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Nifty AAA Corporate Bond Indices consist of 6 indices which individually measure performance of AAA rated
corporate bonds from 6 distinct Macaulay Duration buckets. Each index in the series consists of most liquid
issuers represented by their most liquid bonds. The indices are rebalanced and reconstituted on quarterly basis
and issuer level weights are capped at 10%.

Index Characteristics

Methodology Total Return
No. of constituents in the index No Limit

No. of Issuer in the index No Limit
Launch Date Feb 09, 2018
Base Date Sep 03, 2001
Base Value 1000

Index Maturity Date -

Calculation Frequency Daily - End of Day

Reconstitution Frequency Quarterly




B Por tfolio

Index Constituents

Nifty
AAA CORPORATE BOND

(Effective Sep 30, 2026)

SR. NO.

ISIN

ISSUER NAME

NIFTY AAA Ultra Short Duration Bond Index (0.25 to 0.5 years)

INEO53F07983

INDIAN RAILWAY FINANCE CORPORATION LIMITED

INE261FO8EF5

NATIONAL BANK FOR AGRICULTURE AND RURAL
DEVELOPMENT

INE134E08I1X1

POWER FINANCE CORPORATION LIMITED

INEO20BOSEW9

REC LIMITED

NIFTY AAA Low Durati

on Bond Index (0.5 to 1 year)

INE115A07QZ8

LIC HOUSING FINANCE LIMITED

INE261FO8EI9

NATIONAL BANK FOR AGRICULTURE AND RURAL
DEVELOPMENT

INE134E08NT9 POWER FINANCE CORPORATION LIMITED
INEO20BO8FF1 REC LIMITED
INES56F08KP4 SMALL INDUSTRIES DEVELOPMENT BANK OF INDIA

NIFTY AAA Short Duration Bond Index (1 to 3 years)

HOUSING AND URBAN DEVELOPMENT

INEO31A0BACS CORPORATION LIMITED

NATIONAL BANK FOR AGRICULTURE AND RURAL
INE261FO8EO7 DEVELOPMENT
INE134E08NP7 POWER FINANCE CORPORATION LIMITED
INES56F08LA4 SMALL INDUSTRIES DEVELOPMENT BANK OF INDIA

NIFTY AAA Medium Duration Bond Index (3 to 4 years)

INE296A07TX5 BAJAJ FINANCE LIMITED

INE514E08GF5 EXPORT-IMPORT BANK OF INDIA

INE261F08CW4 gé;l’/g_l\(ljﬁLMEéﬁl\\ll\_HK FOR AGRICULTURE AND RURAL
INEOKUG08092 XﬁglgECEESSSEF,\?TR FINANCING INFRASTRUCTURE
INE134E08NU7 POWER FINANCE CORPORATION LIMITED
INEO20B0O8FUO REC LIMITED

NIFTY AAA Medium to Long

Duration Bond Index (4 to 7 years)




Nifty

L\ AAA CORPORATE BOND
SR. NO. ISIN ISSUER NAME
1 | INE674K08083 ADITYA BIRLA CAPITAL LIMITED
2 | INE296A07THS BAJAJ FINANCE LIMITED
3 | INE377Y07508 BAJAJ HOUSING FINANCE LIMITED
4 | INEO53F08403 INDIAN RAILWAY FINANCE CORPORATION LIMITED
5 | INE134E08NN2 POWER FINANCE CORPORATION LIMITED

NIFTY AAA Long duration Bond Index (Above 7 years)

1 | INE514E08FO9 EXPORT-IMPORT BANK OF INDIA

2 | INE9QO6B0O7HJI1 NATIONAL HIGHWAYS AUTHORITY OF INDIA
3 | INE848E08482 NHPC LIMITED

4 [ INE733E08262 NTPC LIMITED

5 [ INEO20B0O8GH5 REC LIMITED
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Contact Us:
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-1ISL) 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.




