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Aggregate Indices

Index Statistics

Index Name Yield (%) Mac D(yrs) Maturity(yrs) Mod D(yrs)

Index Return (%)

1 M 3 M 6 M 1 Y 5 Y3 Y

NIFTY Liquid Index 6.51 0.11 0.11 0.10 0.47 1.49 2.99 6.47 7.05 5.99

NIFTY Ultra Short Duration Debt Index 7.56 0.33 0.33 0.30 0.35 1.40 2.95 6.99 7.57 6.45

NIFTY Money Market Index 7.19 0.38 0.38 0.35 0.38 1.40 2.91 6.85 7.36 6.17

NIFTY Low Duration Debt Index 7.42 0.63 0.64 0.59 0.26 1.21 2.69 6.93 7.44 6.24

NIFTY Short Duration Debt Index 7.18 1.66 1.77 1.56 0.09 0.87 2.23 7.01 7.36 6.09

NIFTY Credit Risk Bond Index 8.86 1.75 1.91 1.64 0.15 0.91 2.47 7.08 8.18 7.77

NIFTY Corporate Bond Index 7.55 2.18 2.40 2.03 -0.05 0.55 1.94 6.82 7.34 6.11

NIFTY Banking & PSU Debt Index 7.28 2.61 3.13 2.44 -0.10 0.48 1.93 6.77 7.31 5.92

NIFTY Medium Duration Debt Index 7.09 3.37 3.88 3.18 -0.08 0.34 1.52 6.57 7.32 5.88

NIFTY Composite Debt Index 7.24 5.18 8.54 4.93 -0.25 -0.05 0.37 4.90 7.07 5.70

NIFTY Medium to Long Duration Debt Index 7.24 5.61 7.31 5.34 -0.43 -0.58 -0.42 4.26 6.88 5.52

NIFTY Long Duration Debt Index 7.45 8.77 17.86 8.37 -0.56 -0.77 -1.44 1.84 6.60 5.18

NIFTY Banking & PSU Debt Index - A 7.21 2.56 3.05 2.38 -0.21 0.27 1.44 5.83 6.81 5.48

NIFTY Banking & PSU Debt Index - B 7.54 2.77 3.31 2.57 -0.12 0.39 1.76 6.32 7.27 5.91

NIFTY Banking & PSU Debt Index - C 8.80 2.84 3.22 2.65 -0.06 0.24 1.42 6.69 7.75 6.49

G-Sec Indices

NIFTY Ultra Short Duration G-Sec Index 5.53 0.28 0.28 0.26 0.44 1.38 2.73 6.07 6.66 5.74

NIFTY Low Duration G-Sec Index 5.73 0.86 0.90 0.84 0.41 1.31 2.59 6.58 6.87 5.76

NIFTY Short Duration G-Sec Index 6.07 2.58 2.82 2.50 0.20 1.09 2.34 7.21 7.49 5.93

NIFTY Medium Duration G-Sec Index 6.41 3.72 4.22 3.61 0.33 1.19 2.15 7.54 7.94 6.09

NIFTY Medium to Long Duration G-Sec Index 6.82 6.57 8.69 6.35 -0.04 0.44 0.87 6.10 8.07 5.95

NIFTY Long Duration G-Sec Index 7.41 11.49 28.46 11.09 -0.13 0.29 -0.61 2.44 7.64 5.59

NIFTY All Duration G-Sec Index 6.93 7.83 15.79 7.57 -0.01 0.54 0.57 4.84 7.74 5.79

SDL Index

NIFTY 10 Year SDL Index 7.60 7.01 9.71 6.76 -0.77 -3.99 -8.26 -5.02 4.21 3.93

NIFTY 3 Year SDL Index 6.78 2.83 3.15 2.74 0.18 1.03 1.46 6.48 7.61 6.12

NIFTY 5 Year SDL Index 7.23 4.46 5.26 4.31 0.39 0.67 0.92 6.15 7.71 6.33

Money Market Indicies

NIFTY 1 Month CP Index 7.12 0.11 0.12 0.11 0.51 1.62 3.22 6.90 7.42 6.28

NIFTY 1 Month CP Index - A 6.78 0.11 0.12 0.11 0.50 1.54 3.06 6.63 7.21 6.07

NIFTY 1 Month CP Index - B 7.23 0.11 0.12 0.11 0.53 1.65 3.29 7.05 7.53 6.31

NIFTY 1 Month CP Index - C 8.30 0.11 0.12 0.11 0.60 1.92 3.82 8.05 8.37 6.98

NIFTY 2 Month CP Index 7.54 0.17 0.17 0.16 0.47 1.58 3.15 6.93 7.42 6.28

NIFTY 2 Month CP Index - A 7.48 0.17 0.17 0.16 0.44 1.47 2.96 6.62 7.19 6.06

NIFTY 2 Month CP Index - B 7.52 0.17 0.18 0.16 0.49 1.61 3.21 7.07 7.54 6.32

NIFTY 2 Month CP Index - C 8.38 0.18 0.18 0.16 0.56 1.87 3.77 8.04 8.37 6.99

NIFTY 3 Month CP Index 7.91 0.28 0.28 0.26 0.44 1.57 3.17 7.21 7.72 6.48

NIFTY 3 Month CP Index - A 7.58 0.27 0.27 0.25 0.41 1.45 2.96 6.77 7.38 6.18

NIFTY 3 Month CP Index - B 7.97 0.29 0.29 0.27 0.45 1.61 3.21 7.31 7.82 6.52

NIFTY 3 Month CP Index - C 8.92 0.28 0.29 0.26 0.55 1.88 3.89 8.56 8.75 7.24

NIFTY 6 Month CP Index 7.82 0.39 0.39 0.36 0.26 1.33 2.86 7.20 7.77 6.53

NIFTY 6 Month CP Index - A 7.44 0.38 0.38 0.35 0.20 1.19 2.64 6.84 7.44 6.23

NIFTY 6 Month CP Index - B 7.94 0.39 0.40 0.36 0.27 1.37 2.93 7.34 7.94 6.64

NIFTY 6 Month CP Index - C 8.73 0.43 0.43 0.39 0.39 1.75 3.70 8.56 8.77 7.28

NIFTY 1 Year CP Index 7.83 0.82 0.82 0.76 0.22 1.25 2.74 7.30 7.71 6.16

NIFTY 1 Year CP Index - A 7.37 0.81 0.81 0.75 0.15 1.08 2.46 6.83 7.33 5.76

NIFTY 1 Year CP Index - B 7.92 0.82 0.82 0.76 0.20 1.21 2.74 7.36 7.87 6.24

NIFTY 1 Year CP Index - C 8.48 0.81 0.81 0.75 0.31 1.55 3.48 8.30 8.46 6.71

NIFTY All Maturity CP Index 7.78 0.32 0.32 0.29 0.41 1.52 3.10 7.16 7.65 6.40

NIFTY All Maturity CP Index - A 7.45 0.31 0.31 0.29 0.37 1.40 2.89 6.76 7.34 6.11

NIFTY All Maturity CP Index - B 7.85 0.32 0.32 0.30 0.42 1.55 3.14 7.27 7.77 6.45

NIFTY All Maturity CP Index - C 8.74 0.32 0.33 0.30 0.51 1.84 3.81 8.43 8.64 7.13

NIFTY 1 Month CD Index 6.73 0.11 0.12 0.11 0.48 1.51 3.03 6.62 7.16 6.08

NIFTY 1 Month CD Index - A 6.66 0.11 0.11 0.11 0.48 1.50 3.01 6.56 7.10 5.95

NIFTY 1 Month CD Index - B 6.77 0.12 0.12 0.11 0.48 1.52 3.04 6.66 7.18 6.03

NIFTY 1 Month CD Index - C 7.16 0.12 0.12 0.11 0.51 1.62 3.23 7.01 7.47 6.26

NIFTY 2 Month CD Index 7.18 0.17 0.17 0.15 0.45 1.47 2.95 6.61 7.15 6.07

NIFTY 2 Month CD Index - A 7.13 0.16 0.17 0.15 0.45 1.46 2.93 6.55 7.10 5.95

NIFTY 2 Month CD Index - B 7.03 0.17 0.17 0.15 0.46 1.49 2.97 6.64 7.16 6.01

NIFTY 2 Month CD Index - C 7.47 0.17 0.17 0.16 0.48 1.58 3.18 7.02 7.46 6.25

NIFTY 3 Month CD Index 7.26 0.29 0.30 0.27 0.42 1.41 2.93 6.77 7.32 6.20

NIFTY 3 Month CD Index - A 7.22 0.29 0.30 0.27 0.41 1.40 2.90 6.72 7.28 6.09

NIFTY 3 Month CD Index - B 7.32 0.29 0.30 0.27 0.44 1.44 2.96 6.85 7.34 6.16

NIFTY 3 Month CD Index - C 7.70 0.29 0.29 0.27 0.45 1.50 3.12 7.16 7.62 6.37

NIFTY 6 Month CD Index 7.23 0.46 0.46 0.43 0.24 1.22 2.70 6.89 7.37 6.21

NIFTY 6 Month CD Index - A 7.17 0.46 0.46 0.43 0.24 1.22 2.68 6.89 7.34 6.07

NIFTY 6 Month CD Index - B 7.31 0.44 0.44 0.41 0.24 1.25 2.74 6.93 7.41 6.19

NIFTY 6 Month CD Index - C 7.70 0.43 0.44 0.40 0.25 1.28 2.85 7.16 7.67 6.40

NIFTY 1 Year CD Index 7.11 0.89 0.89 0.83 0.16 0.97 2.39 6.83 7.29 5.88

NIFTY 1 Year CD Index - A 7.08 0.89 0.90 0.83 0.18 1.02 2.42 6.85 7.28 5.84

NIFTY 1 Year CD Index - B 7.18 0.88 0.88 0.82 0.18 0.99 2.40 6.86 7.31 5.91

NIFTY 1 Year CD Index - C 7.62 0.84 0.84 0.78 0.18 1.03 2.54 7.26 7.59 6.10

NIFTY All Maturity CD Index 7.16 0.44 0.44 0.41 0.34 1.29 2.77 6.76 7.28 6.07

NIFTY All Maturity CD Index - A 7.11 0.44 0.44 0.41 0.34 1.30 2.76 6.74 7.25 5.97

NIFTY All Maturity CD Index - B 7.20 0.44 0.44 0.41 0.35 1.31 2.79 6.82 7.30 6.05

NIFTY All Maturity CD Index - C 7.60 0.42 0.43 0.39 0.37 1.37 2.96 7.15 7.59 6.26

NIFTY 30 Day T-Bill Index 5.05 0.09 0.09 0.08 0.44 1.33 2.68 5.75 6.41 5.46

NIFTY 60 Day T-Bill Index 5.42 0.16 0.17 0.16 0.40 1.27 2.51 5.55 6.25 5.30

NIFTY 91 Day T-Bill Index 5.42 0.24 0.24 0.23 0.44 1.38 2.75 6.07 6.55 5.61

NIFTY 182 Day T-Bill Index 5.63 0.49 0.49 0.46 0.36 1.36 2.82 6.38 6.83 5.90

NIFTY 1 Year T-Bill Index 5.71 0.99 0.99 0.94 0.26 1.13 2.58 6.35 6.72 5.67

NIFTY All Maturity T-Bill Index 5.48 0.41 0.42 0.39 0.38 1.31 2.70 6.11 6.61 5.64

NIFTY Financial Services 9 to 12 Months Debt 7.37 0.74 0.75 0.69 0.17 1.13 2.69 6.97 7.52 6.39

NIFTY Financial Services 3 to 6 Months Debt 7.44 0.29 0.29 0.27 0.29 1.35 2.91 6.98 7.65 6.54

NIFTY 1D Rate Index 5.16 - - - 0.44 1.32 2.71 5.69 6.41 5.50
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Corporate Bond Indices

Index Statistics

Index Name   Yield (%) Mac D(yrs) Maturity(yrs) Mod D(yrs)

Index Return (%)

1 M 3 M 6 M 1 Y 5 Y3 Y

NIFTY AAA Ultra Short Duration Bond Index 7.36 0.30 0.30 0.28 0.27 1.29 2.85 6.80 7.44 6.35

NIFTY AAA Low Duration Bond Index 7.25 0.74 0.75 0.69 0.20 1.10 2.55 6.79 7.22 6.01

NIFTY AAA Short Duration Bond Index 7.19 1.82 1.93 1.70 -0.04 0.62 1.94 6.93 7.22 5.79

NIFTY AAA Medium Duration Bond Index 7.30 3.63 4.24 3.38 -0.36 -0.27 1.03 6.00 6.90 5.42

NIFTY AAA Medium to Long Duration Bond Index 7.39 5.31 6.85 4.97 -0.73 -0.79 0.04 4.65 6.56 5.23

NIFTY AAA Long duration Bond Index 7.39 8.50 13.13 7.91 -1.30 -1.59 -1.70 -0.04 5.40 4.11

NIFTY AA+ Ultra Short Duration Bond Index 7.77 0.27 0.27 0.25 0.32 1.34 2.99 7.08 7.83 6.95

NIFTY AA+ Low Duration Bond Index 7.95 0.79 0.80 0.73 0.16 1.19 2.83 7.11 7.57 6.67

NIFTY AA+ Short Duration Bond Index 7.77 2.02 2.23 1.87 0.11 0.78 2.23 7.03 7.49 6.49

NIFTY AA+ Medium Duration Bond Index 7.81 3.37 4.05 3.12 -0.03 0.40 1.69 5.72 7.25 6.35

NIFTY AA+ Medium to Long Duration Bond Index 7.87 6.00 8.16 5.56 -1.12 -0.73 -0.67 3.58 6.15 5.97

NIFTY AA+ Long Duration Bond Index 9.81 7.75 13.54 7.06 -1.27 -2.12 -6.09 -0.67 5.49 4.79

NIFTY AA Ultra Short Duration Bond Index 8.65 0.32 0.33 0.30 0.39 1.59 3.35 7.76 8.46 8.10

NIFTY AA Low Duration Bond Index 7.91 0.72 0.73 0.67 0.24 1.21 2.50 7.01 8.09 8.04

NIFTY AA Short Duration Bond Index 8.60 1.77 1.90 1.66 0.06 0.87 2.06 7.48 7.81 7.86

NIFTY AA Medium Duration Bond Index 8.23 3.53 4.13 3.27 -0.40 -0.02 0.02 4.65 6.79 7.79

NIFTY AA Medium to Long Duration Bond Index 8.29 5.89 7.85 5.45 -0.81 -1.81 -3.35 -1.03 4.07 6.59

NIFTY AA Long Duration Bond Index 8.81 7.56 11.67 6.95 -1.30 -0.76 -3.46 -1.33 2.07 2.43

NIFTY AA- Ultra Short Duration Bond Index 9.56 0.32 0.32 0.29 0.51 2.11 4.31 9.38 9.76 9.08

NIFTY AA- Low Duration Bond Index 9.49 0.79 0.79 0.72 0.32 1.66 3.67 8.77 9.14 8.28

NIFTY AA- Short Duration Bond Index 9.40 1.69 1.86 1.59 0.37 1.30 3.81 7.76 9.06 8.55

NIFTY AA- Medium Duration Bond Index 9.76 3.42 4.21 3.18 -0.10 0.57 2.10 6.53 8.79 7.13

NIFTY AA- Medium to Long Duration Bond Index 9.72 4.86 6.36 4.61 -0.37 -0.82 -0.36 -0.96 6.02 6.83

NIFTY AA- Long Duration Bond Index 8.38 7.91 7.92 7.30 -2.30 -4.72 -7.34 -8.03 -1.29 1.79

NIFTY AA Category Ultra Short Duration Bond Index 8.46 0.29 0.29 0.27 0.39 1.62 3.45 7.83 8.50 7.92

NIFTY AA Category Low Duration Bond Index 8.17 0.77 0.78 0.71 0.21 1.27 2.86 7.36 8.04 7.62

NIFTY AA Category Short Duration Bond Index 8.55 1.85 2.02 1.72 0.19 0.99 2.77 7.42 7.99 7.58

NIFTY AA Category Medium Duration Bond Index 8.17 3.42 4.09 3.17 -0.15 0.30 1.25 5.52 7.53 7.29

NIFTY AA Category Medium to Long Duration Bond Index 8.23 5.84 7.85 5.42 -0.92 -1.14 -1.63 1.32 5.44 6.57

NIFTY AA Category Long Duration Bond Index 9.68 7.74 13.18 7.06 -1.31 -2.13 -5.95 -1.07 4.62 4.51

NIFTY A Short-Term Bond Index 10.31 1.56 1.77 1.47 0.03 0.62 1.30 5.73 8.85 9.20

NIFTY A Long-Term Bond Index 12.12 3.80 5.39 3.69 0.03 -2.35 -4.23 -1.01 2.48 4.72

NIFTY Banking & PSU Long Duration Bond Index 7.46 8.53 13.61 7.96 -0.91 -0.88 -0.75 3.11 6.66 4.93

NIFTY Banking & PSU Long Duration Bond Index - A 7.43 8.43 12.83 7.86 -1.38 -1.28 -2.17 -0.10 5.21 4.00

NIFTY Banking & PSU Long Duration Bond Index - B 7.83 8.40 10.68 7.80 -1.03 -1.47 -1.33 2.09 6.24 4.55

NIFTY Banking & PSU Long Duration Bond Index - C 8.50 8.12 9.10 7.49 -0.99 -2.03 -2.12 1.35 6.15 4.71

NIFTY Banking & PSU Low Duration Bond Index 7.52 0.76 0.77 0.71 0.22 1.16 2.72 7.14 7.46 6.24

NIFTY Banking & PSU Low Duration Bond Index - A 7.24 0.70 0.72 0.66 0.12 1.02 2.46 6.60 7.13 5.88

NIFTY Banking & PSU Low Duration Bond Index - B 7.74 0.75 0.76 0.70 0.27 1.26 2.86 7.58 7.79 6.43

NIFTY Banking & PSU Low Duration Bond Index - C 8.50 0.81 0.81 0.74 0.28 1.26 2.92 7.84 8.54 7.01

NIFTY Banking & PSU Medium Duration Bond Index 7.31 3.58 4.14 3.34 -0.31 -0.05 1.48 6.67 6.96 5.57

NIFTY Banking & PSU Medium Duration Bond Index - A 7.27 3.56 4.12 3.32 -0.38 -0.26 0.97 5.80 6.73 5.27

NIFTY Banking & PSU Medium Duration Bond Index - B 7.64 3.70 4.08 3.43 -0.34 0.09 1.32 6.58 7.54 5.86

NIFTY Banking & PSU Medium Duration Bond Index - C 9.04 3.70 4.11 3.42 -0.28 -0.28 0.56 6.42 4.67 4.49

NIFTY Banking & PSU Medium to Long Duration Bond Index 7.41 5.76 7.61 5.36 -0.68 -0.47 0.67 5.43 7.13 5.50

NIFTY Banking & PSU Medium to Long Duration Bond Index - A 7.35 5.65 7.38 5.27 -0.99 -1.12 -0.48 3.21 6.05 4.88

NIFTY Banking & PSU Medium to Long Duration Bond Index - B 7.56 6.24 8.46 5.80 -0.62 -0.53 0.37 4.47 6.90 5.69

NIFTY Banking & PSU Medium to Long Duration Bond Index - C 8.75 6.00 7.17 5.57 -0.59 -1.20 -1.09 3.77 7.69 6.30

NIFTY Banking & PSU Short Duration Bond Index 7.27 2.03 2.20 1.90 0.00 0.65 2.19 7.49 7.54 6.16

NIFTY Banking & PSU Short Duration Bond Index - A 7.17 1.96 2.10 1.83 -0.10 0.52 1.76 6.59 6.94 5.56

NIFTY Banking & PSU Short Duration Bond Index - B 7.71 2.15 2.23 1.99 -0.09 0.40 1.98 6.84 7.33 5.93

NIFTY Banking & PSU Short Duration Bond Index - C 9.48 2.45 2.66 2.30 0.01 0.45 2.05 7.98 9.00 7.46

NIFTY Banking & PSU Ultra Short Duration Bond Index 7.43 0.24 0.24 0.22 0.35 1.44 3.07 7.10 7.59 6.54

NIFTY Banking & PSU Ultra Short Duration Bond Index - A 7.31 0.21 0.21 0.20 0.36 1.36 2.90 6.86 7.40 6.27

NIFTY Banking & PSU Ultra Short Duration Bond Index - B 7.80 0.36 0.36 0.33 0.33 1.44 3.13 7.36 7.83 6.62

NIFTY Banking & PSU Ultra Short Duration Bond Index - C 8.62 0.35 0.36 0.32 0.42 1.65 3.52 8.29 8.72 7.39

NIFTY India Municipal Bond Index 8.28 2.70 3.23 2.60 -0.09 0.13 1.45 6.71 7.98 6.90

NIFTY AA & AA- Ultra Short to Medium to Long Residual (ex Pvt Financial

Services) Index
7.98 3.41 3.41 3.16 -0.89 -1.26 -1.09 2.14 - -

NIFTY AAA Ultra Short to Medium Residual (ex Pvt Financial Services) Index 7.29 3.04 3.14 2.83 -0.50 -0.11 1.20 5.45 - -

NIFTY Banking & PSU Ultra Short to Medium Residual (ex Financial Services)

Index - A
7.28 2.64 2.89 2.48 -0.43 -0.25 0.40 4.82 - -

G-Sec Maturity Based Indices

NIFTY 10 yr Benchmark G-Sec 6.81 7.17 9.68 6.94 -0.12 0.01 0.46 5.66 7.96 5.10

NIFTY 10 yr Benchmark G-Sec (Clean Price) 6.81 7.17 9.68 6.94 -0.67 -1.61 -2.73 -0.89 0.89 -1.68

NIFTY 11-15 yr G-Sec Index 7.17 8.93 13.57 8.63 -0.25 0.21 0.10 4.78 8.21 5.89

NIFTY 15 yr and above G-Sec Index 7.53 12.93 40.14 12.47 -0.20 0.43 -0.41 2.49 7.60 5.12

NIFTY 4-8 yr G-Sec Index 6.63 4.73 5.73 4.58 0.24 0.80 1.63 7.20 8.05 6.12

NIFTY 8-13 yr G-Sec 6.82 6.99 9.34 6.76 -0.06 0.46 1.01 6.28 8.19 5.64

NIFTY Composite G-sec Index 6.96 7.97 15.25 7.70 -0.11 0.47 0.75 5.63 7.98 5.83

NIFTY 5yr Benchmark G-sec Index 6.46 3.98 4.47 3.85 0.34 0.78 1.63 7.47 8.04 6.12

NIFTY India Government Fully Accessible Route (FAR) Select 7

Bonds Index (INR)

6.71 5.92 7.58 5.73 0.00 0.37 0.68 5.57 7.45 5.34

NIFTY India Government Fully Accessible Route (FAR) Select 7

Bonds Index (USD)

6.71 5.92 7.58 5.73 -2.15 -3.10 -4.08 -0.46 3.33 0.58
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PRC Indices

Index Statistics

Index Name   Yield (%) Mac D(yrs) Maturity(yrs) Mod D(yrs)

Index Return (%)

1 M 3 M 6 M 1 Y 5 Y3 Y

NIFTY Liquid Index A-I 6.43 0.15 0.15 0.14 0.44 1.41 2.86 6.34 6.98 5.90

NIFTY Liquid Index B-I 6.82 0.15 0.15 0.14 0.48 1.53 3.07 6.71 7.23 6.09

NIFTY Liquid Index C-I 7.53 0.16 0.16 0.15 0.53 1.71 3.44 7.41 7.81 6.55

NIFTY Money Market Index A-I 6.79 0.36 0.36 0.34 0.37 1.34 2.80 6.74 7.22 6.01

NIFTY Money Market Index B-I 7.26 0.38 0.38 0.35 0.39 1.43 2.95 6.94 7.43 6.19

NIFTY Money Market Index C-I 7.96 0.37 0.37 0.34 0.44 1.60 3.36 7.68 8.01 6.63

NIFTY Ultra Short Duration Debt Index A-I 7.14 0.35 0.36 0.33 0.33 1.32 2.79 6.70 7.28 6.13

NIFTY Ultra Short Duration Debt Index A-II 7.22 0.42 0.43 0.39 0.29 1.27 2.76 6.72 7.31 6.15

NIFTY Ultra Short Duration Debt Index A-III 7.23 0.49 0.59 0.46 0.28 1.26 2.73 6.59 7.28 6.14

NIFTY Ultra Short Duration Debt Index B-I 7.55 0.38 0.38 0.35 0.33 1.40 2.96 7.05 7.61 6.48

NIFTY Ultra Short Duration Debt Index B-II 7.64 0.42 0.44 0.39 0.34 1.40 2.98 7.09 7.68 6.60

NIFTY Ultra Short Duration Debt Index B-III 7.73 0.48 0.60 0.44 0.33 1.38 2.85 6.99 7.70 6.67

NIFTY Ultra Short Duration Debt Index C-I 8.33 0.38 0.39 0.36 0.42 1.67 3.49 8.02 8.44 7.37

NIFTY Ultra Short Duration Debt Index C-II 8.34 0.43 0.44 0.40 0.41 1.65 3.45 7.96 8.40 7.35

NIFTY Ultra Short Duration Debt Index C-III 8.41 0.48 0.57 0.45 0.41 1.66 3.42 7.88 8.34 7.30

NIFTY Low Duration Debt Index A-I 7.03 0.55 0.56 0.52 0.29 1.25 2.69 6.86 7.28 5.97

NIFTY Low Duration Debt Index A-II 7.16 0.77 0.80 0.72 0.18 1.08 2.50 6.77 7.26 5.94

NIFTY Low Duration Debt Index A-III 7.16 0.84 0.91 0.79 0.16 1.06 2.47 6.69 7.24 5.93

NIFTY Low Duration Debt Index B-I 7.57 0.69 0.70 0.65 0.23 1.22 2.72 7.09 7.65 6.46

NIFTY Low Duration Debt Index B-II 7.63 0.78 0.80 0.72 0.21 1.19 2.64 7.06 7.68 6.62

NIFTY Low Duration Debt Index B-III 7.63 0.83 0.89 0.78 0.20 1.17 2.58 6.97 7.63 6.57

NIFTY Low Duration Debt Index C-I 8.24 0.70 0.70 0.65 0.30 1.48 3.26 7.93 8.29 7.06

NIFTY Low Duration Debt Index C-II 8.26 0.79 0.81 0.73 0.29 1.44 3.20 7.90 8.26 7.05

NIFTY Low Duration Debt Index C-III 8.27 0.85 0.90 0.78 0.27 1.43 3.14 7.81 8.20 6.99

NIFTY Short Duration Debt Index A-II 7.08 1.95 2.08 1.84 0.01 0.73 2.03 6.65 7.20 5.83

NIFTY Short Duration Debt Index A-III 7.04 1.98 2.27 1.87 0.09 0.85 2.12 6.72 7.29 5.87

NIFTY Short Duration Debt Index B-II 7.43 1.61 1.75 1.51 0.14 0.96 2.28 6.98 7.46 6.38

NIFTY Short Duration Debt Index B-III 7.51 1.85 2.13 1.74 0.08 0.88 2.01 6.61 7.27 6.35

NIFTY Short Duration Debt Index C-II 8.60 1.50 1.66 1.42 0.23 1.13 2.64 7.21 8.32 7.49

NIFTY Short Duration Debt Index C-III 8.59 1.77 1.96 1.67 0.13 0.91 2.21 6.65 7.99 7.22

NIFTY Medium Duration Debt Index A-III 6.77 3.68 4.23 3.52 0.06 0.60 1.70 6.92 7.49 5.77

NIFTY Medium Duration Debt Index B-III 7.58 3.84 4.82 3.58 -0.34 -0.02 0.62 5.28 6.90 6.18

NIFTY Medium Duration Debt Index C-III 8.62 3.63 4.31 3.39 -0.28 -0.07 0.62 4.10 6.99 6.79

NIFTY Medium to Long Duration Debt Index A-III 7.04 5.75 7.47 5.50 -0.27 0.01 0.68 5.70 7.41 5.64

NIFTY Medium to Long Duration Debt Index B-III 7.81 5.69 7.63 5.31 -0.77 -0.78 -0.92 3.08 5.98 5.89

NIFTY Medium to Long Duration Debt Index C-III 9.33 5.21 6.90 4.91 -0.53 -1.30 -2.04 0.70 4.72 5.63

NIFTY Long Duration Debt Index A-III 7.41 10.30 22.34 9.82 -0.60 -0.46 -1.04 1.45 6.67 4.94

NIFTY Long Duration Debt Index B-III 8.31 9.27 18.93 8.73 -0.83 -0.70 -2.68 0.46 5.31 4.35

NIFTY Long Duration Debt Index C-III 9.30 7.21 11.09 6.74 -1.10 -2.20 -4.30 -2.42 2.42 3.49

NIFTY Corporate Bond Index A-I 7.13 0.51 0.52 0.48 0.25 1.21 2.70 6.73 7.26 6.13

NIFTY Corporate Bond Index A-II 6.91 2.36 2.50 2.23 -0.11 0.55 1.86 6.53 7.11 5.77

NIFTY Corporate Bond Index A-III 7.09 2.06 2.23 1.93 -0.05 0.60 1.89 6.86 7.22 5.78

NIFTY Corporate Bond Index B-I 7.42 0.49 0.50 0.46 0.27 1.27 2.79 6.90 7.51 6.62

NIFTY Corporate Bond Index B-II 7.52 1.72 1.86 1.62 0.08 0.85 2.20 7.06 7.46 6.47

NIFTY Corporate Bond Index B-III 7.53 2.11 2.33 1.98 0.02 0.68 1.91 6.81 7.34 6.41

NIFTY Credit Risk Bond Index B-I 7.85 0.73 0.75 0.68 0.25 1.22 2.62 7.00 7.89 7.43

NIFTY Credit Risk Bond Index B-II 7.79 1.90 2.03 1.80 0.13 1.00 2.38 6.92 7.85 7.44

NIFTY Credit Risk Bond Index B-III 8.45 2.05 2.29 1.93 0.09 0.81 2.13 6.93 7.92 7.51

NIFTY Credit Risk Bond Index C-I 8.47 0.87 0.91 0.81 0.23 1.21 2.61 7.08 8.21 7.74

NIFTY Credit Risk Bond Index C-II 8.78 1.45 1.57 1.36 0.18 1.06 2.52 7.11 8.35 7.86

NIFTY Credit Risk Bond Index C-III 9.04 1.96 2.20 1.84 0.10 0.81 2.08 6.63 8.32 8.07

NIFTY Banking & PSU Debt Index A-I 6.97 0.44 0.44 0.41 0.33 1.29 2.75 6.67 7.19 5.95

NIFTY Banking & PSU Debt Index A-II 6.83 1.85 2.03 1.76 0.07 0.81 2.11 6.74 7.16 5.69

NIFTY Banking & PSU Debt Index A-III 7.03 2.48 2.79 2.33 -0.13 0.41 1.62 6.36 6.95 5.54

NIFTY Banking & PSU Debt Index B-I 7.08 0.45 0.45 0.42 0.35 1.32 2.81 6.81 7.28 6.05

NIFTY Banking & PSU Debt Index B-II 7.40 2.27 2.42 2.13 -0.04 0.55 2.02 6.85 7.39 5.93

NIFTY Banking & PSU Debt Index B-III 7.42 2.64 2.91 2.47 -0.10 0.44 1.86 6.72 7.38 5.91

NIFTY Banking & PSU Debt Index C-I 7.48 0.44 0.44 0.41 0.37 1.37 2.96 7.14 7.59 6.29

NIFTY Banking & PSU Debt Index C-II 8.86 2.51 2.75 2.35 0.01 0.46 1.87 7.51 7.85 6.60

NIFTY Banking & PSU Debt Index C-III 8.88 2.97 3.31 2.78 -0.07 0.25 1.51 7.13 7.80 6.55

NIFTY Composite Debt Index A-III 6.86 4.08 5.09 3.89 -0.10 0.41 1.30 6.15 7.45 5.74

NIFTY Composite Debt Index B-III 7.67 4.67 7.22 4.39 -0.31 0.03 0.49 4.80 6.84 6.01

NIFTY Composite Debt Index C-III 8.65 4.21 5.91 3.93 -0.38 -0.18 -0.03 3.65 6.60 6.65

NIFTY G-Sec Index A-I 5.48 0.41 0.42 0.39 0.38 1.31 2.70 6.11 6.61 5.64

NIFTY G-Sec Index A-II 5.92 1.96 2.14 1.90 0.26 1.16 2.44 6.93 7.26 5.87

NIFTY G-Sec Index A-III 6.77 6.61 13.01 6.39 0.12 0.79 1.07 5.57 7.82 5.90
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Target Maturity Index

Index Statistics

Index Name   Yield (%) Mac D(yrs) Maturity(yrs) Mod D(yrs)

Index Return (%)

1 M 3 M 6 M 1 Y 5 Y3 Y

NIFTY BHARAT Bond Index - April 2030 7.24 3.20 3.65 2.99 -0.25 0.01 1.45 6.81 7.80 6.39

NIFTY BHARAT Bond Index - April 2031 7.30 3.89 4.58 3.63 -0.37 -0.31 1.10 6.44 7.75 6.22

NIFTY BHARAT Bond Index - April 2032 7.35 4.80 5.86 4.48 -0.63 -0.64 0.63 5.71 7.68 -

NIFTY PSU Bond Plus SDL Apr 2026 50:50 Index 6.14 0.14 0.14 0.13 0.43 1.34 2.80 7.08 7.46 6.36

NIFTY SDL Apr 2026 Top 20 Equal Weight Index 5.42 0.15 0.15 0.14 0.48 1.43 2.83 6.81 7.44 -

NIFTY SDL Plus PSU Bond Sep 2026 60:40 Index 6.12 0.43 0.43 0.41 0.42 1.37 2.87 7.40 7.65 -

NIFTY AAA Bond Plus SDL Apr 2026 50:50 Index 6.28 0.18 0.19 0.17 0.43 1.43 2.85 6.92 7.41 -

NIFTY PSU Bond Plus SDL Apr 2027 50:50 Index 6.65 1.07 1.12 1.02 0.28 1.22 2.64 7.55 7.75 -

NIFTY PSU Bond Plus SDL Sep 2027 40:60 Index 6.59 1.42 1.50 1.36 0.31 1.19 2.65 7.88 7.98 -

NIFTY SDL Apr 2027 Index 5.88 0.80 0.83 0.78 0.46 1.51 2.97 7.71 7.90 -

NIFTY SDL Plus G-Sec Jun 2028 30:70 Index 6.10 1.88 2.02 1.83 0.34 1.30 2.77 7.96 8.16 -

NIFTY SDL Plus AAA PSU Bond Dec 2027 60:40 Index 6.63 1.67 1.76 1.60 0.32 1.05 2.40 7.68 7.94 -

NIFTY SDL Jun 2027 Index 6.14 1.25 1.30 1.22 0.49 1.52 2.95 7.99 8.08 -

NIFTY G-Sec Jun 2027 Index 5.74 1.03 1.06 1.00 0.44 1.39 2.74 7.51 7.73 -

NIFTY AAA CPSE Bond Plus SDL Apr 2027 60:40 Index 6.70 0.76 0.78 0.72 0.27 1.22 2.69 7.44 7.64 -

NIFTY SDL Sep 2027 Index 6.24 1.48 1.56 1.43 0.48 1.42 2.79 8.06 8.16 -

NIFTY AAA Bond Plus SDL Apr 2031 70:30 Index 7.39 4.15 4.91 3.92 -0.05 0.36 1.53 7.26 8.21 -

NIFTY SDL Apr 2027 Top 12 Equal Weight Index 6.14 1.10 1.15 1.07 0.44 1.50 2.94 7.86 8.00 -

NIFTY SDL Apr 2032 Top 12 Equal Weight Index 7.34 4.88 5.96 4.71 0.41 0.86 0.63 6.49 8.37 -

NIFTY AAA Bond Plus SDL Apr 2026 70:30 Index 6.60 0.17 0.17 0.16 0.40 1.32 2.68 6.82 7.44 -

NIFTY CPSE Bond Plus SDL Sep 2026 50:50 Index 6.29 0.46 0.47 0.44 0.41 1.34 2.78 7.26 7.57 -

NIFTY SDL Dec 2028 Index 6.61 2.36 2.58 2.29 0.12 1.15 2.29 8.03 8.40 -

NIFTY G-Sec Dec 2030 Index 6.51 3.86 4.48 3.74 0.25 0.87 1.88 7.77 8.54 -

NIFTY SDL Plus AAA PSU Bond Jul 2028 60:40 Index 6.81 2.15 2.34 2.08 0.15 0.86 2.28 7.64 8.10 -

NIFTY AAA PSU Bond Plus SDL Apr 2026 50:50 Index 6.27 0.16 0.16 0.15 0.43 1.42 2.92 7.33 7.60 -

NIFTY AAA PSU Bond Plus SDL Sep 2026 50:50 Index 6.30 0.33 0.34 0.32 0.43 1.43 2.91 7.46 7.62 -

NIFTY SDL Plus AAA PSU Bond Jul 2033 60:40 Index 7.40 5.57 7.09 5.31 -0.09 0.04 0.66 5.34 7.98 -

NIFTY G-Sec Dec 2026 Index 5.65 0.75 0.77 0.73 0.48 1.48 2.87 7.48 7.70 -

NIFTY G-Sec Jul 2031 Index 6.66 4.56 5.31 4.42 0.12 0.70 1.57 7.37 8.55 -

NIFTY SDL Plus G-Sec Jun 2028 70:30 Index 6.33 1.88 2.02 1.82 0.32 1.18 2.53 7.75 8.12 -

NIFTY SDL Sep 2026 Index 5.60 0.49 0.50 0.47 0.52 1.51 2.97 7.43 7.77 -

NIFTY G-Sec Sep 2027 Index 5.78 1.31 1.36 1.27 0.45 1.40 2.83 7.75 7.92 -

NIFTY G-Sec Jun 2036 Index 6.83 7.20 9.76 6.96 -0.07 0.65 1.06 6.32 8.59 -

NIFTY G-Sec Sep 2032 Index 6.74 5.06 6.13 4.90 0.27 0.83 1.40 7.38 8.62 -

NIFTY BHARAT Bond Index - April 2033 7.37 5.42 6.86 5.04 -0.64 -0.50 0.64 5.32 7.67 -

NIFTY SDL Sep 2026 V1 Index 5.62 0.47 0.47 0.45 0.50 1.51 2.96 7.49 7.79 -

NIFTY SDL Jul 2026 Index 5.56 0.42 0.43 0.40 0.53 1.53 2.99 7.47 7.77 -

NIFTY G-Sec Dec 2029 Index 6.15 2.90 3.23 2.81 0.38 1.32 2.79 8.32 8.58 -

NIFTY SDL Plus G-Sec Jun 2029 70:30 Index 6.59 2.73 3.04 2.65 0.11 0.97 2.18 7.66 8.32 -

NIFTY SDL Jul 2033 Index 7.42 5.60 7.08 5.41 0.36 0.54 0.65 5.91 8.32 -

NIFTY G-Sec Oct 2028 Index 5.92 2.13 2.31 2.07 0.36 1.35 2.93 8.26 - -

NIFTY SDL Oct 2026 Index 5.65 0.48 0.49 0.47 0.50 1.50 2.97 7.51 - -

NIFTY G-Sec Apr 2029 Index 6.14 2.85 3.17 2.76 0.37 1.33 2.82 8.36 - -

NIFTY SDL Plus AAA PSU Bond Apr 2028 75:25 Index 6.71 1.99 2.17 1.92 0.19 0.99 2.35 7.73 - -

NIFTY G-Sec May 2029 Index 6.13 2.79 3.10 2.71 0.30 1.12 2.64 8.01 - -

NIFTY India Sovereign Green Bond Jan 2033 Index 6.84 5.62 6.99 5.44 0.09 0.96 1.76 6.83 8.43 -

NIFTY India Sovereign Green Bond Jan 2028 Index 6.06 1.89 1.99 1.83 0.38 1.19 2.77 7.86 7.94 -

NIFTY SDL Dec 2026 Index 5.94 0.87 0.88 0.84 0.42 1.54 2.92 7.73 7.96 -

NIFTY SDL Plus AAA PSU Bond Apr 2026 75:25 Index 5.79 0.16 0.16 0.15 0.48 1.46 2.94 7.27 7.62 -

NIFTY SDL Plus G-Sec Sep 2027 50:50 Index 6.04 1.44 1.53 1.40 0.44 1.33 2.73 7.80 8.00 -

NIFTY SDL Plus G-Sec June 2027 40:60 Index 5.93 1.27 1.32 1.23 0.44 1.42 2.85 7.79 - -

NIFTY SDL Jul 2028 Index 6.62 2.24 2.43 2.17 0.25 1.13 2.34 7.91 - -

NIFTY G-Sec Jul 2027 Index 5.78 1.29 1.34 1.25 0.44 1.43 2.87 7.82 - -

NIFTY SDL June 2028 Index 6.61 2.14 2.31 2.07 0.16 1.04 2.26 7.62 - -

NIFTY G-Sec Jul 2033 Index 6.82 5.39 6.92 5.21 0.09 0.90 1.54 7.02 - -

NIFTY AAA Bond Plus G-Sec Mar 2035 30:70 Index 7.06 6.58 8.77 6.29 -0.15 0.39 1.11 6.26 - -

NIFTY AAA Financial Services Bond Mar 2028 Index 7.33 1.88 2.03 1.75 0.11 0.91 2.58 - - -

NIFTY AAA Financial Services Bond Plus G-Sec Apr 2027

90:10 Index

7.14 1.03 1.09 0.97 0.20 1.08 2.68 - - -

NIFTY AAA Financial Services Bond Plus G-Sec Apr 2028

90:10 Index

7.12 1.95 2.16 1.83 0.09 0.87 2.53 - - -

NIFTY SDL Apr 2031 Top 20 Equal Weight HTM Index 7.17 4.11 4.86 3.97 0.32 - - - - -

Index Statistics and Index return are as on January 31, 2026

Returns for the period upto one year are absolute returns. Returns for period greater than one year are CAGR returns.

Hybrid Indices

NIFTY 50 Hybrid Composite Debt 70:30 Index - - - - -2.21 -1.03 1.98 7.82 12.06 11.98

NIFTY 50 Hybrid Composite Debt 65:35 Index - - - - -2.07 -0.96 1.87 7.63 11.72 11.55

NIFTY 50 Hybrid Composite Debt 50:50 Index - - - - -1.65 -0.75 1.53 7.02 10.68 10.23

NIFTY 50 Hybrid Composite Debt 15:85 Index - - - - -0.67 -0.26 0.73 5.56 8.17 7.08

NIFTY 50 Hybrid Short Duration Debt 40:60 Index - - - - -1.17 -0.06 2.43 7.90 10.16 9.59

NIFTY 50 Hybrid Short Duration Debt 25:75 Index - - - - -0.70 0.29 2.36 7.58 9.12 8.30

NIFTY Equity Savings Index - - - - -0.75 0.54 3.01 8.08 10.11 9.39

NIFTY AQLV 30 Plus 5yr G-Sec 70:30 Index - - - - -1.99 -1.47 1.02 3.83 15.57 12.50

NIFTY Multi Asset - Equity : Arbitrage : REITs/InvITs

(50:40:10) Index
- - - - -1.16 -0.29 3.30 9.46 13.08 12.22

NIFTY Multi Asset - Equity : Debt : Arbitrage : REITs/InvITs

(50:20:20:10) Index
- - - - -1.35 -0.65 2.82 9.24 12.96 12.09
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For more information, please visit:

Analytical contact Business Development contact

About NSE Indices Limited:
(Formerly known as India Index Services & Products Limited-IISL)

NSE Indices Limited, a subsidiary of NSE, provides a variety of indices and index related services for the capital markets. The company

focuses on the index as a core product. The company owns and manages a portfolio of indices under the Nifty brand of NSE, including

the flagship index, the Nifty 50. Nifty equity indices comprises of broad-based benchmark indices, sectoral indices, strategy indices,

thematic indices and customised indices. NSE Indices Limited also maintains fixed income indices based on Government of India

securities, corporate bonds, money market instruments and hybrid indices. Many investment products based on Nifty indices have been

developed within India and abroad. These include index based derivatives traded on NSE and NSE International Exchange IFSC Limited

(NSE IX) and a number of index funds and exchange traded funds. The flagship 'Nifty 50' index is widely tracked and traded as the

benchmark for Indian Capital.

www.niftyindices.com

Aman Singhania, CFA, FRM

Vice President  & Head – Products (NSE Indices)

+91-22-26598248

singhaniaa@nse.co.in

Rohit Kumar, FRM

Vice President & Head of Sales – Index & Market Data

+91-22- 26598386

krohit@nse.co.in

                                  Contact:

                       Email: indices@nse.co.in

                         Tel: +91 22 26598386

      Address: Exchange Plaza, Bandra Kurla Complex,

           Bandra (East), Mumbai– 400 051(India)

Disclaimer: All information contained herewith is provided for reference purpose only. NSE Indices Limited (formerly known as India Index

Services & Products Limited-IISL)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.


