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The Nifty 50 & Short Duration Debt – Dynamic P/E Index captures the performance of portfolio where asset allocation

between equity and debt is based on Price-Earnings ratio (P/E) of the Nifty 50. The asset allocation in the index is

dynamically managed based on a model that compares the current Price-Earnings ratio (P/E) with the historical Price-

Earnings ratio (P/E) of Nifty 50 in the previous 7 years.

The index can be used for a variety of purposes such as benchmarking, creation of index funds, ETFs and structured products.
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Index Characteristics

Disclaimer: All information contained herewith is provided for reference purpose only. NSE Indices ensures accuracy and reliability of the above information to the best of its endeavors. However,

NSE Indices 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.

Contact us :

Email: indices@nse.co.in | Tel: +91 22 26598386 | Fax: +91 22 26598120

Index Name 3 M 6 M 1 Yr.
Since

3 Yr. Inception

NIFTY 50 & Short Duration Debt - Dynamic P/E 6.75 7.48 8.69 15.87 12.05

Statistics

Note: Returns for periods longer than 1 year are annualized
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• The index has a base date of  1st April, 2005 and base value of 1000

• Asset allocation is based on a model that compares current Price-Earnings ratio (P/E) with the average, maximum and

minimum Price-Earnings ratio (P/E) of Nifty 50 in previous 7 years

• Maximum allocation to equity component is 80% and minimum allocation is 65% (including arbitrage)

• Maximum allocation to debt component is 35% (including CBLO) and minimum allocation is 20%

• In case arbitrage is used, 10% of the asset allocated to Nifty 50 Futures index (short) is allocated to Nifty 1D Rate index

(CBLO)

• The asset allocation in the index is rebalanced on a monthly basis

• Weights of the equity, fixed income, CBLO and arbitrage component can drift between monthly reset dates due to

underlying asset price movement

Index Highlights


