FTSE FACTSHEET

FTSE SBI GOVERNMENT BOND INDEX

The FTSE SBI index series is a set of benchmarks for the Indian Sovereign Bond Fixed Income
markets. They are transparent indexes and are designed to be replicable with individual security
holdings and prices disclosed electronically each day. The indexes serve as the reference for
numerous financial instruments such as exchange traded funds (ETFs), structured products,
bond funds and index certificates.

The Index Series is designed to reflect the performance of Indian fixed income securities issued

in Indian Rupees (INR), in India, by the Indian Government. The history for the series begins
from January 2012.

5-Year Performance - Total Return Index*
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Data as at: 30 June 2021

FEATURES

Objective

A replicable exposure to Indian government
bonds.

Eligibility
INR denominated bonds issued by Indian

government, with a minimum outstanding
size of ¥50bn and at least 1 year to maturity.

Rebalancing
Monthly

Pricing

Refinitiv evaluated prices.

Transparency

The index uses a transparent, rules-based
methodology. Index rules are freely available
on the FTSE website.

Source: FTSE Russell as at 30 June 2021. Past performance is no guarantee of future results. Please see disclaimer for important legal information. 1of3



FTSE SBI GOVERNMENT BOND INDEX Data as at: 30 June 2021

Performance and Volatility - Total Return INFORMATION

Return % Return pa %* Volatility pa %** :
o) | s | e —

The index series is calculated end of day

FTSE SBI GOVERNMENT

097 -009 -009 38 3506 5205 1054 874 2.34 261 3.04

BONDS INDEX End-of-Day Distribution
FTSE SBI GOVERNMENT g ;
454 355 355 -104 2015 3655 631 643 587 353 280 Via FTP and email
BONDS 1-3Y INDEX
FTSE SBI GOVERNMENT T
155 074 074 423 3241 4947 973 833 202 203 201
BONDS 3-5Y INDEX INR
FTSE SBI GOVERNMENT
EONDS 5.7 INDEX 183 021 021 435 3350 5067 1041 854 240 284 288 Index Launch Date
September 2017
FTSE SBI GOVERNMENT
181 028 028 394 3532 5097 1061 859 254 310 364 Index Base Date

BONDS 7-10Y INDEX

FTSE SBI GOVERNMENT 30 December 2011

BONDS 10-20Y INDEX

425 230 230 648 4178 5066 1234  9.81 412 3.99 4.34

FTSE SBI GOVERNMENT
BONDS 10Y+ INDEX

187 042 042 499 4053 5784 1201 9.56 431 4.05 443

FTSE SBI GOVERNMENT
BONDS 20Y+ INDEX

-053 -149 -149 342 3992 5656 1185 938 6.26 5.46 5.69

* Compound annual returns measured over 3 and 5 years respectively
** \/olatility — based on daily data.

Index Characteristics

81 14 12 10 13 16 32 16

Number of Constituents

MCap (INR bln) 69,668 7,854 10,232 8,868 12874 15414 29839 14,426
Yield % 6.56 4.56 561 6.14 6.39 6.69 6.87 7.00
Modified Duration 6.68 1.66 3.37 455 6.28 8.20 9.94 11.79
Convexity 82.68 3.93 14.20 26.04 50.06 92.80 157.79 227.24
Ave. Maturity 11.95 1.80 3.94 5.77 851 13.09 20.82 29.02
Coupon % E 725 6.99 7.75 715 7.55 7.60 7.66
Maturity Band Weight %

1-3Y 11.15 98.78 0.00 0.00 0.00 0.00 0.00 0.00
3-5Y 14.52 0.00 99.51 0.00 0.00 0.00 0.00 0.00
5-7Y 12.58 0.00 0.00 100.00 0.00 0.00 0.00 0.00
7-10Y 18.27 0.00 0.00 0.00 98.91 0.00 0.00 0.00
10-20Y 21.87 0.00 0.00 0.00 0.00 98.98 50.78 0.00
20Y+ 20.47 0.00 0.00 0.00 0.00 0.00 4752 97.58
Cash 1.14 1.22 0.49 0.00 1.09 1.02 1.70 242

Weight of Largest Constituent
(%)

1.93 11.68 12.76 14.20 9.91 8.75 4.49 8.14

Top 10 Holdings (% Index
MCap)

17.86 90.75 94.36 100.00 85.43 72.83 38.23 7181

Source: FTSE Russell as at 30 June 2021. Past performance is no guarantee of future results. Please see disclaimer for important legal information. 20f3



FTSE SBI GOVERNMENT BOND INDEX

Data as at: 30 June 2021

Maturity Band Weight

1.1%
m1-3Y

m3-5Y
m5-7Y
7-10Y
m 10-20Y
H 20Y+

M Cash

Largest Constituents

INGV 7.950 Aug 2032 1.93

INGV 7.590 Jan 2026 1.86
INGV 7.570 Jun 2033 1.84
INGV 7.260 Jan 2029 1.83

INGV 6.790 May 2027 1.79

INGV 8.240 Feb 2027 1.79

INGV 5.770 Aug 2030 173

INGV 6.790 Dec 2029 1.72

INGV 8.300 Dec 2042 1.7

INGV 6.450 Oct 2029 1.66
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© 2021 London Stock Exchange Group plc and its applicable group undertakings (the “LSE Group”). The LSE Group includes (1) FTSE International Limited
(“FTSE"), (2) Frank Russell Company ("Russell”), (3) FTSE Global Debt Capital Markets Inc. and FTSE Global Debt Capital Markets Limited (together, “FTSE
Canada”), (4) MTSNext Limited ("MTSNext"), (5) Mergent, Inc. (*Mergent”), (6) FTSE Fixed Income LLC (“FTSE FI"), (7) The Yield Book Inc (*YB") and (8)
Beyond Ratings S.A.S. ("BR”). All rights reserved.

FTSE International Limited is authorised and regulated by the Financial Conduct Authority as a benchmark administrator.

FTSE Russell® is a trading name of FTSE, Russell, FTSE Canada, MTSNext, Mergent, FTSE FI and YB. "FTSE®", “Russell®”, “FTSE Russell®”, "MTS®”,
“FTSE4Good®", “ICB®", “Mergent®”, “The Yield Book®", “Beyond Ratings®” and all other trademarks and service marks used herein (whether registered or
unregistered) are trade marks and/or service marks owned or licensed by the applicable member of the LSE Group or their respective licensors and are owned,
or used under licence, by FTSE, Russell, MTSNext, FTSE Canada, Mergent, FTSE FI, YB or BR.

All information is provided for information purposes only. Every effort is made to ensure that all information given in this publication is accurate, but no
responsibility or liability can be accepted by the London Stock Exchange Group companies nor its licensors for any errors or for any loss from use of this
publication. Neither the London Stock Exchange Group companies nor any of their licensors make any claim, prediction, warranty or representation
whatsoever, expressly or impliedly, either as to the results to be obtained from the use of the FTSE China Index Series or the fitness or suitability of the FTSE
China Index Series for any particular purpose to which it might be put.

The London Stock Exchange Group companies do not provide investment advice and nothing in this document should be taken as constituting financial or
investment advice. The London Stock Exchange Group companies make no representation regarding the advisability of investing in any asset. A decision to
invest in any such asset should not be made in reliance on any information herein. Indexes cannot be invested in directly. Inclusion of an asset in an index is
not a recommendation to buy, sell or hold that asset. The general information contained in this publication should not be acted upon without obtaining specific
legal, tax, and investment advice from a licensed professional.

No part of this information may be reproduced, stored in a retrieval system or transmitted in any form or by any means, electronic, mechanical, photocopying,
recording or otherwise, without prior written permission of the London Stock Exchange Group companies. Distribution of the London Stock Exchange Group
companies’ index values and the use of their indexes to create financial products require a licence with FTSE, Russell, FTSE Canada, MTS Mergent, FTSE FI, YB,
BR and/or its licensors.

Past performance is no guarantee of future results. Charts and graphs are provided for illustrative purposes only. Index returns shown may not represent the
results of the actual trading of investable assets. Certain returns shown may reflect back-tested performance. All performance presented prior to the index
inception date is back-tested performance. Back-tested performance is not actual performance, but is hypothetical. The back-test calculations are based on the
same methodology that was in effect when the index was officially launched. However, back- tested data may reflect the application of the index methodology
with the benefit of hindsight, and the historic calculations of an index may change from month to month based on revisions to the underlying economic data
used in the calculation of the index.

Data definitions available from
info@ftserussell.com

For further information visit www.ftserussell.com,
email info@ftserussell.com or call your local FTSE

office:

Beijing
Boston

Dubai

Hong Kong
London

Milan
Mumbai

New York
Paris

Rio de Janeiro
San Francisco
Shanghai
Sydney

+86 10 5833 2202
+1 888 747 FTSE (3873)
+971 4 375 1868

+852 2164 3333

+44 (0) 20 7866 1810
+39 02 3604 6953

+91 22 6649 4180

+1 888 747 FTSE (3873)
+33 (0)1 53 76 82 89
+55 (21) 3736 3726

+1 888 747 FTSE (3873)
+86 21 6058 9131

+61 (0)2 9293 2864

Source: FTSE Russell as at 30 June 2021. Past performance is no guarantee of future results. Please see disclaimer for important legal information.
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