IBX SDL Index - April 2033 7 |N212222006 Madhya Pradesh
CRISIL-IBX SDL Index - April 2033 8 |N222221012 Maharashtra
CRISIL-IBX SDL Index - April 2033 9 IN292222009 Rajasthan
CRISIL-IBX SDL Index - April 2033 10 IN312222018 Tamil Nadu
CRISIL-IBX SDL Index - April 2033 11 'N332222003 Uttar Pradesh
CRISIL-IBX SDL Index - April 2033 12 IN342222004 West Bengal
CRISIL-IBX SDL Index - June 2027 1 IN102216042 Andhra Pradesh
CRISIL-IBX SDL Index - June 2027 2 | INI32016013 Bihar
CRISIL-IBX SDL Index - June 2027 3 IN152(;17004 Gujarat
CRISIL-IBX SDL Index - June 2027 4 IN162216024 Haryana
CRISIL-IBX SDL Index - June 2027 5 IN192316006 Karnataka
CRISIL-BX SDL Index - June 2027 I Kerala
CRISIL-IBX SDL Index - June 2027 7 IN212(5)16010 Madhya Pradesh
CRISIL-IBX SDL Index - June 2027 8 INZZZCC))NOOZ Maharashtra
CRISIL-BX SDL Index - June 2027 9 'N292221°43 Rajasthan
CRISIL-IBX SDL Index - June 2027 10 IN312(5)17004 Tamil Nadu
CRISIL-IBX SDL Index - June 2027 11 IN332217004 Uttar Pradesh
CRISIL-BX SDL Index - June 2027 12 | 3426017 WEST BENGAL
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CRISIL-IBX SDL Index - June 2032 1 IN222322025 Maharashtra
CRISIL-IBX SDL Index - June 2032 2 | MN342022001 WEST BENGAL
CRISIL-IBX SDL Index - June 2032 3 |N342322002 WEST BENGAL
CRISIL-IBX SDL Index - June 2032 4 |N332221014 Uttar Pradesh
CRISIL-IBX SDL Index - June 2032 5 | IN332021023 Uttar Pradesh
CRISIL-IBX SDL Index - June 2032 6 IN332221006 Uttar Pradesh
CRISIL-IBX SDL Index - June 2032 7 IN332221022 Uttar Pradesh
CRISIL-IBX SDL Index - June 2032 g | MNI12021047 Tamil Nadu
CRISIL-IBX SDL Index - June 2032 9 IN312221026 Tamil Nadu
CRISIL-IBX SDL Index - June 2032 10 IN312822003 Tamil Nadu
CRISIL-IBX SDL Index - June 2032 1 | IN312022001 Tamil Nadu
CRISIL-IBX SDL Index - June 2032 12 IN292221049 Rajasthan
CRISIL-IBX SDL Index - June 2032 13 IN292222004 Rajasthan
CRISIL-IBX SDL Index - June 2032 14 IN292221036 Rajasthan
CRISIL-BX SDL Index - June 2032 15 | MN222021010 Maharashtra
CRISIL-IBX SDL Index - June 2032 16 IN102%22007 Andhra Pradesh
CRISIL-IBX SDL Index - June 2032 17 IN222322006 Maharashtra
CRISIL-IBX SDL Index - June 2032 18 |N222222023 Maharashtra
CRISIL-IBX SDL Index - June 2032 19 IN212(3)21003 Madhya Pradesh
CRISIL-IBX SDL Index - June 2032 20 IN212%22001 Madhya Pradesh
CRISIL-BX SDL Index - June 2032 21 | MNI92022001 Kamataka
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CRISIL-IBX SDL Index - June 2032 22 IN192321034 Karnataka
CRISIL-IBX SDL Index - June 2032 23 | IN192021019 Karnataka
CRISIL-IBX SDL Index - June 2032 24 |N162222011 Haryana
CRISIL-IBX SDL Index - June 2032 25 |N152822003 Gujarat
CRISIL-IBX SDL Index - June 2032 26 'N152222020 Gujarat
CRISIL-IBX SDL Index - June 2032 27 IN152221021 Gujarat
CRISIL-IBX SDL Index - June 2032 28 IN132223009 Bihar
CRISIL-IBX SDL Index - June 2032 29 |N102323067 Andhra Pradesh
CRISIL-IBX SDL Index - June 2032 30 IN102222035 Andhra Pradesh
CRISIL IBX SDL Index - May 2027 1 IN132321001 Bihar
CRISIL IBX SDL Index - May 2027 2 'N352216003 Chattisgarh
CRISIL IBX SDL Index - May 2027 3 IN152(;17004 Gujarat
CRISIL IBX SDL Index - May 2027 4 IN162817001 Haryana
CRISIL IBX SDL Index - May 2027 5 IN192216012 Karnataka
CRISIL IBX SDL Index - May 2027 6 'N202(2’17°°2 Kerala
CRISIL IBX SDL Index - May 2027 7 IN212(5)16010 Madhya Pradesh
CRISIL IBX SDL Index - May 2027 8 INZZZCC))NOOZ Maharashtra
CRISIL IBX SDL Index - May 2027 9 |N292c5)17001 Rajasthan
CRISIL IBX SDL Index - May 2027 10 IN312(7)17003 Tamil Nadu
CRISIL IBX SDL Index - May 2027 11 IN332217004 Uttar Pradesh
CRISIL IBX SDL Index - May 2027 12 'N342216018 WEST BENGAL

76




Crisil

Intelligence

‘ Index S(r).n ISIN Issuer/Security Name
CRISIL IBX SDL Index - September 2027 1 IN102218021 Andhra Pradesh
CRISIL IBX SDL Index - September 2027 2 'N132221002 Bihar
CRISIL IBX SDL Index - September 2027 3 |N152217004 Gujarat
CRISIL IBX SDL Index - September 2027 4 |N162217005 Haryana
CRISIL IBX SDL Index - September 2027 5 |N202217006 Kerala
CRISIL IBX SDL Index - September 2027 6 IN212(£))17003 Madhya Pradesh
CRISIL IBX SDL Index - September 2027 7 IN222217006 Maharashtra
CRISIL IBX SDL Index - September 2027 8 |N282317009 Punjab
CRISIL IBX SDL Index - September 2027 9 IN292(;17001 Rajasthan
CRISIL IBX SDL Index - September 2027 10 IN312217007 Tamil Nadu
CRISIL IBX SDL Index - September 2027 11 |N452%19009 Telangana
CRISIL IBX SDL Index - September 2027 12 IN332217004 Uttar Pradesh
CRISIL IBX SDL Index - September 2027 13 IN342217004 WEST BENGAL

*Redemption date is earlier of Maturity Date & Call/Put Date

Note: Bonds and Government Security Indices are rebalanced on 1% working day of every month with issuer rebalancing done on quarterly basis,
whereas CP, CD and SDL indices are rebalanced on 1° working day of every fortnight.
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Index Average Maturity Average MD Average YTM Average Macaulay Duration

CRISIL Composite CD Index 0.4001 0.3716 71.47% 0.4001
CRISIL Composite CP Index 0.2499 0.2317 7.73% 0.2499
CRISIL Composite T-Bill Index 0.5323 0.4991 6.63% 0.5323
CRISIL Composite Bond Index 8.9188 5.1548 7.36% 5.3996
CRISIL Short Term Bond Index 2.1469 1.8164 7.45% 1.9385
CRISIL Liquid Debt Index 0.1097 0.1024 7.06% 0.1097
CRISIL Low Duration Debt Index 0.7857 0.6939 7.66% 0.7475
E'ZLSX'L Ultra Short Term - Debt 0.4530 0.4133 7.56% 0.4450
CRISIL Money Market Index 0.3821 0.3559 7.35% 0.3821
CRISIL Medium Term Debt Index 3.9835 3.1713 7.65% 3.4019
CRISIL Medium To Long Term 7.8675 5.6770 7.25% 5.9760
Debt Index

CRISIL Long Term Debt Index 16.0976 8.2516 7.29% 8.6722
CRISIL Corporate Bond

Composite Index 4.7294 3.4863 7.68% 3.7322
CRISIL  Long Term  Corporate 8.9803 6.2048 7.40% 6.6364
Bond Index

CRISIL Medium Term Corporate 3.6962 29902 7.74% 3.2066
Bond Index

CRISIL Short Term Corporate

Bond Index 1.4412 1.2501 7.90% 1.3481
I(;z'eSX'L Composite  Credit Risk 3.9014 2.8852 8.86% 3.0714
I‘;Sg‘(”- Medium Term Credit Risk 25025 1.9742 9.00% 2.1005
I(rzlg';‘(”‘ Banking and PSU Debt 4.3134 3.5630 7.48% 3.8066
|(r:1§§<”_ Short Term - Credit Risk 1.4640 1.1616 9.00% 1.2499
CRISIL Dynamic Debt Index 9.7062 5.8878 7.36% 6.1921
CRISIL Composite AA Long Term 8.9280 5.8022 8.62% 6.2581
Bond Index

CRISIL Composite AA Medium

Term Bond Index 3.8446 2.9915 8.90% 3.2059
CRISIL Composite AA Short Term 1.3953 1.1560 8.94% 12513

Bond Index
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Index Average Maturity Average MD Average YTM Average Macaulay Duration
CRISIL FPI Index 8.6891 5.4493 7.45% 5.7670
CRISIL  Money Market Index- o
Insurance 0.5694 0.5312 7.13% 0.5694
CRISIL Liquid Debt A-l Index 0.1072 0.1000 7.05% 0.1072
ﬁ';fx”' Low Duration Debt A-l 0.7606 0.6933 7.58% 0.7464
CRISIL Short Duration Debt Al 2.1590 1.8494 7.57% 1.9692
CRISIL Medium Duration Debt A- 4.1043 32867 7 47% 35197
Il Index
CRISIL Medium Duration Debt B- 4.1414 32324 7 99% 3.4681
Il Index
CRISIL Medium Duration Debt C- 4.1644 3.1489 9.52% 3.3062
Il Index
CRISIL Medium to Long Duration
Debt A-lll Index 7.7253 5.6176 7.18% 5.9150
CRISIL Medium to Long Duration 6.5019 4.6906 7 98% 5 0129
Debt B-lll Index
CRISIL Medium to Long Duration 7 7666 52377 9 43% 5.5646
Debt C-lll Index
I%SLSX'L Long Duration Debt Al 17.2270 8.7115 7.18% 9.1495
CRISIL Credit Risk Debt C-ll Index 1.8351 1.3736 9.80% 1.4595
E\E';‘('L Credit Risk Debt C-I 3.8889 2.9986 9.36% 3.1487
CRISIL Corporate Bond B-Il Index 1.6030 1.3815 8.15% 1.4838
CRISIL Corporate Bond B-lll Index 3.7985 3.0054 8.19% 3.2434
CRISIL Dynamic Bond A-lll Index 10.4565 6.3185 7.20% 6.6415
CRISIL Dynamic Bond B-IIl Index 7.0481 4.8307 7.99% 5.1582
CRISIL Dynamic Bond C-lll Index 8.3514 5.4023 9.42% 5.7368
CRISIL Money Market A-l Index 0.3989 0.3712 7.34% 0.3989
i?'ig‘;”ra Short Duration Debt 0.3717 0.3464 7.35% 0.3716
CRISIL — Aggressive Credit Debt 3.3696 25217 9.85% 2 6707
Term Index
ESLSX”' AAA Long Term  Bond 9.7753 6.7429 7.30% 7.2157
ﬁ';fx”' AAA Medium Term Bond 3.7941 3.0709 7.64% 3.3057
CRISIL AAA Short Term Bond 1.5324 1.3276 7.83% 1.4311

Index
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Index Average Maturity Average MD Average YTM Average Macaulay Duration
CRISIL AA Long Term Bond Index 8.7893 5.7423 9.02% 6.1768
ESLSX”' AA Medium Term Bond 4.0248 3.1279 9.09% 3.3534
CRISIL AA Short Term Bond Index 1.2967 1.0244 9.19% 1.1121
CRISIL AA and AA+ Long Term 9.0170 6.0472 8.24% 6.5047
Bond Index
CRISIL AA and AA+ Medium Term 3.8226 3.0025 8.64% 3.2326
Bond Index
CRISIL AA and AA+ Short Term
Bord dox 1.5941 1.3719 8.63% 1.4887
ﬁg'esx'L AA+ Long Term Bond 9.1257 5.8999 8.20% 6.3817
I‘;g'esx'L AA+ Medium Term Bond 3.0287 3.0741 8.41% 3.3334
I‘;SLSX'L AA+ Short Term Bond 1.3797 1.1933 8.34% 1.2931
IC;F;:S('L AA- Long Term Bond 6.6411 4.4837 11.13% 4.7104
I‘;SS('L AA- Medium Term Bond 3.4731 2.6499 10.37% 2.7146
ESS('L AA- Short Term Bond 1.7421 1.4006 10.49% 1.5008
CRISIL Medium to Long Term 7.8392 8.5216 7.79% 9.1951
Banking Debt Index
ﬁsg‘('L Short Term Banking Debt 1.6377 8.2055 8.28% 8.8912
CRISIL Medium to Long Term o
50U Debr oy 7.6023 5.5858 7.45% 5.9542
E\SLSX'L Short Term PSU Debt 1.5834 1.3741 7.60% 1.4783
CRISIL A Medium To Long Term 5.0525 3.6837 11.00% 3.7974
Bond Index
|(r:15|esx||_ A Medium Term Bond 3.9671 2.8934 10.20% 3.0448
CRISIL A Short Term Bond Index 2.1040 1.1943 11.82% 1.2529
CRISIL AAA up to 1 Year Short
Torm Bond Indox 0.6314 0.5851 7.87% 0.6312
CRISIL AAA 1 to 3 Year Short 1.9149 1.6543 7.81% 1.7836
Term Bond Index
CRISIL AAand AA+up to 1 Year 0.6278 0.5752 8.62% 0.6250

Short Term Bond Index
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Average Maturity Average MD Average YTM Average Macaulay Duration

Short Term Bond Index 2.0394 1.6625 8.74% 1.7978
CRISIL 10 Year Gilt Index 9.2329 6.5938 6.87% 6.8202
CRISIL Dynamic Gilt Index 13.2758 7.1729 7.03% 7.4221
CRISIL Long Term Gilt Index 23.9259 10.1883 7.15% 10.5472
CRISIL Medium Term Gilt Index 7.8135 5.7712 6.98% 5.9692
CRISIL Short Term Gilt Index 2.7444 2.3765 6.87% 2.4571
CRISIL Composite Gilt Index 13.4016 6.9874 7.03% 7.2304
CRISIL 1 Month CD Index 0.0666 0.0620 7.31% 0.0666
CRISIL 2 Month CD Index 0.1477 0.1376 7.28% 0.1477
CRISIL 3 Month CD Index 0.1901 0.1772 7.30% 0.1901
CRISIL 6 Month CD Index 0.4416 0.4100 7.71% 0.4416
CRISIL 1 Year CD Index 0.9071 0.8414 7.80% 0.9071
CRISIL 1 Month CP Index 0.0742 0.0691 7.49% 0.0742
CRISIL 2 Month CP Index 0.1421 0.1321 7.54% 0.1421
CRISIL 3 Month CP Index 0.1937 0.1799 7.68% 0.1937
CRISIL 6 Month CP Index 0.4152 0.3831 8.34% 0.4152
CRISIL 1 Year CP Index 0.9145 0.8451 8.20% 0.9145
CRISIL 10 Year SDL Index 9.6883 6.8132 7.31% 7.0580
CRISIL 1 Month T-Bill Index 0.0849 0.0797 6.60% 0.0849
CRISIL 2 Month T-Bill Index 0.1589 0.1492 6.47% 0.1589
CRISIL 91 day T-Bill Index 0.2356 0.2211 6.58% 0.2356
CRISIL 182 day T-bill index 0.4849 0.4547 6.65% 0.4849
CRISIL 1 Year T-Bill Index 0.9836 0.9219 6.69% 0.9836
CRISIL Liquid Overnight Index 0.0027 0.0026 6.30% 0.0027
CRISIL Broad Based Gilt Index 13.3904 6.8201 7.03% 7.0581
giFFtISIr:: e)'f’road Based Long Term 24.4567 10.5777 7.16% 10.9506
?;ﬁ"éilt?r:ggg Based Medium 7.4332 5.5510 6.98% 5.7415
gﬁt'slr::efroad Based Short Term 2.6156 2.2700 6.88% 2.3471
CRISIL Up to 91-Day CD Index 0.0974 0.0908 7.23% 0.0974
CRISIL Up to 91-Day CP Index 0.0934 0.0868 7.59% 0.0934
ﬁ:'l_‘:jg;( Banking and PSU Debt A- 3.1665 2.4557 7.47% 2.6268
CRISIL Corporate Debt A-Il Index 1.9295 1.6697 7.50% 1.7724
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CRISIL Credit Risk Debt B-Il Index 2.3578 1.9668 8.40% 2.1052
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Composite Index Weights

The composite indices weights are arrived at keeping in mind the issuance trends, amount outstanding,

duration constraints, general asset allocation trends and other constraints defined by the regulations.

Sub-indices Sub-indices
Sub- Index/ Asset Class Weights (New) Weights (New)
24-Sep 25-Jan
CRISIL Liquid Overnight Index 15% 15%
CRISIL Upto 91 Day CD Index 26% 36%
CRISIL Liquid Debt Index
CRISIL Upto 91 Day CP Index 39% 29%
CRISIL 91 day T-Bill Index 20% 20%
CRISIL 2 Month CP Index 6% 6%
CRISIL 3 Month CP Index 83% 83%
CRISIL Composite CP Index
CRISIL 6 Month CP Index 4% 4%
CRISIL 1 Year CP Index 7% 7%
CRISIL Composite CD Index 30% 41%
CRISIL Money Market Index CRISIL Composite CP Index 45% 34%
CRISIL Composite T-Bill Index 25% 25%
CRISIL Composite CD Index 31% 43%
CRISIL Composite CP Index 47% 35%
CRISIL Composite T-Bill Index 10% 10%
CRISIL Ultra Sdhort Term Debt e ggég lln:;(;ir e % e
Index
CRISIL AAABlotr(])dSIrIje:xr Short Term 4% 1%
CRISIL AATaer:quéD(\:ngp:ntgeleear Short 3% 3%
CRISIL A/?zprg ABQ:]-dlI:]odz):(ear Short 1% 1%
CRISIL 2 Month CD Index 3% 3%
CRISIL 3 Month CD Index 63% 63%
CRISIL Composite CD Index
CRISIL 6 Month CD Index 7% 7%
CRISIL 1 Year CD Index 27% 27%
CRISIL 91 Day T-Bill Index 37% 37%
CRISIL Composite T-Bill Index CRISIL 182 Day T-Bill Index 35% 35%
CRISIL 1 Year T-Bill Index 28% 28%
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Sub-indices
Weights (New)

Sub-indices
Weights (New)

Sub- Index/ Asset Class

24-Sep 25-Jan
CRISIL AAA ;gr:?j Iln\éiir Short Term 5% 5%
CRISIL AAA;ofds}rLe:Xr Short Term 15% 15%
CRISIL AAszr:%AEﬁ;]grir:geleear Short 3% 3%
CRISIL Low Duration Debt Index
CRISIL AA and AA+ 1 to 3 Year Short 8% 8%
Term Bond Index
CRISIL 1 Year T-Bill Index 10% 10%
CRISIL Composite CD Index 24% 33%
CRISIL Composite CP Index 36% 27%
CRISIL AAA Short Term Bond Index 23% 23%
CRISIL AA+ Short Term Bond Index 7% 7%
CRISIL Short Term Credit Risk CRISIL AA- Short Term Bond Index 13% 13%
Index CRISIL AA Short Term Bond Index 37% 37%
CRISIL A Short Term Bond Index 10% 10%
CRISIL 1 Year T-Bill Index 10% 10%
CRISIL AAA Short Term Bond Index 66% 66%
CRISIL AA+ Short Term Bond Index 19% 19%
CRISIL Short Tlenrd”('excorporate Bond | CRiSIL AA- Short Term Bond Index 1% 1%
CRISIL 1 Year T-Bill Index 10% 10%
CRISIL AA Short Term Bond Index 4% 4%
CRISIL Short Term Gilt Index 15% 15%
AAA 0 to 1 Year Bonds 9% 9%
AAA 1 to 3 Years Bonds 14% 14%
AAA 3 to 5 Years Bonds 22% 22%
CRISIL Short Term Bond Index CRISIL AATaer:quéﬂ(\;gp:ntgeleear Short 5% 5%
CRISIL AA and AA+ 1 to 3 Year Short 7% 7%
Term Bond Index
CRISIL AA and A,Ib:dl\e/lxedium Term Bond 3% 3%
CRISIL 1 Year T-Bill Index 25% 25%
CRISIL AAA Medium Term Bond Index 9% 9%
CRISIL Me‘ji”mdzirm CreditRisk | CRiSIL AAA Short Term Bond Index 16% 16%
CRISIL AA Medium Term Bond Index 16% 16%
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Sub-indices Sub-indices
Sub- Index/ Asset Class Weights (New) Weights (New)
24-Sep 25-Jan
CRISIL A Medium term Bond Index 3% 3%
CRISIL A Short Term Bond Index 8% 8%
CRISIL AA+ Medium Term Bond Index 1% 1%
CRISIL AA+ Short Term Bond Index 3% 3%
CRISIL AA- Medium Term Bond Index 7% 7%
CRISIL AA- Short Term Bond Index 12% 12%
CRISIL AA Short Term Bond Index 15% 15%
CRISIL Short Term Gilt Index 10% 10%
CRISIL AAA Long Term Bond Index 10% 10%
CRISIL AAA Medium Term Bond Index 7% 7%
CRISIL AAA Short Term Bond Index 10% 10%
CRISIL AA+ Long Term Bond Index 1% 1%
CRISIL AA+ Medium Term Bond Index 1% 1%
CRISIL AA+ Short Term Bond Index 1% 1%
CRISIL AA- Long Term Bond Index 3% 3%
CRISIL Composite Credit Risk CRISIL AA- Medium Term Bond Index 3% 3%
index CRISIL AA- Short Term Bond Index 6% 6%
CRISIL AA Long Term Bond Index 4% 4%
CRISIL AA Medium Term Bond Index 17% 17%
CRISIL AA Short Term Bond Index 17% 17%
CRISIL A Mediurlr:]écéXLong Term Bond 6% 6%
CRISIL A Short Term Bond Index 4% 4%
CRISIL Short Term Gilt Index 10% 10%
CRISIL AAA Medium Term Bond Index 76% 76%
CRISIL AA+ Medium Term Bond Index 9% 9%
CRISIL Medium Term Corporate | cpigi AA- Medium Term Bond Index 3% 3%
Bond Index
CRISIL Short Term Gilt Index 10% 10%
CRISIL AA Medium Term Bond Index 2% 2%
CRISIL Short Term Gilt Index 10% 10%
CRISIL Medium Term Debt Index CRISIL AAA Long Term Bond Index 4% 4%
CRISIL AA and ﬁﬁj;)lzong Term Bond 1% 1%
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Sub-indices Sub-indices
Sub- Index/ Asset Class Weights (New) Weights (New)
24-Sep 25-Jan
CRISIL AAA Medium Term Bond Index 75% 75%
CRISIL AA and A,?\r:rdMedium Term Bond 10% 10%
ex
CRISIL Medium t?nlac;?(g Term PSU Debt 350% 35%
CRISIL Short Term PSU Debt Index 35% 35%
CRISIL Banklizgea;nd PSU Debt CRISIL Medium To Long Term Banking 10% 10%
Debt Index
CRISIL Composite CD Index 10% 10%
CRISIL Short Term Gilt Index 10% 10%
CRISIL AAA Long Term Bond Index 28% 28%
CRISIL AAA Medium Term Bond Index 17% 17%
CRISIL AAA Short Term Bond Index 31% 31%
CRISIL AA+ Long Term Bond Index 3% 3%
CRISIL AA+ Medium Term Bond Index 3% 3%
CRISIL AA+ Short Term Bond Index 3% 3%
CRISIL Corporfﬁggxond Composite | ~pisiL AA- Long Term Bond Index 0% 0%
CRISIL AA- Medium Term Bond Index 1% 1%
CRISIL AA- Short Term Bond Index 1% 1%
CRISIL AA Long Term Bond Index 0% 0%
CRISIL AA Medium Term Bond Index 2% 2%
CRISIL AA Short Term Bond Index 2% 2%
CRISIL Short Term Gilt Index 10% 10%
CRISIL AA and AA+ Long Term Bond 1% 1%
Index
CRISIL AA and AA+ Medium Term Bond 204 204
Index
- CRISIL AA and ,lAA+ Short Term Bond 4% 4%
CRISIL Composite Bond Index ndex
AAA 5 Years & Above Bonds 11% 11%
AAA 3 to 5 Years Bonds 13% 13%
AAA 0 to 3 Years Bonds 19% 19%
CRISIL Composite Gilt Index 50% 50%
CRISIL Medium to Long Term Debt CRISIL Medium Term Gilt Index 50% 50%
Index CRISIL AAA Long Term Bond Index 31% 31%
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Sub-indices Sub-indices
Sub- Index/ Asset Class Weights (New) Weights (New)
24-Sep 25-Jan
CRISIL AA and AA+ Long Term Bond 4% 4%
Index
CRISIL AAA Medium Term Bond Index 13% 13%
CRISIL AA and A,;Ar:rdMedium Term Bond 204 204
ex
CRISIL AAA Long Term Bond Index 79% 79%
CRISIL AA+ Long Term Bond Index 6% 6%
CRISIL Long ng?eforporate Bond CRISIL AA- Long Term Bond Index 0% 0%
CRISIL Short Term Gilt Index 10% 10%
CRISIL AA Long Term Bond Index 5% 5%
CRISIL Long Term Gilt Index 45% 45%
CRISIL Long Term Debt Index CRISIL AAA Long Term Bond Index 49% 49%
CRISIL AA and ﬁﬁj;)lzong Term Bond 6% 6%
BSE* Arbitrage Rate Index 70% 70%
CRISIL Arbitrage Index
CRISIL Liquid Debt Index 30% 30%
BSE* Arbitrage Rate Index 35% 35%
CRISIL Equity Savings Index BSE* Sensex 50 TR 35% 35%
CRISIL Short Term Bond Fund Index 30% 30%
CRISIL Liquid Long Term Gilt Index 42% 42%
CRISIL Composite Gilt Index CRISIL Liquid Medium Term Gilt Index 28% 28%
CRISIL Liquid Short Term Gilt Index 30% 30%
CD-15t091 Days-A 40% 40%
CP-15t091 Days-A 25% 25%
CRISIL Liquid Debt A-l Index

1 Month T-Bill 20% 20%
CRISIL Liquid Overnight Index 15% 15%
AAA O to 1 Year Bonds 35% 35%
AAA 1 to 3 Years Bonds 10% 10%
CRISIL Lowllr?(l;(r;ition Debt A-I CD - 91 to 365 Days - A 30% 30%
CP -91to 365 Days - A 10% 10%
1 Month T-Bill 15% 15%
AAA 1 to 3 Years Bonds 45% 45%
CRISIL Shortlr[])duer)a(ltion Debt A-lI AAA 3 to 5 Years Bonds 11% 11%
CD-91to 365 Days - A 20% 20%
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Sub-indices
Weights (New)

Sub-indices
Weights (New)

Sub- Index/ Asset Class

24-Sep 25-Jan
CP -91to 365 Days - A 8% 8%
Liquid 0 to 5 Years G-sec 16% 16%
CD-60to 91 Days-A 30% 30%
CD-91to 365 Days-A 25% 25%
CRISIL Money Market A-l Index CP-60t091 Days-A 10% 10%
CP-91to 365 Days-A 10% 10%
1 Month T-Bill 25% 25%
AAA 0 to 1 Year Bonds 37% 37%
CRISIL Ultra Short Duration Debt CD-1510 91 Days - A 29% 29%
A-l Index CP-151t0 91 Days - A 12% 12%
182 Day T-Bill 22% 22%
AAA 3to 5 Years Bonds 22% 22%
CRISIL Dynamic Bond A-Ill Index AAA5 Years & Above Bonds 28% 28%
CRISIL Dynamic Gilt Index 50% 50%
CRISIL Long Duration Debt A-ll AAAS Years & Above Bonds 50% 50%
Index CRISIL Long Term Gilt Index 50% 50%
AAA 3to 5 Years Bonds 80% 80%
CRISIL Medlur?n(?:;atlon Debt A-lll AAA 5 Years & Above Bonds 5% 506
CRISIL Short Term Gilt Index 15% 15%
AAA 3to 5 Years Bonds 22% 22%
CRISIL Medium to Long Duration
Debt A-lll Index AAA5 Years & Above Bonds 28% 28%
CRISIL Medium Term Gilt Index 50% 50%
CRISIL AA+ Long Term Bond Index 54% 54%
CRISIL Composite AA Long Term CRISIL AA Long Term Bond Index 44% 44%
Bond Index
CRISIL AA- Long Term Bond Index 2% 2%
CRISIL AA+ Medium Term Bond Index 67% 67%
CRISIL Composite AA Medium CRISIL AA Medium Term Bond Index 12% 12%
Term Bond Index
CRISIL AA- Medium Term Bond Index 21% 21%
CRISIL AA+ Short Term Bond Index 49% 49%
CRISIL Composite AA Short Term CRISIL AA Short Term Bond Index 38% 38%
Bond Index
CRISIL AA- Short Term Bond Index 13% 13%
CRISIL Dynamic Debt Index CRISIL Dynamic Gilt Index 45% 45%
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Sub-indices Sub-indices
Sub- Index/ Asset Class Weights (New) Weights (New)
24-Sep 25-Jan
CRISIL AAA Long Term Bond Index 27% 27%
CRISIL AAA Medium Term Bond Index 14% 14%
CRISIL AAA Short Term Bond Index 5% 5%
CRISIL AA and AA+ Long Term Bond 4% 4%
Index
CRISIL AA and AA+ Medium Term Bond 204 204
Index
CRISIL AA and AA+ Short Term Bond 3% 3%
Index
CRISIL AA and AA+ Medium Term Bond 30% 30%
Index
CRISIL AA and AA+ Short Term Bond 3% 3%
Index
CRISIL — Aggressive Credit CRISIL AA- Medium Term Bond Index 12% 12%
Debt Term Index
CRISIL AA- Short Term Bond Index 5% 5%
CRISIL A Short Term Bond Index 42% 42%
CRISIL A Medium term Bond Index 8% 8%
AAA 3 & Above PSU Bonds 18% 18%
AAA 0 to 3 Years PSU Bonds 48% 48%
CRISIL Banking and PSU Debt AAA5 Years & Above Banking Bonds 5% 5%
A-ll Index
CD-91to 365 Days-A 20% 20%
CRISIL Short Term Gilt Index 10% 10%
CRISIL Corporate Debt A-ll AAA 0 to 3 Years Bonds 75% 75%
Index CRISIL Short Term Gilt Index 25% 25%
AA & AA-0 to 3 Years Bonds 50% 50%
AA & AA-3to 5 Years Bonds 10% 10%
CRISIL Cre?rl;eR)'(Sk Debt B-I AAA 0 to 3 Years PSU Bonds 20% 20%
AAA 3 to 5 Years PSU Bonds 10% 10%
CRISIL Short Term Gilt Index 10% 10%

$ Rounded off to nearest integer

In order to obviate a drift in the duration profile, there will be fixed duration bands for a few indices. If in a particular month
the duration of any of these indices drifts beyond the mentioned range, rule-based intervention would be made.

These indices and their relevant duration bands are as follows:
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CRISIL Ultra Short Term Debt Index 0.28 — 0.48
CRISIL Low Duration Debt Index 0.58 - 0.90
CRISIL Short Term Bond Index 1.60 — 2.40
CRISIL Medium Term Debt Index 3.30 - 3.80

CRISIL Medium To Long Term Debt Index 4.60 - 6.30

Crisil

Intelligence

Note : The Macaulay duration numbers for all indices are estimated on the date of advance notice (rollover)

and comply to the above fixed range on that date.
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Standard Indices Methodology

AAA/AA+/AA/AA-rated and Banking/ PSU Credit Indices

List of Indices Covered: -

Index name Eligible rating/ sector Eligible residual maturity
bucket

CRISIL Short Term Banking Debt Index AAA, AA+, AA — Banking only 0 to 3 Years
CRISIL AA Medium Term Bond Index AA 3to5 Years
CRISIL AA and AA+ Long Term Bond Index AA+, AA Greater than 5 Years
CRISIL AA and AA+ Medium Term Bond Index AA+, AA 3to 5 Years
CRISIL AA and AA+ Short Term Bond Index AA+, AA Oto 3 Years
CRISIL AA and AA+ up to 1 Year Short Term Bond Index AA+, AA 0to 1 Years
CRISIL AA and AA+ 1 to 3 Year Short Term Bond Index AA+, AA 1to 3 Years
CRISIL AA Long Term Bond Index AA Greater than 5 Years
CRISIL AA- Long Term Bond Index AA- Greater than 5 Years
CRISIL AA- Medium Term Bond Index AA- 3to5 Years
CRISIL AA Short Term Bond Index AA Oto 3 Years
CRISIL AA- Short Term Bond Index AA- 0to 3 Years
CRISIL AA+ Long Term Bond Index AA+ Greater than 5 Years
CRISIL AA+ Medium Term Bond Index AA+ 3to5 Years
CRISIL AA+ Short Term Bond Index AA+ 0to 3 Years
CRISIL AAA Long term bond Index AAA Greater than 5 Years
CRISIL AAA Medium Term Bond Index AAA 3to 5 Years
CRISIL AAA Short Term Bond Index AAA 0to 3 Years
CRISIL AAA up to 1 Year Short Term Bond Index AAA Oto 1 Years
CRISIL AAA 1 to 3 Year Short Term Bond Index AAA 1to 3 Years
CRISIL Medium To Long Term Banking Debt Index AAA, AA+, AA — Banking only Greater than 3 Years
CRISIL Medium To Long Term PSU Debt Index AAA, AA+, AA — PSU only Greater than 3 Years
CRISIL Short Term PSU Debt Index AAA, AA+, AA — PSU only 0to 3 Years
Features

Total Return Index seeking to capture coupon and price returns of the underlying portfolio

Index portfolio marked-to-market on a daily basis using CRISIL debt valuations

Maturity Buckets:
AAA/AA+IAA/AA- rated indices
Long Term: Securities with residual maturity greater than 5 years

Medium Term: Securities with residual maturity between 3 to 5 years
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Short Term: Securities with residual maturity up to 3 years

Up to 1 year short term: Securities with residual maturity up to 1 year

1to 3 year short term: Securities with residual maturity between 1 to 3 years
For Banking/ PSU Indices

Short Term: Securities with residual maturity up to 3 years

Medium to Long Term: Securities with residual maturity greater than 3 years

Key Characteristics

Rich history: CRISIL AAA rated bond indices have inception date of March 31, 2002. Thus the indices have been
in existence for over a decade and have seen multiple interest rate cycles

Liquidity: The indices seeks to capture the movement of a portfolio comprising liquid AAA/AA+/AA/AA - rated
corporate bonds, thereby ensuring appropriate market representation

Replicability: The indices constituents are valued on a daily basis. This lends the indices a realistic approach by
having the valuations close to market levels.

Methodology

Top 12* issuers subject to buffers are identified by using a consistent liquidity score based on the following
parameters analysed for the previous one quarter:

Volume traded: 70%
No of days traded: 15%
No of trades: 15%

A bufferis the rank up to which an issuer which was a part of the index for the previous quarter but has a liquidity
score lower than top nissuers (where n is maximum number of issuers that can be a part of index) in the current
quarter would continue to be the part of the index. This means that even if the rank of a particular issuer
deteriorates to the bufferrank it will not be sold from the index. A buffer of rank 15 would be used for all the
indices having 12 securities, during issuer selection. Apart from applying buffers, the following conditions will
always be met:

The issuers with Ranks 1 to 3 would compulsorily form a part of the index.

If an issuer is a part of top nissuers butignored due to buffers for 3 consecutive quarters, the same will be considered
if it appears in top n for the 4th quarter.

*Upto 12 Issuers will be selected

Only listed issuers shall be included in all CRISIL bond indices. An issuer will be considered to be listed if at least
one security of such issuer is listed.

Rating considered for a bond is the conservative rating of all the bonds for that particular issuer (except for SO/CE
rated bonds)

The weights to the eligible bonds are allocated on the basis Amount outstanding of issuer
Most liquid bond for each of the shortlisted issuers is selected

Weight to each bond is subject to a cap of 10%. Excess weight is redistributed proportionately among other bonds
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The index constituents are valued on a daily basis using CRISIL Valuations

Perpetual bonds, Floating rate bonds, Tax free bonds and bonds with single option (call/put) are excluded from the
universe of bonds

For Banking/ PSU indices Basel Il compliant additional tier 1 bonds are included as a part of selection universe.
For Banking/ PSU indices bonds with security level rating below AA will be excluded.

For cases where there are less than 3 issuers in a particular index during any period, a fall-back criteria will be
followed:

Carry forward the existing issuers if they meet the rating and maturity criteria (select based on amount outstanding to
complete 3 issuers)

Select the issuer from primary data in the preceding month of the rebalancing with the maximum issue size in that month
to complete the deficit to reach 3 issuers. If this is also not resulting in 3 issuers, keep on going back month at a
time in primary to select the issuers till 3 issuers are found.

The index is rebalanced on the 15t business day of every quarter.

A rated Credit Indices

List of Indices Covered:

Index name Eligible rating/ sector Eligible residual maturity
bucket

CRISIL A Medium to Long Term Bond Index A+, A, A- Greater than 3 Years

CRISIL A Medium term Bond Index A+, A, A- 3to 5 Years

CRISIL A Short Term Bond Index A+ A, A- 0 to 3 Years
Features

Base date for the Index: March 31, 2002
Total Return Index seeking to capture coupon and price returns of the underlying portfolio

Index portfolio marked-to-market on a daily basis using CRISIL debt valuations

Maturity Buckets:
Short Term: Securities with residual maturity upto 3 years
Medium Term: Securities with residual maturity between 3 to 5 years

Medium to Long Term: Security with residual maturity greater than 3 years

Key Characteristics

Replicability: The index constituents are valued on a daily basis. This lends the index a realistic approach by
having the valuations close to market levels.

Methodology

Issuers are selected based on primary market issuances
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Unigue issuers forthe portfolio of the base month (Month of Inception) are selected based on issuances during the
prior one year. All issuers that fall within the eligibility criteria of maturity and rating during the period are
identified to be a part of the index.

Only listed issuers shall be included in all CRISIL bond indices. An issuer will be considered to be listed if at least
one security of such issuer is listed.

On an ongoing basis, the issuances of the previous month would be considered for addition of unique issuers in the
existing portfolio

For each issuer, the security that is most recently issued becomes a part of the index portfolio. These securities
continue to be part of the index until

It falls out of the eligibility criteria (rating and maturity) and is removed from the index

It is replaced in case a new security of the same issuer is issued. In case more than one security of an issuer is
issued on the same day, the one with the highest issuance size is selected.

Weights to eligible securities will be allocated based on the amount of issuance.
Weight to each bond is subject to a cap of 10%. Excess weight is redistributed proportionately among other bonds

Rating considered fora bond is the conservative rating of all the bonds forthat particular issuer (except for SO rated
and CE rated bonds)

The index constituents are valued on a daily basis using CRISIL Valuations

Perpetual bonds, Floating rate bonds, Tax free bonds and bonds with single option (call/put) are excluded from the
universe of bonds.

In case less than 3 issuers form a part of the index, up to 3 securities (unique issuers) will be selected from
outstanding corporate bond with the highest residual maturity within the bucket for the particular index, in such
a way that there are total 3 securities in the index.

The index is rebalanced on the 1st business day of every month.

Cost & Rating Downgrade for Bond Indices

At reconstitution, based on the liquidity classification of corporate bonds, animpact cost (5 - 20 bps) is incorporated
to the incoming and outgoing securities based on the liquidity classification of the issuer.

The issuers/securities which have been downgraded and are part of the index, shall be removed from the index
with at least one month of notice.

The table below summarizes the number of months the issuer/security will remain in the index post various events:

Rating downgrade ‘ 1

Examples:

Any issuer that undergoes a rating downgrade in the first two months of a quarter (outside the rating criteria of the
index) while it is a part of an index, will be removed from the index at the end of the quarter. However, if the
downgrade happens in the third month of the quarter, the security will remain in the index foran additional
month.

94



Crisil
Intelligence

Forinstance, if there is a rating downgrade in January or February, it will be removed at the end of March, whereas
if there is a rating downgrade in March, it will be removed at the end of April. However, such an issuer will be
considered to be a part of the index that represents the rating bucket to which it is downgraded in the April
rebalancing (next quarter rebalancing)

In case of rating upgrade mid quarter, the issuer is removed from the index without any replacement by the end of
the month in which it is identified as rating upgrade. The weight of the remaining securities is recalculated
accordingly.

In case of quarter rebalancing, after rollover notice issued to the market, if a new issuer which is not a par of
previous rebalancing is downgraded beyond the criteria of the index, then the same is removed immediately
with the replacement of the next best liquid issuer. If any issuer is upgraded beyond the criteria of the index
post the issuance of the rollover notice then the same is removed immediately with the replacement of the next
best liquid issuer.

Gilt Indices

List of Indices Covered: -
CRISIL Dynamic Gilt Index
CRISIL Long Term Gilt Index
CRISIL Medium Term Gilt Index
CRISIL Short Term Gilt Index

CRISIL Composite Gilt Index

Features and Characteristics
Total Return Index seeking to capture coupon and price returns of the underlying portfolio
Index constituents valued on a daily basis using CRISIL Gilt Valuation

Index weights rebalanced on the 15t business day of every month

Key Characteristics

Rich history: The indices have been in existence over a decade witnessing multiple interest rate cycles and has
stood the test of time

Liquidity: The indices seek to capture the movement in a portfolio consisting of most liquid government securities
by using appropriate market representation

Replicability: The indices constituents are valued on a daily basis. This lends the index a realistic approach by
having the valuations close to market levels.
Methodology

Trading pattern of government securities analysed during previous two months with security rebalancing on monthly
basis.

Consistent Liquidity Scores assigned to each security on the basis of:
Volumes traded (70%)
Days Traded (15%)
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Number of Trades (15%)

Top n securities (n defined in the table below) on the basis of Consistent Liquidity Score eligible to be part of the
index subject to buffers

No of securities (n) Residual maturity criteria
CRISIL Long Term Gilt Index 8 Greater than 10 years
CRISIL Medium Term Gilt Index 8 Greater than 5 to and up to 10 years
CRISIL Short Term Gilt Index 8 Up to 5 years
CRISIL Composite Gilt Index 9 Top 3 Secgggessh?)?tctz:rrr??ufkl% medium
CRISIL Dynamic Gilt Index 12 NA

A bufferis the rank up to which a security which was a part of the index for the previous month but has a liquidity
score lower than top n securities in the current month would continue to be the part of the index. This means
that even if the rank of a particular security deteriorates to the buffer rank it will not be sold from the index.

The buffers to be used for each index would be as follows:

Index No of securities (n) Buffer
CRISIL Long Term Gilt Index 8 11
CRISIL Medium Term Gilt Index 8 11
CRISIL Short Term Gilt Index 8 11

CRISIL Composite Gilt Index 3 each from long, medium and shortterm | 6 eachfromlong, medium and short term

bucket bucket
CRISIL Composite Gilt Index components ‘ Weights
Liquid Long Term Gilt (3 securities from long term bucket) 44%
Liquid Medium Term Gilt (3 securities from medium term bucket) 28%
Liquid Short Term Gilt (3 securities from short term bucket) 28%

The weights to each of these buckets above for CRISIL Composite Gilt Index are reviewed annually basis amount
outstanding.

Apart from applying buffers, the following conditions will always be met:
The security with Rank 1 would compulsorily form a part of the index.

If a security is a part of top n securities but ignored due to buffers for 2 consecutive months, the same will be considered
if it appears in top n for the 3rd month.

The 10 year benchmark government security forming a part of CRISIL 10 Year Gilt Index will automatically replace the
least liquid security and form a part (if not already a part) of all the eligible liquidity based gilt indices.

Weights to eligible securities will be based on Amount outstanding
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Surrogate bonds (namely Food Corporation of India bonds, Oil bonds, Fertiliser bonds and UTI Special Bonds),
Sovereign Green Bonds and Floating rate bonds kept out of the purview of the selection process since these
are quasi government bonds

At reconstitution, an impact cost of 3 bps is incorporated to incoming and outgoing government securities.

Broad Based Gilt Indices

List of Indices covered: -
CRISIL Broad Based Gilt Index
CRISIL Broad Based Long Term Gilt Index
CRISIL Broad Based Medium Term Gilt Index
CRISIL Broad Based Short Term Gilt Index

Features and Characteristics
Total Return Index seeking to capture coupon and price returns of the underlying portfolio
Index constituents valued on a daily basis using CRISIL Gilt Valuation

Index weights rebalanced on the 15t business day of every month

Key Characteristics

Rich history: The indices have been in existence over a decade witnessing multiple interest rate cycles and has
stood the test of time

Liquidity: The indices seek to capture the movement in a portfolio consisting of most liquid government securities
by using appropriate market representation

Replicability: The indices constituents are valued on a daily basis. This lends the index a realistic approach by
having the valuations close to market levels.
Methodology

All the Government securities outstanding as of previous month with amount outstanding greater than or equal to
Rs.3000 crores will be the part of respectiveindices based on the residual maturity criteria as mentioned below:

Index Residual maturity criteria

CRISIL Broad Based Long Term Gilt Index Greater than 10 years
CRISIL Broad Based Medium Term Gilt Index Greater than 5 to and up to 10 year
CRISIL Broad Based Short Term Gilt Index Up to 5 years

CRISIL Broad Based Gilt Index Securities across maturities

While eligible securities are added to the index no security is removed till the time it ceases to meet the residual
maturity criteria

Indices will be rebalanced on monthly basis.

Weights to eligible securities will be based on Amount outstanding
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Surrogate bonds (namely Food Corporation of India bonds, Oil bonds, Fertiliser bonds and UTl Special Bonds),
Sovereign Green Bonds and Floating rate bonds kept out of the purview of the selection process since these
are quasi government bonds

CRISIL 10 Year Gilt Index

About the Index

CRISIL 10 Year Gilt Index seeks to track the performance of the on-the-run 10 year benchmark government security

Features and Characteristics
Base date for the index: September 01, 2001

Total Return Index seeking to capture coupon and price return of the on-the-run 10-year benchmark government
security

Index marked to market on a daily basis using CRISIL Gilt Valuations

Fully invested at all points of time with no cash component

Key Characteristics

Rich history: CRISIL 10 Year Gilt Index has an inception date of September 01, 2001. Thus the index has been in
existence for over a decade and seen multiple interest rate cycles

Replicability: The index seeks to track the movement of the most actively traded government security in the market

Methodology
The on-the-run 10 year government security is considered as the 10 year benchmark security
Following are the 10 year Gilt Index criteria for the replacement of the on the run security with the new one :
Amount outstanding of new security should be minimum of Rs. 24,000 Crore

The average traded volume of new security as a percentage of old, during last 7 working days, should be a minimum
of 50% .

Index computed on daily basis using the gross price return of 10 year benchmark government security and its
coupon cash flow return

T-Bill Indices

List of Indices covered: -
CRISIL 1 Month T-Bill Index
CRISIL 2 Month T-Bill Index
CRISIL 1 Year T-Bill Index*
CRISIL 182 Day T-Bill Index

CRISIL 91 Day T-Bill Index* * Index values will also be available in dollar terms.
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Features and Characteristics

Indices seeks to capture the return of the most recently issued on the run securities

Index Base Date Underlying Security ‘
CRISIL 91 Day T-Bill Index 01-Jan -1995 ‘on-the-run’ 91 Day T-Bill

CRISIL 182 Day T-Bill Index 31- Mar-2002 ‘on-the-run’ 182 Day T-Bill

CRISIL 1 Year T-Bill Index 01-Jan -1995 ‘on-the-run’ 364 Day T-Bill

CRISIL 1 Month T-Bill Index 31-Mar-2002 security with residual maturity 27-36 days
CRISIL 2 Month T-Bill Index 31-Mar-2002 security with residual maturity 55-64 days

Indices are valued on a daily basis using CRISIL T-bill Valuation

Fully invested at all points of time with no cash component

Key Characteristics
Rich history: CRISIL T-bill Indices have history of over fifteen years and have seen multiple interest rate cycles

Replicability: The Indices are marked to market on a daily basis. This lends the index a realistic approach by
having the valuations close to market levels.

Methodology

For CRISIL 91 Day T-Bill Index, CRISIL 182 Day T-Bill Index and CRISIL 1 Year T-Bill Index, the most recently
issued 91 Day T-Bill, 182 Day T-Bill and 364 Day T-Bill is considered as the constituent for the index
respectively.

For CRISIL 1 Month T-bill Index and CRISIL 2 Month T-bill Index, already issued T-Bill with highest residual maturity
in the maturity bucket- 27-36 days and 55-64 days is considered as the constituent for the index respectively.

The index is rebalanced every week on the day of allotment of the 91 Day T- Bill

On a daily basis, the return for the index is computed using market returns due to change in price of the security in
addition to the holding period return

CRISIL 10 Year SDL Index

Features and Characteristics
Total Return Index seeking to capture coupon and price return of the underlying portfolio.
Index constituents valued on a daily basis using CRISIL SDL Valuations.
Index constituents are rebalanced on a fortnightly basis.

Tracks the 10-Year residual maturity segment.

Key Characteristics

Liquidity: The index seeks to capture the movement in a portfolio consisting of most liquid SDL Bonds by using
appropriate market representation.

Replicability: The index constituents are valued on a daily basis. This lends the index a realistic approach by
having the valuations close to market levels.
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Methodology
Top 12 states are selected based on issuances in the previous financial year.
Most recently issued securities of the selected states are eligible to be part of the index.

The securities in the index are rebalanced on a fortnightly basis on the basis of issuances during the previous
fortnight.

Weights allocation: Weights to be calculated at issuer level based on issuances in the previous financial year and
would be revised annually.

UDAY bonds are kept out of the purview of the selection process.

At reconstitution, an impact cost of 3 bps is incorporated to the incoming and outgoing securities.

CD Indices

List of indices covered:-
CRISIL 1 Month CD Index
CRISIL 1 Year CD Index
CRISIL 2 month CD Index
CRISIL 3 month CD Index
CRISIL 6 Month CD Index

Features

The indices seeks to capture the return of the underlying constituents based on daily yield movement using CRISIL
Money Market Valuation

Index portfolio represents a maximum of top 10 CD issuers

Key Characteristics

Representation: The indices represents the performance of CDs across residual maturities issued by various
banks, thereby seeking to represent the CD market

Replicability: The indices constituents are valued on a daily basis. This lends the index a realistic approach by
having valuations close to market levels.

Methodology

The indices are rebalanced on a fortnightly basis using primary market issuances, secondary market trades and
holdings for A1+ rated CDs

Based on the issuance data of the previous fortnight, a maximum of 10 issuers are shortlisted based on their
issuance amount in the data period.

For each of the shortlisted issuers, the security (except forfloating rate/mibor link securities) with the highest residual
maturity is selected.

In case, the number of securities shortlisted using primary issuance data falls short of 10, remaining issuers are
identified based on the secondary market trades data during the data period.
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Based on the secondary traded data of the previous fortnight, the remaining number of issuers are shortlisted based
on their traded volume in the data period.

For each of the shortlisted issuers, the security with higher residual maturity is selected.

In case, the number of securities shortlisted using primary issuance and secondary trades data falls short of 10,
the remaining issuers are identified based on the CD holdings by various entities

Issuers are shortlisted based on higher residual maturity

In case the number of securities shortlisted using primary issuance, secondary trades and holdings data falls short
of 10:

Remaining issuers are identified from the existing portfolio with a flexible maturity band of -7/+15 (for 1 month CD

index: no relaxation, for 2 month CD index: -4/+15, and for 3 month CD index: -6/+15) days around respective
tenor.

If no issuers could be identified from the above steps, indicative yield for A1+ rated CDs of appropriate residual
maturities would be used as input for valuation

Issuers are shortlisted based on higher residual maturity
Equal weights assigned to each of the constituents

Securities valued on a daily basis using CRISIL Money Market Valuation

Maturity Buckets:

Residual maturity (Days) as on effective date

CRISIL 1 Month CD Index 151to 30
CRISIL 2 Month CD Index 3510 60
CRISIL 3 Month CD Index 671091
CRISIL 6 Month CD Index 135to 185
CRISIL 1 Year CD Index 300 to 365

CRISIL Up To 91-Day CD Index

Features

The indices seeks to capture the return of the underlying constituents based on daily yield movement using CRISIL
Money Market Valuation

Index portfolio represents CD securities with maturity less than 91 days

Key Characteristics

Representation: The indices represents the performance of CDs having residual maturities less than 91 days
issued by various Banks, thereby seeking to represent the CD market

Replicability: The indices constituents are valued on a daily basis. This lends the index a realistic approach by
having valuations close to market levels. The index is a buy and hold type index, securities are not sold out of
the index, they mature in the index and on maturity the amount will be invested in TREPS
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Methodology

Based on the residual maturity criteria and rating, for each bucket (listed in table below) firstly 20 issuers based on
primary (based on issuance size), secondary (based on traded volume size) and holdings (higher residual
maturity) data in that order will be identified.

Issuers having long term conservative rating of AAA/AA+/AA only will be considered.

For each issuer, the top ISIN (only 1) will be identified. The identification of security will be based on the residual
maturity. One security of each issuer with the highest maturity will be selected in the index.

The security inside each bucket will be equally weighted, and the buckets will be weighed within the index on the
basis of issuance of the previous year within those maturity segments.

Each fortnight, the previous securities which have not matured yet will be carried forward and new securities will
also be added

Below table summarizes the residual maturity criteria of CD buckets in the Up To 91-Day CD Index

Bucket Residual maturity (Days) as on effective date
1 month CD Bucket 17 to 30
2 month CD Bucket 31to 60
3 month CD Bucket 61to 91
CP Indices

List of indices covered: -
CRISIL 1 Month CP Index
CRISIL 1 Year CP Index
CRISIL 2 Month CP Index
CRISIL 3 Month CP Index
CRISIL 6 Month CP Index

Features

The indices seeks to capture the return of the underlying constituents based on daily yield movement using CRISIL
Money Market Valuation

Index portfolio represents a maximum of top 18 CP issuers

Key Characteristics

Representation: The indices represents the performance of CPs across residual maturities issued by various
entities across sectors, thereby seeking to represent the CP market

Replicability: The indices constituents are valued on a daily basis. This lends the index a realistic approach by
having valuations close to market levels.

Methodology

Based on the residual maturity criteria and rating, firstly 5 sectors based on primary (based on issuance size),
secondary (based on traded volume size) and holdings (higher residual maturity) data in that order will be
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identified. 6 sectors can be selected in case financial services and HFC sectors both are picked in phase 1. In
case the number of securities shortlisted using primary, secondary trades and holdings + outstanding data in
phase 1 falls short of minimum no. of sectors or issuers in order to meet cap requirements, then the remaining
issuers are identified from the existing portfolio (except for 1 Month CP Index). Sectors and issuers are
shortlisted based on higher residual maturity.

For each sector, top issuers (up to 3) in each sector will be identified. The identification of issuers will be based on
the size of issuance (in case of primary market data), size of traded volume (in case of secondary market data)
and higher residual maturity (in case of MF holdings data). One security (except for floating rate/mibor link
securities) of each issuer with the highest maturity will be selected in the index.

Only listed issuers shall be included in the index. An issuer will be considered to be listed if at least one security of
such issuer is listed.

The sector weights would be in close compliance with the restrictions prescribed by the regulator. The security
inside each sector will be equally weighted.

In Phase 1, if due to issuer weight cap requirements (10%), the index falls short of 100% weight, sectors in addition
to 6 sectors already selected, will be selected in phase 2 from primary, secondary, and holdings data. Only 1
issuer per additional sector will be selected.

If sufficient sectors/issuers are not available, then the sector/issuers from the previous rebalancing period will be
carried forward.

If no issuers could be identified from the above steps, indicative yield for A1+ rated CPs of appropriate residual
maturities would be used as input for valuation

Below table summarizes the residual maturity criteria of CP Indices

Residual maturity (Days) as on effective date

CRISIL 1 month CP Index 15to0 30
CRISIL 2 month CP Index 3510 60
CRISIL 3 month CP Index 67 to 91
CRISIL 6 month CP Index 13510 185
CRISIL 1 Year CP Index 300 to 365

CRISIL Up to 91-Day CP Index

Features

The indices seeks to capture the return of the underlying constituents based on daily yield movement using CRISIL
Money Market Valuation

Index portfolio represents CP securities with maturity less than 91 days

Key Characteristics

Representation: The indices represents the performance of CPs having residual maturities less than 91 days
issued by various entities across sectors, thereby seeking to represent the CP market

Replicability: The indices constituents are valued on a daily basis. This lends the index a realistic approach by
having valuations close to market levels. The index is a buy and hold type index, securities are not sold out of
the index, they mature in the index and on maturity the amount will be invested in TREPS.
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Methodology

Based on the residual maturity criteria and rating, for each bucket (listed in table below) firstly 20 issuers based on
primary (based on issuance size), secondary (based on traded volume size) and holdings (higher residual
maturity) data in that order will be identified.

Issuers having long term conservative rating of AAA/AA+/AA only will be considered.

Only listed issuers shall be included in the index. An issuer will be considered to be listed if at least one security of
such issuer is listed.

For each issuer, the top ISIN (only 1) will be identified. The identification of security will be based on the residual
maturity. One security of each issuer with the highest maturity will be selected in the index.

The security inside each bucket will be equally weighted, and the buckets will be weighed within the index on the
basis of issuance of the previous year within those maturity segments.

The sector weights would be in close compliance with the restrictions prescribed by the regulator.

Each fortnight, the previous securities which have not matured yet will be carried forward and new securities will
also be added

Below table summarizes the residual maturity criteria of CP buckets in the Up To 91-Day CP Index

Bucket Residual maturity (Days) as on effective date

1 month CP Bucket 17 to 30
2 month CP Bucket 31to 60
3 month CP Bucket 61to 91

CRISIL FPI Index

Features

Total Return Index seeking to capture coupon and price returns of the underlying portfolio
Base date for the Index : August 31, 2011
Index portfolio marked-to-market on a daily basis using CRISIL Gilt and Bond valuations
Derived index from the following sub-indices

CRISIL Composite Gilt Index

CRISIL AAA Long Term Bond Index

CRISIL AAA Medium Term Bond Index

CRISIL AAA Short Term Bond Index

CRISIL AA and AA+ Long Term Bond Index

CRISIL AA and AA+ Medium Term Bond Index

CRISIL AA and AA+ Short Term Bond Index
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Key Characteristics

Liquidity: The index seeks to capture the movement in a portfolio consisting of most liquid government and
corporate securities by using appropriate market representation

Replicability: The index constituents are valued on a daily basis. This lends the index a realistic approach by
having the valuations close to the market levels

Methodology

Weights for the broad categories of Corporate Bonds and G-Sec are to be based on the FPI investment limits on
these categories which shall be reviewed monthly. In case there is change in limits for FPI Investments mid -
month, the same will be reflected in the next month’s rebalancing.

Weights within each residual maturity category of corporate debt (shall be split between AAA, AA, AA+ rated
issuers) and government securities will be based on issuance pattern for these categories in the previous
calendar year and shall be reviewed annually.

Index valued on a daily basis using CRISIL Valuation services

Both INR and USD versions of the index series will be constructed.

PRC Tier-1 Benchmark Indices
List of indices covered:
CRISIL Liquid Debt A-I Index
CRISIL Low Duration Debt A-I Index
CRISIL Short Duration Debt A-Il Index
CRISIL Medium Duration Debt A-lll Index
CRISIL Medium to Long Duration Debt A-lll Index
CRISIL Long Duration Debt A-lll Index
CRISIL Dynamic Bond A-lIl Index
CRISIL Money Market A-l Index
CRISIL Ultra Short Duration Debt A-l Index
CRISIL Banking and PSU Debt A-Il Index
CRISIL Corporate Debt A-Il Index

CRISIL Credit Risk Debt B-Il Index
Bond Components:

AAA Bond Components:
List of components covered:
AAA 0 to 1 Year Bonds Component

AAA 0 to 3 Years Bonds Component
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AAA 1 to 3 Years Bonds Component
AAA 3to 5 Years Bonds Component
AAA 5 Years & Above Bonds Component

Features
Total Return Index seeking to capture coupon and price returns of the underlying portfolio.

Index portfolio marked-to-market on a daily basis using CRISIL debt valuations.

Maturity Buckets:
AAA 5 Years & Above Bonds (Long Term): Securities with residual maturity greater than 5 years
AAA 3to 5 Years Bonds (Medium Term): Securities with residual maturity between 3 to 5 years
AAA 0 to 3 Years Bonds (Short Term): Securities with residual maturity up to 3 years
AAA 0to 1 Year Bonds (Short term O to 1): Securities with residual maturity between 0 to 1 years

AAA 1to 3 Years Bonds (Short term 1 to 3): Securities with residual maturity between 1 to 3 years

Methodology

Perpetual bonds, floating rate bonds, tax free bonds, bonds with single option (call/put), AT-1 bonds, capital gains
tax exempt bonds are excluded from the universe of bonds. Only listed issuers shall be selected. An issuer is
considered to be listed if at least one security (bond) of such issuer is listed.

Rating considered for a bond is the conservative rating of all the bonds for that particular issuer (except for SO/CE
rated bonds)

Issuers with long-term rating AAA, having amount outstanding of at least Rs. 10,000 crores across maturities will
be shortlisted.

Top 15* issuers are identified by using a consistent liquidity score based on the following parameters analyzed for
the previous quarter:

Volume traded: 70%
No of days traded: 15%
No of trades: 15%

*If the issuer cap is breached at composite index level, then an issuer of any sector will replace the said issuer to maintain
the issuer and sector cap at composite index level. The total number of issuers will not exceed 15.

If the sector cap is breached at composite index level, then an issuer of any other sector (apart from the sector that is
breaching the caps) will replace the least liquid issuer of that sector.

Most liquid bond for each of the shortlisted issuers is selected.

The weights of the selected bonds are calculated in the ratio of amount outstanding of that issuer in that residual
maturity bucket.

Weights for each issuer & sector are subjectto a cap of 10% & 15% respectively. In the case of Housing Finance
Companies (HFC), the sector cap is 5%. Excess weight is redistributed proportionately among the issuers in all
sectors apart from the one in which breach is occurring.
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*Sector cap not applicable for PSU.

The index constituents are valued on a daily basis using CRISIL Valuations

For cases where there are less than 3 issuers in a particular index during any period, a fall-back criteria will be
followed:

Carry forward the existing issuers if they meet the rating and maturity criteria (select based on amount outstanding to
complete 3 issuers)

Select the issuer from primary data in the preceding month of the rebalancing with the maximum issue size in that month
to complete the deficit to reach 3 issuers. If this is also not resulting in 3 issuers, keep on going back month at a
time in primary to select the issuers till 3 issuers are found.

The index is rebalanced on the 15t business day of every quarter.

AA & AA- Bond Components:
List of components covered:
AA & AA-0to 3 Years Bonds Component

AA & AA-3to 5 Years Bonds Component

Features
Total Return Index seeking to capture coupon and price returns of the underlying portfolio.

Index portfolio marked-to-market on a daily basis using CRISIL debt valuations.

Maturity Buckets:

Short Bucket (0 to 3 years): Securities with residual maturity up to 3 years

Medium Bucket (3 to 5 years): Securities with residual maturity between 3 to 5 years

Methodology

Perpetual bonds, floating rate bonds, tax free bonds, bonds with single option (call/put), AT1 bonds, capital gains
tax exempt bonds are excluded from the universe of bonds. Only listed issuers shall be selected. An issuer is
considered to be listed if at least one security of such issuer is listed.

Rating considered for a bond is the conservative rating of all the bonds for that particular issuer (except for SO/CE
rated bonds)

Issuers with long term rating of AA or AA-, having amount outstanding of at least Rs. 1000 crores of securities
across maturities will be shortlisted.

The issuer must have issued at least one security (of any maturity) in the preceding one year period to be eligible.

Issuer Selection:

The top 15 issuers in the short bucket & top 5 issuers in the medium bucket will be selected based on highest
amount outstanding in above shortlisted universe.

For short bucket (0-3 years): Top 5 issuers of private financial services, Top 4 issuers of private HFC & top 6 non-
financial services issuers (at least 3 unique non-financial services sector), are identified on the basis of highest
amount outstanding in shortlisted universe with Issuance in previous one year.
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For medium bucket (3-5 years): Top 5 issuers of private financial services are identified based on highest amount
outstanding in shortlisted universe with Issuance in previous one year.

Most liquid security for each of the selected issuers is selected.

The weights of the selected bonds are calculated in the ratio of amount outstanding of that issuer in that residual
maturity bucket.

For bucket 0-3: Weights for each issuer are subject to a cap of 16%. In case of Private Financial services and HFC
sector, the sector cap is at 10%. Excess weight is redistributed proportionately among the Issuers other than
Private Financial services and HFC sector ..

For bucket 3-5: since only 5 securities of financial services are selected, issuer cap and sector cap won'’t be
maintained

*Sector cap not applicable for PSU.
The index constituents are valued on a daily basis using CRISIL Valuations

For cases where there are less than 3 issuers in a particular index during any period, a fall-back criteria will be
followed:

Carry forward the existing issuers if they meet the rating and maturity criteria (select based on amount outstanding to

complete 3 issuers)

Select the issuer from primary data in the preceding month of the rebalancing with the maximum issue size in that month

to complete the deficit to reach 3 issuers. If this is also not resulting in 3 issuers, keep on going back month at a
time in primary to select the issuers till 3 issuers are found.

The index is rebalanced on the 15t business day of every quarter.

PSU AAA Rated Components:

List of components covered:

AAA 0 to 3 Years PSU Bonds Component
AAA 3to 5 Years PSU Bonds Component

AAA 3 & Above PSU Bonds Component

Features

Total Return Index seeking to capture coupon and price returns of the underlying portfolio.

Index portfolio marked-to-market on a daily basis using CRISIL debt valuations.

Maturity Buckets:

PSU Indices

AAA 0 to 3 Years PSU Bonds (Short bucket): Securities with residual maturity up to 3 years
AAA 3to 5 Years PSU Bonds (Medium bucket): Securities with residual maturity between 3 to 5 years

AAA 3 & Above PSU Bonds (Medium to Long Bucket): Securities with residual maturity greater than 3 years
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Banking Component:
List of components covered:

AAA 5 Years & Above Banking Bonds Component

Long Bucket: Securities with residual maturity greater than 5 years

Methodology

Issuers with rating of AAA, having the minimum amount outstanding of Rs. 10,000 crores in the eligible period will
be shortlisted.

Only listed issuers shall be selected. An issuer will be considered to be listed if at least one security of suchissuer
is listed.

Rating considered for a bond is the conservative rating of all the bonds for that particular issuer (except for SO/CE
rated bonds)

Perpetual bonds, Floating rate bonds, Tax free bonds and bonds with single option (call/put), AT1 bonds, capital
gains tax exempt bonds are excluded from the universe of bonds.

Issuer Selection:

PSU indices: Top 10* issuers, for short and medium to long bucket, Top 5 issuers in case of medium bucket are
identified by using a consistent liquidity score analyzed for the previous one quarter.

Banking Indices: For Long term bucket, Top 4 issuers are identified by using a consistent liquidity score analyzed
for the previous one quarter.

Liquidity score will be calculated based on the following parameters:
Volume traded: 70%
No of days traded: 15%
No of trades: 15%

*Upto 10 Issuers will be selected

The weights to the eligible bonds are allocated on the basis Amount outstanding of issuer
Most liquid bond for each of the shortlisted issuers is selected

Weights for each issuer are subject to a cap of 10%.
*Sector cap not applicable for PSU.
The index constituents are valued on a daily basis using CRISIL Valuations

For cases where there are less than 3 issuers in a particular index during any period, a fall-back criteria will be
followed:

Carry forward the existing issuers if they meet the rating and maturity criteria (select based on amount outstanding to
complete 3 issuers)

Select the issuer from primary data in the preceding month of the rebalancing with the maximum issue size in that month

to complete the deficit to reach 3 issuers. If this is also not resulting in 3 issuers, keep on going back month at a
time in primary to select the issuers till 3 issuers are found.
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The index is rebalanced on the 15t business day of every quarter.

CP Components:

List of components covered:
CP - 15 to 91 Days - A Component
CP - 91 to 365 Days - A Component
CP - 60 to 91 Days - A Component

CP 91 to 365 Days-A Component:

Features

The indices seek to capture the return of the underlying constituents based on daily yield movement using CRISIL
Money Market Valuation

Index portfolio represents up to top 15 CP issuers with AAA long-term rating

Key Characteristics

Representation: The indices represent the performance of CPs issued by various issuers across residual
maturities, thereby seeking to represent the CP market

Replicability: The indices constituents are valued on a daily basis. This lends the indices a realistic approach by
having valuations close to market levels.

Methodology
The indices are rebalanced on a monthly basis using market outstanding securities data. No security is carried
forward.
Eligibility criteria:
The following types of CP securities are excluded from the universe of CPs — Floating-rate CPs, MIBOR/any other rate

linked securities, securities with short-term rating below Al+.

Issuers having long-term rating as AAA, with at least Rs. 1,000 crores of outstanding CP securities having maturity in
the 91 to 9365 days maturity range are shortlisted. Further, the issuer must have issued at least one CP security

(of any maturity) in the preceding three months period in order to be eligible.

Up-to top 15 issuers are selected from the outstanding data as on the cut-off datei.e. 7 days before the portfolio
rollover date. The issuers selected must fulfil all the eligibility criteria as mentioned above.

The longest maturity security of each of the above selected issuers is selected, wherever possible. Therefore, an
issuer may have only one security in the index at any given time.

If no issuers could be identified from the above steps, indicative yield for A1+ rated CPs of appropriate residual
maturities would be used as input for valuation.

Weights:

The weights of issuers are calculated based on the issuer amount outstanding (same as that used above for filtering
issuers)

The weights of securities and issuers may vary during the month on account of price movements of securities.
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Securities valued on a daily basis using CRISIL Money Market Valuation

CP 15to 91 Days-A Component:

Features

The indices seek to capture the return of the underlying constituents based on daily yield movement using CRISIL
Money Market Valuation

Index portfolio represents up to top 15 CP issuers with AAA long-term rating

Key Characteristics

Representation:  The indices represent the performance of CPs issued by various issuers across residual
maturities, thereby seeking to represent the CP market

Replicability: The indices constituents are valued on a daily basis. This lends the indices a realistic approach by
having valuations close to market levels.
Methodology

The indices are rebalanced on a fortnightly basis using market outstanding securities data. No security is carried
forward.

Eligibility criteria:

The following types of CP securities are excluded from the universe of CPs — Floating-rate CPs, MIBOR/any other rate
linked securities, securities with short-term rating below Al+.

Issuers having long-term rating as AAA, with at least Rs. 1,000 crores of outstanding CP securities having maturity in
the 15 to 91 days maturity range are shortlisted. Further, the issuer must have issued at least one CP security (of
any maturity) in the preceding three months period in order to be eligible.

Up-to top 15 issuers are selected from the outstanding data as on the cut-off datei.e. 7 days before the portfolio
rollover date. The issuers selected must fulfil all the eligibility criteria as mentioned above.

Within the index, there are 3 residual maturity buckets viz. 15 to 30 days, 31 to 60 days, 61 to 91 days.

Index Residual maturity (Days) as on effective date

Bucket 1 15 to 30 days
Bucket 2 31to 60 days
Bucket 3 61 to 91 days

The longest maturity security of each of the above selected issuers in each of the maturity buckets is selected,
wherever possible. Therefore, an issuer may have a maximum of 3 securities in the index at any given time.

If no issuers could be identified from the above steps, indicative yield for A1+ rated CPs of appropriate residual
maturities would be used as input for valuation.

Weights:
Each of the 3 buckets are reset to equal weights on the rebalancing date.

Within each bucket, the weights of issuers are calculated based on the issuer amount outstanding (same as that used
above for filtering issuers)

111



Crisil
Intelligence

The weights of securities, issuers and buckets may vary during the month on account of price movements of securities.

Securities valued on a daily basis using CRISIL Money Market Valuation

CP 60 to 91 Days-A Component:

The methodology is same as bucket 3 of CP 15 to 91 Days-A Component (with maturity from 61 to 91 days) with weighing
approach as mentioned above will form CRISIL CP 60 to 91 Days-A Index.

CD Components:

List of components covered:
CD - 15 to 91 Days - A Component
CD - 91 to 365 Days - A Component

CD - 60 to 91 Days - A Component
CD 91 to 365 Days-A Component

Features

The indices seek to capture the return of the underlying constituents based on daily yield movement using CRISIL
Money Market Valuation

Index portfolio represents up to top 10 CD issuers with AAA long-term rating

Key Characteristics

Representation:  The indices represent the performance of CDs issued by various banks across residual
maturities, thereby seeking to represent the CD market

Replicability: The indices constituents are valued on a daily basis. This lends the indices a realistic approach by
having valuations close to market levels.

Methodology

The indices are rebalanced on a monthly basis using market outstanding securities data. No security is carried
forward.

Eligibility criteria:

The following types of CD securities are excluded from the universe of CDs — Floating-rate CDs, MIBOR/any other rate
linked securities, securities with short-term rating below Al+.

Issuers having long-term rating as AAA, with at least Rs. 1,000 crores of outstanding CD securities having maturity in
the 91 to 365 days maturity range are shortlisted. Further, the issuer must have issued at least one CD security (of
any maturity) in the preceding three months period in order to be eligible.

Up-to top 10 issuers are selected from the outstanding data as on the cut-off datei.e. 7 days before the portfolio
rollover date. The issuers selected must fulfil all the eligibility criteria as mentioned above.

The longest maturity security of each of the above selected issuers is selected. An issuer may have only one
security in the index at any given time.
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If no issuers could be identified from the above steps, indicative yield for A1+ rated CDs of appropriate residual
maturities would be used as input for valuation.

Weights:
All issuers are equally weighted.
The weights of securities and issuers may vary during the month on account of price movements of securities.

Securities valued on a daily basis using CRISIL Money Market Valuation

CD 15to 91 Days-A Component:

Features

The indices seek to capture the return of the underlying constituents based on daily yield movement using CRISIL
Money Market Valuation

Index portfolio represents up to top 10 CD issuers with AAA long-term rating

Key Characteristics

Representation:  The indices represent the performance of CDs issued by various banks across residual
maturities, thereby seeking to represent the CD market

Replicability: The indices constituents are valued on a daily basis. This lends the indices a realistic approach by
having valuations close to market levels.
Methodology

The indices are rebalanced on a fortnightly basis using market outstanding securities data. No security is carried
forward.

Eligibility criteria:

The following types of CD securities are excluded from the universe of CDs — Floating-rate CDs, MIBOR/any other rate
linked securities, securities with short-term rating below Al+.

Issuers having long-term rating as AAA, with at least Rs. 1,000 crores of outstanding CD securities having maturity in
the 15 to 91 days maturity range are shortlisted. Further, the issuer must have issued at least one CD security (of
any maturity) in the preceding three months period in order to be eligible.

Up-to top 10 issuers are selected from the outstanding data as on the cut-off datei.e. 7 days before the portfolio
rollover date. The issuers selected must fulfil all the eligibility criteria as mentioned above.

Within the index, there are 3 residual maturity buckets viz. 15 to 30 days, 31 to 60 days, 61 to 91 days.

Index Residual maturity (Days) as on effective date

Bucket 1 15 to 30 days
Bucket 2 31 to 60 days
Bucket 3 61 to 91 days

The longest maturity security of each of the above selected issuers in each of the maturity buckets is selected,
wherever possible. Therefore, an issuer may have a maximum of 3 securities in the index at any given time.
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If no issuers could be identified from the above steps, indicative yield for A1+ rated CDs of appropriate residual
maturities would be used as input for valuation.

Weights:
Each of the 3 buckets are reset to equal weights on the rebalancing date.
Within each bucket, all issuers are equally weighted.
The weights of securities, issuers and buckets may vary during the month on account of price movements of securities.

Securities valued on a daily basis using CRISIL Money Market Valuation

CD 60 to 91 Days-A Component:

The methodology is same as bucket 3 of CD 15 to 91 Days - A Component (with maturity from 61 to 91 days) with weighing
approach as mentioned above will form CRISIL CD 60 to 91 Days-A Index.

Impact Cost & Rating Downgrade for Bond Indices

At reconstitution, based on the liquidity classification of corporate bonds, animpact cost (5 - 20 bps) is incorporated
into the incoming and outgoing securities based on the liquidity classification of the issuer.

The issuers/securities which have been downgraded and are part of the index, shall be removed from the index
with at least one month of notice.

The table below summarizes the number of months the issuer/security will remain in the index post various events:

Rating downgrade ‘ 1

Examples:

Any issuer that undergoes a rating downgrade in the first two months of a quarter (outside the rating criteria of the
index) while it is a part of an index, will be removed from the index at the end of the quarter. However, if the
downgrade happens in the third month of the quarter, the security will remain in the index foran additional
month.

For instance, if there is a rating downgrade in January or February, it will be removed at the end of March, whereas if
there is a rating downgrade in March, it will be removed at the end of April. However, such an issuer will be considered
to be a part of the index that represents the rating bucket to which it is downgraded in the April rebalancing (next quarter
rebalancing)

In the case of rating upgrade mid quarter, the issuer is removed from the index without any replacement by the end
of the month in which it is identified as rating upgrade. The weight of the remaining securities is recalculated
accordingly.

In case of quarter rebalancing, after rollover notice issued to the market, if a new issuer which is not a part of
previous rebalancing is downgraded beyond the criteria of the index, then the same is removed immediately
with the replacement of the next best liquid issuer. If any issuer is upgraded beyond the criteria of the index
post the issuance of the rollover notice, then the same is removed immediately with the replacement of the next
best liquid issuer.

T-Bill Component
List of components covered:
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1 Month T-Bill

6 Months T-Bill

Methodology

For 1 Month T-Bill Component, the most recently issued security with highest maturity period in the maturity bucket
27 to 36 days is considered for the components and will be rebalanced on fortnightly basis.

For 6 Month T-Bill components, the most recently issued security will be considered for the component and will be
rebalanced on monthly basis.

CRISIL Select AAA Roll Down Banking and PSU Debt Index

Objective

CRISIL Select AAA Roll Down Banking and PSU Debt Index seeks to track the performance of AAA banking and PSU
focused portfolio with issuers shortlisted based on liquidity and rating stability criteria

Construction Methodology

CRISIL Select AAA Roll Down Banking and PSU Debt Index follows a predefined asset allocation (mentioned in the table
below). The securities forming the part of Index will roll-down with a maturity of four years at inception and will be
reconstituted every fouryears. The index and the fund will also have allocation to cash and equivalent investments to the
extent of 3%

ssuerope T o
PSU Mfg/ Others 26%
PSU FI 36%
Banks Tier 1 10%
Banks Other 8%
Pvt FI 5%
Pvt Mfg/ Others 2%
Gilt 10%

Issuer and security eligibility

The eligible issuers shall have the following characteristics
Conservative AAA-rated issuers and AAA(CE)-rated issuers with a standalone AAA rating as on the inception date
Issuers that have seen no rating and rating-outlook actions over the past two years

Liquid and semi-liquid issuers (illiquid issuers excluded). Liquidity to be determined based on CRISIL’s liquidity
evaluation framework (Annexure 2)

Issuers with a ‘Stable’ outlook as on the inception date as well as in the past two years (issuers with a ‘Negative’
outlook are excluded)

The issuers confirming to the above criteria will form a part of investable universe. Top issuers by amount
outstanding representing at least 75% of the outstanding of investable universe shall form the part of the index.
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One security for each issuer will be selected in the 2.5-5-year residual maturity bucket at inception, based on the
following methodology:

A security of the issuer within a residual maturity of +/-3 month from the fund maturity will be given the priority to be a part
of the index. For multiple securities within this range, higher yield shall be given a priority. For the same yield, securities
with higher residual maturity in the maturity band will be selected. If securities in the +/-3 months’ range are not available,
the one with a residual maturity closest to the target maturity of the fund shall be selected. If the security in the residual
maturity range of +/- 3 months from the maturity of the fund is not found at inception, every quarter-end outstanding
securities of selected issuers shall be evaluated to replace the existing security with the one having a maturity date in the
range of +/-3 months from the maturity of the fund.

Inception Date: 27 Jan 2021

Maturity Date at inception: 31st Jul 2024

CRISIL Select AAA Liquid Fund Index

Objective
CRISIL Select AAA Liquid Fund Index seeks to track the performance of portfolio that includes TREPS, CPs, CDs and T-
bills
Construction Methodology
Portfolio consist of securities with residual maturity up to 91 days
CRISIL Select AAA Liquid Fund Index follows a predefined asset allocation (mentioned in the table below).

The index will be invested in the following asset classes:

Asset Class PSU/Private Sector

CP PSU Financial Institution
CP PSU Non-Financial Institution
CP Private Financial Institution
CP Private Non-Financial Institution
T-bills

TREPS

Issuer rebalancing & Security selection criteria:
Eligible issuer universe determination shall be done monthly
Frequency of security and issuer reconstitution shall be fortnightly
Weight allocation within CPs and CDs:
To be done based on amount outstanding of issuances
Issuer exposure to be capped at 8% and SEBI defined sector allocation guidelines shall be followed.

The sector weights are stated below:

Weights based on outstanding( Avg)
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TREPS 5%
T-Bills 25%
CP PSU-FI

15%
CP PSU- Non FI
CP- Private FI

35%
CP-Private Non FlI
CD 20%
Total 100%

Short term rating to be A1+
Long term rating to be AAA rating (consistent for 2 years) with stable rating outlook to be looked at it monthly.
Liquidity classification of issuers having Semi-Liquid and Liquid issuers to be considered.

Inception Date: 22nd April 2021

Initial Portfolio Construction Methodology

Top 2 issuers will be selected in each of the sub segment viz. CP PSU FI, CP PSU NON-FI, CP Private FI, CP
Private Non-FI or CDs. In case where the issuer weight limits are breached, an additional issuer(s) will be
selected. Also in case enough issuers are not available for filing the designated allocation to that bucket and
sector, the residual weight will be put in CBLO for the remaining of the fortnight.

The weight of each issue shall be capped at 8%

For ensuring the 8% issuer cap, allocation in the highest residual maturity bucket shall be done first followed by
lower buckets. If the 8% cap is utilized in a particular residual maturity buckets, the buckets below that will not
have any allocation to such issuer and the next ranked issuer will be considered in such case.

T-bills: For the initial portfolio, T-bill ISINs will be selected based on the table given below:

Index | Underlying Security

0-30 days bucket Security that forms a part of standard CRISIL 1 Month T-Bill Index
31-60 days bucket Security that forms a part of standard CRISIL 2 Month T-Bill Index
61-90 days bucket Security that forms a part of standard CRISIL 91 Day T-Bill Index

CP- CD: Forthe selected issuers, one security in each residual maturity buckets will be selected. The CP/CDs with
maximum residual maturity will be selected. In case of non-availability of security in that bucket next ranked
issuer will be considered.

Subsequent Portfolio Construction Methodology

On each fortnightly rebalancing date, issuers will be ranked sector wise based on their amount outstanding

All the securities maturing within the portfolio will be replaced on their respective maturity dates with the security in
the 60-91-day bucket of the issuer which is top ranked in that sectors based on total outstanding across 91 day
period

In case the issuer cap is getting breached for the top ranked issuer, next ranked issuer will be selected in that
sector. In case there are no issuers available in that sector having 61-91 days security, we will select security
from 31-60 days or 0-30 days bucket (in order of priority) for that ranked issuer, and if the securities are not
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available in second and third buckets as well, the weight of the maturing security will be transferred to CBLO
from that date till end of fortnight.

Since, the issuer ranking and security selection that will act as replacements for the maturing securities will be done
at the start of the fortnight itself, the market value of the maturing ISINs will be transferred to incoming ISINSs in
the proportion of the weights at the beginning of the fortnight. This is done to ensure that the replacement
securities are known before the start of the fortnight to ensure transparency.

For T-Bills: In the beginning of the fortnight maturing T-Bill ISINs will be identified and replaced with the existing 91
Day T-Bill Index ISIN onthe maturity date of the T-bill ISIN. The weight for new ISIN will be same as that of the
maturing ISIN’s weight on beginning of fortnight.

CRISIL Select AAA Short Duration Fund Index

Construction Methodology:

Key characteristics:

Credit: Issuers forming the part of the index on the bimonthly rebalancing date should have bonds with AAA rating
(AA+ for perpetual bonds), stable or positive outlook in the past 2 years to be eligible

Liquid and semi liquid issuers will be forming the part of the index on bimonthly rebalancing dates (Ref Annexure 1
for details)

The Macaulay’s Duration range for the index on the bimonthly rebalancing shall be in the range of 1.7 to 2.30
Issuer cap of 8% and sector cap of 20% shall be maintained

Inception Date: 01t August 2021

Index Approach

The Index portfolio will have bonds with residual maturity of up to five years. The index will be investing in corporate bonds,
government securities (excluding SDLs) and Treasury bills. The index will be rebalanced on a bi-monthly basis.

The fund Mac Duration will be kept between 1 and 3 years as defined by the SEBI forthe short duration funds category.
The sector allocation as defined by the AMC will be as follows:

PSU — Manufacturing and others 13%
PSU - FlI 35%
Private — Manufacturing and others 9%
Private — NBFC and other Fl 17%
Private — HFC 8%
G-Sec/ SOV* 15%
Overnight fund 3%

Issuer and Security Eligibility:

Issuer Selection:

The entire residual maturity spectrum shall be broken down into the following three buckets and their bucket wise
concentration:
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Oto 1years : 25%
1to 3 years : 50%
3to Syears : 25%
The allocation to each sector will be broken down within these 3 buckets in equal proportion.

The top 2 issuers in each residual maturity bucket in each sector shall be selected based on maximum amount
outstanding and on rebalancing date the top two issuers shall be rebalanced and replaced with the new issuer

For ensuring the 8% issuer cap, issuer allocation in the highest residual maturity bucket shall be done first followed
by lower buckets. If the 8% cap is utilised in a particular residual maturity buckets, the buckets below that will
not have any allocation to such issuer and additional issuers will be added till the caps are maintained

Security Selection:

Security to be selected in the residual maturity buckets of 3 months to 1 year, 1to 3 years and 3 to 5 years. Security
with maximum residual maturity of the selected issuers to be chosen from each of the above residual maturity
bucket.

Single option bonds, non-bank perpetual bonds, and bank perpetual bonds are not taken explicitly (they shall be
considered only if the form the part of the criteria), partly paid bonds, floating rate bonds and tax free bonds
shall not form the part of the index or model portfolio

If there is no churn in the issuers on the bi-monthly rebalancing date and if the securities of the previous portfolio
still stay eligible in their respective bucket they will be carried forward

If a security rolls down to the lower maturity bucket and if the issuer is also eligible in that lower bucket, then the
security shall be carried forward. In such case, the security of such issuer in that lower bucket which was carried
forward from previous portfolio shall be sold. In any case, there shall only be one security of an issuer in each
bucket

If a security in the lowest bucket matures before the end of the second month, a new security having the highest
available RM of that issuer in that bucket will also be added on the rebalancing date. And after the security is
matured the weight of that security will be transferred to the complimentary security that was added

In case no complimentary ISINs are found, the cash generated will be invested in TREPS till portfolio end date
Tolerance limits on both side of base weights has been given, which will be the range for model portfolio

The Macaulay’s Duration target at the beginning of the portfolio rebalancing date shall be 1.7 to 2.30. The adjusted
Macaulay duration of the securities has been taken into account whose Macaulay Duration is not available.

Three and five-year G-sec benchmark and 1-year T-Bill shall be used forrepresenting 15% to sovereigninstruments

Issuer weights to be in the ratio of amount outstanding of all the eligible ISIN available for the issuer in a particular
sector and bucket.

CRISIL Select AAA Corporate Bond Fund Index

Objective

The index seeks to track the performance of corporate bonds & sovereign bonds portfolio with corporate issuers shortlisted
based on residual maturity bucket and rating stability criteria as defined by Trust Mutual Fund.
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Key characteristics:
Rating stability criteria

Conservative AAA-rated issuers and AAA(CE)-rated issuers with a standalone AAA rating as on the inception date shall
be considered

Issuers that have seen no rating action over the past two years and the latest outlook should be positive/stable

Liguid and semi-liquid issuers (illiquid issuers excluded) will be considered. Liquidity to be determined based on
CRISIL's liquidity evaluation framework (See Annexure 1)

The issuers confirming to the above criteria will form a part of eligible universe

Inception Date of Index: 18th January 2022

Construction Methodology

Asset allocation: The asset allocation shall be reset to the below on quarterly rebalancing dates

Sectoral category Asset Allocation Bucket ‘
Corporate Bonds 75% Up to 2 Years

T-Bills 10% 3 months benchmark
Government securities 15% Up to 2 Years

Sector allocation: The following sector allocation shall be followed by the index

Sectoral category Weights

PSU — Manufacturing and others 13.5%
PSU —FI 47%
Private — Manufacturing and others 7%
Private — NBFC and other FI 15.5%
Private — HFC 17%

Selection Methodology:
AAA rated Corporate Bonds:

Issuer & Securities Selection:

The following criteria shall be applied on the data as evaluated during the inception date and each rebalancing dates:
All outstanding bonds as on the last day of the preceding month at the time of rebalancing shall be considered.
Within each sector, top 2 securities with highest residual maturity, each of a unique issuer, shall be selected.

An additional issuer shall be selected within a sector incrementally if required, to meet issuer caps (8% at composite
index level).

Securities maturing within the index shall be excluded.

Perpetual bonds, Floating rate bonds, Tax free bonds, GOl service bonds, GOl guaranteed bonds, CE Rated, Partly
Paid, Partial Redemption and bonds with embedded call/put options, subordinated debt securities, strips
securities are excluded from the universe of bonds.
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Weighing Approach:
Weights to the issuers will be calculated in the ratio of amount outstanding of issuers within each sector
Weights will be reset during every rebalancing.
Issuer weight will be capped at 8% in the composite index. Excess weights shall be redistributed among other
issuers proportionally
Rebalancing and Downgrade:
The index constituents will be reconstituted on quarterly basis.

Any cash flows accruing to the index on account of coupon cash flows, part redemption of the security or securities,
will be reinvested on the same day in the index in the proportion of existing weights.

The effective date of the above rebalancing shall be first working day of the quarter.
T-Bills:

Security Selection:
The latest on-the-run 91 day T-Bill at the time of rebalancing shall be used to represent the T-bill 3 month benchmark
The security will be reconstituted every month
On a daily basis, the return forthe index is computed using market returns due to change in price of the security in
addition to the holding period return
Rebalancing: Monthly

The effective date of the above rebalancing shall be first working day of the month
Government securities:

Securities Selection:
The 2-year G-sec benchmark security based on CRISIL SLV valuation methodology shall be used to represent the
0 to 2 years G-sec maturity bucket
Rebalancing:

The security in the index shall be reviewed every quarter. Only the latest benchmark as per CRISIL SLV valuation
methodology will form part of the single-security index.

Any cash flows accruing to the index on account of coupon cash flows, part redemption of the security or securities,
will be reinvested on the same day in the index in the proportion of existing weights.

The effective date of the above rebalancing shall be first working day of the quarter

CRISIL Liquid Overnight Index

About the Index

CRISIL Liquid Overnight Index seeks to track the performance of amoney market portfoliowitha 100% allocationto TREPS.
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Features
Index seeks to capture returns of a portfolio with 100% allocation to TREPS
Base date: September 17, 2003
Index portfolio marked-to-market on a daily basis by incorporating weighted average TREPS rate as published by
CCIL
Key Characteristics
Rich History: The CRISIL Liquid Overnight Index has an inception date of September 17, 2003
Replicability: The index constituents are valued on a daily basis. This lends the index a realistic approach by
having the valuations close to the market levels
Methodology
TREPS which has a 100% allocation in the index, is valued on a daily basis using weighted average TREPS rate

as published by CCIL

Index parameters (as on 31st March 2024)

Average Maturity Average MD Average YTM Average Macaulay Duration
0.0027 0.0026 6.52% 0.0027
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Index Computation Formula

Calculation formulae:

e Today’s Index value = One day prior to rebalancing day Index value* (1 + Month to date index return)
e Forindices having underlying securities as constituent: Month to date index return = Wi x Ri

0,

«  Where Wi is the weight of security at the beginning of rebalancing period

B3

% Ri = {(Today’s gross price of security i + Coupon cash flow received in security i till date from the beginning of
rebalancing period + redemption cash flow received in security i till date from the beginning of rebalancing
period) / Beginning of the rebalancing period Gross price of security i }-1

e For composite indices: Month to date index return = YWi x Ri

< Where Wi is the weight of sub index at the beginning of rebalancing period

% Ri ={(Today’s index value of sub index i) / Beginning of the period index values of sub index i} -1
e For CRISIL Liquid Debt Index

% Redemption cash flow received in security i till date from the beginning of rebalancing period = (Today’s index

value of CRISIL Liquid Overnight Index / Index value of CRISIL Liquid Overnight Index on the date of cash
flow) * Redemption cash flow received
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Index Restatement Policy

Crisil at its discretion may choose to recalculate index values in the event one of the following issues has occurred:

1. Change in valuation levels/data - change in the valuation of underlying constituent will lead to change in the index
values and hence the same need to be restated. Similarly change in the data provided by vendor for indices which
use these data for directly computing index values or rebalance constituents may lead to change in index values.

2. Incorrect calculation due to manual/process error — The incorrect calculation may be due to manual error by the
analyst for indices or process error. Such errors may lead to incorrect index values which may be restated.

3. Incorrect application of methodology — The index computation approach if applied incorrectly may lead to different

constituents/weights than actual case and leading to incorrect index values.

All above changes that impact the index values may be recomputed through the decision made by the criteria committee.
The criteria committee will take in to consideration the materiality of the impact or disruption resulting from the potential
recalculation when making any such decision. In the event Crisil chooses to recalculate an index, it shall do so within a
reasonable time frame following the detection and review of the issue. If it is determined that an index will be recalculated ,

the following steps will be taken upon completion of the recalculation:

o All impacted delivery files are regenerated and sent to all clients

e Clients using the data are informed via email and/or Crisil webpage.
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Crisil Indices — Cessation Policy

A periodic review of criteria is carried out to ensure that the indices to ensure the representativeness and relevance of the
benchmarks. Accordingly Crisil may decide to discontinue creation of an index on account of following reasons:

e Non availability of underlying instruments that may be eligible for the index
e Regulatory polices

e Crisil’s internal assessment of index appropriateness

e Commercial non viability

e Data unavailability due to vendor issues

The process to be followed before cessation of benchmark is stated below:

e During the annual review of indices, the commercial viability of theindices may be evaluated. Additionally, if required
such review may be conducted in the interim period as well forany specific index based on market feedback and
other conditions.

e During any of such review, reason for the benchmark cessation shall be determined and presented before the
criteria committee. Following pointers shall be taken into consideration during criteria committee discussion:

» Reason for cessation
» Availability of the alternatives
» Feedback of the index subscribers

o Areasonable advanced notice shall be put up on Crisil website before the benchmark cessation effective date. The
extant of the notice could vary depending on the subscriber feedback, basis the criteria committee discretion or
viability of continuing the benchmark during the advanced notice period. Less than 1 month notice shall be givenin
following circumstances:

» Unavailability of underlying instruments that may be eligible for the index and inability to create an
alternative benchmark to serve the objective
» Breach of contract by the underlying data provider and inability to ascertain an alternative data source
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Managing Uncertain Events

Certain external events can cause disruption with regards to index construction leading to a delay in our daily dissemination
activities or rebalancing related activities. We have listed below the probable disruptions and the action plan to be carried

out in case of such disruptions occurring on account of uncertain events.

1. Delay in the daily dissemination of indices:- The chosen course of action of Crisil Indices will depend on its analysis of
the circumstances pertaining at the time and the respective source of input which is unavailable. Crisil Indices as a process
has a well-defined BCP in place that is tested periodically. Crisil has also accessed the BCP of all the data vendors that

contribute to index creation.

2. Delay in Rebalancing activities due to unavailability of traded/issuance data from vendor:- Chances of a delay in
rebalancing activities are very rare mainly because there is a buffertime between the rebalancing effective dates and the
data receiving dates and hence, such gap or buffer, may avoid any kind of disruptions occurring on account of uncertain
events. However in case of such delays, call will be taken based on criteria committee members’ discussion and analysis

of the situation to decide the best course of action.
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Market Feedback

It is our endeavour to ensure that all Crisil indices are relevant for the market participants. In order to ensure this, ongoing
feedbackis soughtfromthe users onthe index construction methodology. The feedback forms a key input for criteria review

committee discussions.
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Limitation

Fixed income instruments are thinly traded and the trade-off between liquidity and representation needs to be addressed.
Also on account of similar reason, pricing of the underlying securities of the index is not always based on observed prices

in the market.
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Criteria Review and New Product Launch

In our endeavour to keep the indices representative and replicable, Crisil Indices reviews the criteria forindex construction
on an annual & a semi-annual basis. In the annual criteria review the primary agenda is to revisit at the weights to sub -
indices in the composite indices. These are arrived at keeping in mind the issuanc e trends, outstanding numbers, and other
constraints defined by regulation. In the semi-annual criteria review only the relative weights of money market instruments
are reviewed and modified. Any other changes in index criteria based on market developments, structural changes in the
markets or market feedback are reviewed on an ongoing basis. Any exercise of expert judgment is done through criteria
committee and the same is recorded in the criteria committee minutes, notes or emails. All the changes to the criteria are

communicated in advance on Crisil Indices webpage (https://www.CRISIL.com/en/home/what-we-do/financial-

products/indices.html).

All decisions with respect to the launch of new indices and criteria modifications/ cessation of existing indices are taken by
the Criteria Committee. The role of Criteria Committee and criteria for selection of members are predefined and reviewed

periodically.

The criteria committee while taking the criteria related decisions take the following factors into consideration as and when

relevant:

Market statistics:

o Issuance trends
o Liquidity trends

o Portfolio holding patterns

Regulatory requirements for the relevant industry

Market feedback wherever necessary

Index construction principles
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Dissemination of Indices

All Crisil standard & customised index values and constituent details are to be disseminated to the clients on T+0/T+1 basis

via email, SFTP uploads, API setup and web upload.

The timeline for deliverables are as follows:

e The index values are sent on T+0 basis (same working day) before 11:59 pm.

e Constituent Details are sent on a T+1 basis (hext working day) beforel11:59 pm.

e In case of debt market holidays, index values are sent before 05:00 pm of the next working day and constituent
details before 11:59 pm of the next working day.

e Index values for CRISIL Liquid Overnight Index and CRISIL Liquid Debt Index for debt market holidays are sent in
advance i.e. on the working day before the debt market off. Eg. If 2" Jan 2021 is a market off then index values are

sent on 15t Jan 2021.
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Month Securities Effective Date
Gilt 1st January 2025
SDL 1st January 2025
CP-CD 1st January 2025
January
Bonds 1st January 2025
FORTNIGHT
SDL 15t January 2025
CP-CD 15th January 2025
Gilt 3 February 2025
SDL 3 February 2025
CP-CD 3 February 2025
February
Bonds 3 February 2025
FORTNIGHT
SDL 17th February 2025
CP-CD 17th February 2025
Gilt 3d March 2025
SDL 3d March 2025
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CP-CD 34 March 2025
March
Bonds 34 March 2025
FORTNIGHT
SDL 17th March 2025
CP-CD 17th March 2025
Gilt 2 April 2025
SDL 2nd April 2025
CP-CD 2nd April 2025
April
Bonds 2nd April 2025
FORTNIGHT
SDL 16t April 2025
CP-CD 16t April 2025
Gilt 2" May 2025
SDL 2" May 2025
CP-CD 2" May 2025
May
Bonds 2"d May 2025
FORTNIGHT
SDL 16th May 2025
CP-CD 16th May 2025
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Gilt 2"d June 2025
SDL 2"d June 2025
CP-CD 2"d June 2025
June
Bonds 2"d June 2025
FORTNIGHT
SDL 16th June 2025
CP-CD 16th June 2025
Month Securities Effective Date
Gilt 18t July 2025
SDL 1st July 2025
CP-CD 1st July 2025
July
Bonds 1st July 2025
FORTNIGHT
SDL 15t July 2025
CP-CD 15t July 2025
Gilt 1st August 2025
SDL 1st August 2025
CP-CD 1st August 2025
August
Bonds 1st August 2025
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FORTNIGHT
SDL 18th August 2025
CP-CD 18th August 2025
Gilt 1st September 2025
SDL 1st September 2025
CP-CD 1st September 2025
September
Bonds 1st September 2025
FORTNIGHT
SDL 15t September 2025
CP-CD 15t September 2025
Gilt 15t October 2025
SDL 1st October 2025
CP-CD 1st October 2025
October
Bonds 1st October 2025
FORTNIGHT
SDL 15t October 2025
CP-CD 15t October 2025
Gilt 39 November 2025
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SDL 34 November 2025
CP-CD 34 November 2025
November
Bonds 34 November 2025
FORTNIGHT
SDL 17t November 2025
CP-CD 17t November 2025
Gilt 1st December 2025
SDL 1st December 2025
CP-CD 1st December 2025
December
Bonds 1st December 2025
FORTNIGHT
SDL 15t December 2025
CP-CD 15t December 2025

135



Risk-o-meter as on 31° December 2024.

Crisil

Intelligence

Index Name Riskometer Score Riskometer
1 CRISIL 1 Year CD Index 2.50 Moderate
2 CRISIL 1 Year CP Index 3.33 Moderately High
3 CRISIL 1 Year T-Bill Index 1.33 Low to Moderate
4 CRISIL 10 Year Gilt Index 2.67 Moderate
5 CRISIL 182 Day T-Bill Index 1.00 Low
6 CRISIL 2 Month CD Index 2.00 Low to Moderate
7 CRISIL 2 Month CP Index 3.73 Moderately High
8 CRISIL 3 Month CD Index 2.60 Moderate
9 CRISIL 3 Month CP Index 2.23 Moderate
10 CRISIL 6 Month CD Index 2.60 Moderate
11 CRISIL 6 Month CP Index 3.67 Moderately High
12 CRISIL 91 Day T-Bill Index 1.00 Low
13 CRISIL A Medium term Bond Index 6.67 Very High
14 CRISIL A Medium to Long Term Bond Index 6.72 Very High
15 CRISIL A Short Term Bond Index 5.83 Very High
16 CRISIL AA and AA+ 1to 3 Year Short Term Bond Index 3.36 Moderately High
17 CRISIL AA and AA+ Long Term Bond Index 3.82 Moderately High
18 CRISIL AA and AA+ Medium Term Bond Index 3.40 Moderately High
19 CRISIL AA and AA+ Short Term Bond Index 3.32 Moderately High
20 CRISIL AA and AA+ up to 1 Year Short Term Bond Index 3.33 Moderately High
21 CRISIL AA Long Term Bond Index 4.31 High
22 CRISIL AA-Long Term Bond Index 4.74 High
23 CRISIL AA Medium Term Bond Index 3.82 Moderately High
24 CRISIL AA- Medium Term Bond Index 5.06 Very High
25 CRISIL_AA Short Term Bond Index 4.04 High
26 CRISIL AA- Short Term Bond Index 4.71 High
27 CRISIL AA+ Long Term Bond Index 3.47 Moderately High
28 CRISIL AA+ Medium Term Bond Index 3.15 Moderately High
29 CRISIL AA+ Short Term Bond Index 3.06 Moderately High
30 CRISIL AAA 1to 3 Year Short Term Bond Index 2.18 Moderate
31 CRISIL AAA Long Term Bond Index 2.78 Moderate
32 CRISIL AAA Medium Term Bond Index 2.48 Moderate
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Index Name Riskometer Score Riskometer
33 CRISIL_AAA Short Term Bond Index 1.84 Low to Moderate
34 CRISIL AAA up to 1 Year Short Term Bond Index 1.50 Low to Moderate
35 CRISIL Banking and PSU Debt Index 2.32 Moderate
36 CRISIL Broad Based Gilt Index 2.67 Moderate
37 CRISIL Composite AA Long Term Bond Index 3.86 Moderately High
38 CRISIL Composite AA Medium Term Bond Index 3.63 Moderately High
39 CRISIL Composite AA Short Term Bond Index 3.65 Moderately High
40 CRISIL Composite Bond Index 2.51 Moderate
41 CRISIL Composite CD Index 2.56 Moderate
42 CRISIL Composite CP Index 2.46 Moderate
43 CRISIL Composite Credit Risk Index 3.66 Moderately High
44 CRISIL Composite Gilt Index 2.66 Moderate
45 CRISIL Composite T-Bill Index 1.09 Low to Moderate
46 CRISIL Corporate Bond Composite Index 2.47 Moderate
47 CRISIL Dynamic Debt Index 2,71 Moderate
48 CRISIL Dynamic Gilt Index 2.66 Moderate
49 CRISIL FPI Index 2.71 Moderate
50 CRISIL Liquid Debt Index 1.25 Low to Moderate
51 CRISIL Long Term Corporate Bond Index 2.82 Moderate
52 CRISIL Long Term Debt Index 2.78 Moderate
53 CRISIL Long Term Gilt Index 2.64 Moderate
54 CRISIL Low Duration Debt Index 2.37 Moderate
55 CRISIL Medium Term Corporate Bond Index 2.59 Moderate
56 CRISIL Medium Term Credit Risk Index 3.61 Moderately High
57 CRISIL Medium Term Debt Index 2.55 Moderate
58 CRISIL Medium Term Gilt Index 2.66 Moderate
59 CRISIL Medium To Long Term Banking Debt Index 3.36 Moderately High
60 CRISIL Medium To Long Term Debt Index 2.74 Moderate
61 CRISIL Medium to Long Term PSU Debt Index 2.71 Moderate
62 CRISIL Money Market Index 2.15 Moderate
63 CRISIL Money Market Index-Insurance 1.88 Low to Moderate
64 CRISIL Overnight Index 1.00 Low
65 CRISIL Short Term Bond Index 2.02 Moderate
66 CRISIL Short Term Corporate Bond Index 2.14 Moderate
67 CRISIL Short Term Credit Risk Index 3.46 Moderately High
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Index Name Riskometer Score Riskometer
68 CRISIL Short Term Gilt Index 1.98 Low to Moderate
69 CRISIL Short Term PSU Debt Index 1.67 Low to Moderate
70 CRISIL Ultra Short Term Debt Index 2.34 Moderate
71 CRISIL Up to 91-Day CD Index 1.28 Low to Moderate
72 CRISIL Up to 91-Day CP Index 1.46 Low to Moderate
73 CRISIL upto 91 Day CP Index-A 1.17 Low to Moderate
74 CRISIL upto 91 Day CD Index-A 1.01 Low to Moderate
75 CRISIL upto 91 Day CD Index-B 1.71 Low to Moderate
76 CRISIL upto 91 Day CP Index-B 1.71 Low to Moderate
77 CRISIL upto 365 Day CD index-A 1.28 Low to Moderate
78 CRISIL upto 365 Day CP Index-A 1.61 Low to Moderate
79 CRISIL upto 365 Day CD index-B 2.76 Moderate
80 CRISIL upto 365 Day CP Index-B 2.56 Moderate
81 CRISIL upto 365 Day CD Index-C 4.13 High
82 CRISIL upto 365 Day CP Index-C 3.75 Moderately High
83 CRISIL Short Term Banking Debt Index 2.87 Moderate
84 CRISIL 1 Month CD Index 2.40 Moderate
85 CRISIL 1 Month CP Index 3.40 Moderately High
86 CRISIL 10 Year SDL Index 2.66 Moderate
87 CRISIL 1 Month T-bill Index 1.00 Low
88 CRISIL 2 Month T-bill Index 1.00 Low
89 CRISIL Arbitrage Index 0.38 Low
90 CRISIL Equity Savings Index 2.91 Moderate
91 CRISIL Hybrid 35+65 - Aggressive Index 5.26 Very High
92 CRISIL Hybrid 85+15 - Conservative Index 3.14 Moderately High
93 CRISIL Short Term Debt Hybrid 60+40 Index 3.90 Moderately High
94 CRISIL Short Term Debt Hybrid 75+25 Index 3.19 Moderately High
95 CRISIL Hybrid 50+50 - Moderate Index 4.62 High
96 CRISIL Hybrid 65+35 - Conservative Index 3.98 Moderately High
97 CRISIL Hybrid 25+75 - Aggressive Index 5.69 Very High
98 CRISIL Hybrid 75+25 - Conservative Index 3.56 Moderately High
99 CRISIL Liquid Debt B-I Index 1.30 Low to Moderate
100 CRISIL Low Duration Debt B-I Index 2.21 Moderate
101 CRISIL Low Duration Debt C-I Index 3.39 Moderately High
102 CRISIL Short Duration Debt B-Il Index 2.71 Moderate
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Index Name Riskometer Score Riskometer

103 CRISIL Short Duration Debt C-ll Index 4.58 High
104 CRISIL Medium Duration Debt B-Ill Index 2.88 Moderate
105 CRISIL Medium Duration Debt C-lll Index 4.30 High
106 CRISIL Medium to Long Duration Debt B-lll Index 3.14 Moderately High
107 CRISIL Medium to Long Duration Debt C-lll Index 4.41 High
108 CRISIL Credit Risk Debt C-ll Index 4.17 High
109 CRISIL Credit Risk Debt C-lll Index 4.32 High
110 CRISIL Corporate Bond B-Il Index 2.85 Moderate
111 CRISIL Corporate Bond B-Ill Index 2.98 Moderate
112 CRISIL Dynamic Bond B-Ill Index 3.14 Moderately High
113 CRISIL Dynamic Bond C-Ill Index 4.39 High
114 CRISIL Money Market B-I Index 1.85 Low to Moderate
115 CRISIL Money Market C-I Index 3.18 Moderately High
116 CRISIL Ultra Short Duration Debt B-l Index 2.15 Moderate
117 CRISIL Ultra Short Duration Debt C-I Index 3.33 Moderately High
118 CRISIL — Aggressive Credit Debt Term Index 5.22 Very High
119 CRISIL Banking and PSU Debt A-Il Index 1.93 Low to Moderate
120 CRISIL Corporate Debt A-Il Index 1.88 Low to Moderate
121 CRISIL Banking & PSU Debt A-ll Index 2.01 Moderate
122 CRISIL Corporate Bond A-ll Index 1.79 Low to Moderate
123 CRISIL Credit Risk Debt B-Il Index 3.19 Moderately High
124 CRISIL Dynamic Bond A-lll Index 2.62 Moderate
125 CRISIL Liquid Debt A-I Index 1.45 Low to Moderate
126 CRISIL Long Duration Debt A-lll Index 2.68 Moderate
127 CRISIL Low Duration Debt A-l Index 1.59 Low to Moderate
128 CRISIL Medium Duration Debt A-lll Index 2.35 Moderate
129 CRISIL Medium To Long Duration Debt A-lll Index 2.62 Moderate
130 CRISIL Money Market A-l Index 1.61 Low to Moderate
131 CRISIL Short Duration Debt A-Il Index 1.98 Low to Moderate
132 CRISIL Ultra Short Duration Debt A-l Index 1.40 Low to Moderate

1 CRISIL IBX 50:50 Gilt Plus SDL Index - April 2028 2.00 Low to Moderate

2 CRISIL IBX 50:50 Gilt Plus SDL Index - April 2037 2.67 Moderate

3 CRISIL IBX 50:50 PSU + SDL Index - October 2025 1.33 Low to Moderate

4 CRISIL IBX 60:40 SDL + AAA PSU Index - April 2025 1.00 Low

5 CRISIL IBX 60:40 SDL + AAA PSU Index - April 2027 1.67 Low to Moderate
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6 CRISIL IBX 70:30 CPSE Plus SDL Index - April 2025 1.00 Low

7 CRISIL IBX Gilt Index - April 2026 1.67 Low to Moderate
8 CRISIL IBX Gilt Index - April 2029 2.33 Moderate

9 CRISIL IBX Gilt Index - April 2033 2.67 Moderate

10 CRISIL IBX Gilt Index - June 2036 2.67 Moderate

11 CRISIL IBX SDL Index - May 2027 2.00 Low to Moderate
12 CRISIL IBX SDL Index - September 2027 2.00 Low to Moderate
13 CRISIL Select AAA Corporate Bond Fund Index 1.77 Low to Moderate
14 CRISIL-IBX 50:50 Gilt Plus SDL Index - June 2027 2.00 Low to Moderate
15 CRISIL-IBX 50:50 Gilt Plus SDL Index - June 2028 2.00 Low to Moderate
16 CRISIL-IBX 50:50 Gilt Plus SDL Index - September 2027 2.00 Low to Moderate
17 CRISIL-IBX 50:50 Gilt Plus SDL Index - September 2028 2.00 Low to Moderate
18 CRISIL-IBX 50:50 Gilt Plus SDL Short Duration Fund Index 2.00 Low to Moderate
19 CRISIL-IBX 50:50 SDL Plus Gilt Index - April 2033 2.67 Moderate

20 CRISIL-IBX 60:40 SDL Plus AAA PSU Index - April 2026 1.67 Low to Moderate
21 CRISIL-IBX 90:10 SDL Plus Gilt Index - April 2032 2.67 Moderate

22 CRISIL-IBX 90:10 SDL Plus Gilt Index - November 2026 1.67 Low to Moderate
23 CRISIL-IBX 90:10 SDL Plus Gilt Index - September 2027 2.00 Low to Moderate
24 CRISIL-IBX Gilt Index - April 2028 2.00 Low to Moderate
25 CRISIL-IBX Gilt Index - April 2032 2.67 Moderate

26 CRISIL-IBX Gilt Index - June 2027 2.00 Low to Moderate
27 CRISIL-IBX SDL Index - April 2033 2.67 Moderate

28 CRISIL-IBX SDL Index - June 2027 2.00 Low to Moderate
29 CRISIL-IBX SDL Index - June 2032 2.67 Moderate

30 CRISIL-IBX SDL Index - June 2034 2.67 Moderate

31 CRISIL-IBX AAA Financial Services Index — Sep 2027 2.23 Moderate

32 CRISIL-IBX AAA NBFC Index — June 2027 2.33 Moderate

33 CRISIL-IBX AAA NBFC-HFC Index - Sep 2026 2.00 Low to Moderate
34 CRISIL-IBX AAA Financial Services Index — Dec 2026 1.88 Low to Moderate
35 CRISIL-IBX AAA Financial Services Index —Jan 2028 2.22 Moderate

36 CRISIL-IBX AAA NBFC-HFC Index - Dec 2025 2.00 Low to Moderate
37 CRISIL-IBX AAA NBFC-HFC Index — Jun 2027 2.33 Moderate

38 CRISIL-IBX Financial Services 3 to 6 Months Debt Index 1.55 Low to Moderate
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About Crisil Intelligence (formerly Market Intelligence & Analytics)

Crisil Intelligence is a leading provider of research, consulting, risk solutions and advanced data analytics, serving clients across
government, private and public enterprises. We leverage our expertise in data-driven insights and strong benchmarking capabilities ©
help clients navigate complex external ecosystems, identify opportunities and mitigate risks. By combining cutting -edge analytics,
machine learning and Al capabilities with deep industry knowledge, we empower our clientsto make informed decisions, d rive business
growth and build resilient capacities.

For more information, visit Intelligence.CRISIL.com

About Crisil

Crisilis a global, insights-driven analytics company. Our extraordinary domain expertise and analytical rigour help clients make mission-
critical decisions with confidence.

Large and highly respected firms partner with us for the mostreliable opinions onrisk in India, and for uncovering powerful insights and
turning risks into opportunities globally. We are integral to multiplying their opportunities and success.

Headquartered in India, Crisil is majority owned by S&P Global.

Founded in 1987 as India’s first credit rating agency, our expertise today extends across businesses: Crisi Ratings, Crisil Intelligence,
Crisil Coalition Greenwich and Crisil Integral 1Q.

Our globally diverse workforce operates in the Americas, Asia-Pacific, Europe, Australia and the Middle East, setting the standards by
which industries are measured.

For more information, visit www.CRISIL.com
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