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Notice for asset allocation change in 

CRISIL Aggressive Credit Debt Term 

Index 
 

 

The following change will be effective from September 2, 2024, as part of the periodic criteria review for index 

construction: 

Change in asset allocation for CRISIL Aggressive Credit Debt Term Index based on factors including but not limited 

to, index requirement as per APMI guidelines and the feedback received from market participants. 

 

Change in asset allocation for CRISIL Aggressive Credit Debt Term 
Index 

The asset allocation to sub-indices has been maintained as per the guidelines of APMI and the Macaulay duration is 

targeted at the midpoint of AMPI prescribed range.  

Current sub-indices 
Current 
weights 

Final sub-indices (effective  September 2, 
2024) 

Final 
weights 

CRISIL AA and AA+ Medium Term Bond 
Index 

25% CRISIL AA and AA+ Medium Term Bond Index 30% 

CRISIL AA and AA+ Short Term Bond Index 8% CRISIL AA and AA+ Short Term Bond Index 3% 

CRISIL AA- Medium Term Bond Index 9% CRISIL AA- Medium Term Bond Index 12% 

CRISIL AA- Short Term Bond Index 8% CRISIL AA- Short Term Bond Index 5% 

CRISIL A Short Term Bond Index 8% CRISIL A Short Term Bond Index 42% 

CRISIL A Medium Term Bond Index 42% CRISIL A Medium term Bond Index 8% 
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About CRISIL Market Intelligence & Analytics 

CRISIL Market Intelligence & Analytics, a division of CRISIL, provides independent research, consulting, risk 
solutions, and data & analytics. Our informed insights and opinions on the economy, industry, capital markets and 
companies drive impactful decisions for clients across diverse sectors and geographies.  

Our strong benchmarking capabilities, granular grasp of sectors, proprietary analytical frameworks and risk 
management solutions backed by deep understanding of technology integration, make us the partner of choice for 
public & private organisations, multi-lateral agencies, investors and governments for over three decades. 

About CRISIL Limited 

CRISIL is a leading, agile and innovative global analytics company driven by its mission of making markets function 
better.  

It is India's foremost provider of ratings, data, research, analytics and solutions with a strong track record of growth, 
culture of innovation, and global footprint. 

It has delivered independent opinions, actionable insights, and efficient solutions to over 100,000 customers 
through businesses that operate from India, the United States (US), the United Kingdom (UK), Argentina, Poland, 
China, Hong Kong, Singapore, Australia, Switzerland, Japan and the United Arab Emirates (UAE). 

It is majority owned by S&P Global Inc, a leading provider of transparent and independent ratings, benchmarks, 
analytics and data to the capital and commodity markets worldwide. 

For more information, visit www.crisil.com 

Connect with us: LINKEDIN | TWITTER | YOUTUBE | FACEBOOK | INSTAGRAM 

CRISIL Privacy Statement 

CRISIL respects your privacy. We may use your personal information, such as your name, location, contact number 
and email id to fulfil your request, service your account and to provide you with additional information from CRISIL. 
For further information on CRISIL’s privacy policy please visit www.crisil.com/privacy. 
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