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seeks to track the performance of the 10 year benchmark security.

The Nifty 10 yr Benchmark G-Sec is constructed using the price of 10 year bond issued by the Central Government of India. The index

Constituent: 6.79% GS 2034( IN0020240126 )

Methodology:

Features

i. Index represents Government of India Bond.
ii. The newly issued (on-the-run) 10 year G-sec will be identified as a

benchmark G-sec when:

1. The amount outstanding of the newly issued (on-the-run) 10 year
G-sec equals or exceeds Rs.15,000 crores, OR

2. The rolling 3 working-days simple average traded volume of the
newly issued (onthe-run) 10 year G-sec exceeds that of

the current 10 year benchmark G-sec.

iii. The bond valuation is sourced from the NSE Data and Analytics
Limited (FIMMDA valuations prior to 01st August 2018).
iv. Accrued interest is calculated using 30/360 day count convention
index is reviewed on monthly basis.

> Methodology: Total Returns

> Selection: The newly issued (on-the-run) 10 year G-
sec will be identified as a benchmark G-sec

> No. of Constituents: 1
> Base Value: 1000
> Base Date: January 03, 2011

> First Value Date: April 03, 1998

Calculation Frequency: Real-Time
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Disclaimer: All information contained herewith is provided for reference purpose only. NSE Indices Limited (formerly known as India Index Services & Products Limited-11SL) ensures accuracy
and reliability of the above information to the best of its endeavors. However, NSE Indices Limited makes no warranty or representation as to the accuracy, completeness or reliability of any of the
information contained herein and disclaim any and all liability whatsoever to any person for any damage or loss of any nature arising from or as a result of reliance on any of the information

provided herein. The information contained in this document is not intended to provide any professional advice.
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