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Please find below the additive list of securities maturing in CRISIL-IBX AAA Index - March 2024 Index along with its replacement and effective date.

Asset Maturing

Issuer . Maturity Date Replacement security Asset class Maturity Date Effective Date
Class security ISIN

ICICI Bank Ltd. cD INEO9OA16571 28-Mar-24 No replacement (waterfall mgc_hanlsm W_|II be followed plfoceeds from rledemp_tlon shall be reinvested in the 28-Mar-24
remaining portfolio in the proportion of the existing weights.)

Axis Bank Ltd. cD INE238AD6405 28-Mar-24 No replacement (waterfall mgqhanlsm W_|II be followed plfoceeds from rledemp_tlon shall be reinvested in the 28-Mar-24
remaining portfolio in the proportion of the existing weights.)

Bajaj Housing Finance Ltd. cp INE377Y14AL4 28-Mar-24 No replacement (waterfall mgghamsm w_|II pe followed proceeds from r(ledemp_tlon shall be reinvested in the 28-Mar-24
remaining portfolio in the proportion of the existing weights.)

Small Industries Deyelopment Bank of cD INES56E16AH5 27-Mar-24 No replacement (waterfall mgc_hamsm w_|II pe followed proceeds from r(ledemp_tlon shall be reinvested in the 27-Mar-24
India remaining portfolio in the proportion of the existing weights.)

L&T Finance Holdings Ltd. cp INE498L14BES 27-Mar-24 No replacement (waterfall mgqhamsm W_|II be followed plfoceeds from redemp_tlon shall be reinvested in the 27-Mar-24
remaining portfolio in the proportion of the existing weights.)

. No replacement (waterfall mechanism will be followed proceeds from redemption shall be reinvested in the

Export Import Bank of India CP INE514E14RH6 26-Mar-24 remaining portfolio in the proportion of the existing weights.) 26-Mar-24

Small Industries Development Bank of | gong | |NESS6F08IS0 26-Mar-24 INES56F16AHS5 cD 27-Mar-24 26-mar-24

L&T Finance Holdings Ltd. CP INE498L14AX0 22-Mar-24 INE498L14BES8 CP 27-Mar-24 22-Mar-24

No replacement (waterfall mechanism will be followed proceeds from redemption shall be reinvested in the
HDFC Bank Ltd. €b INEO40A14268 22-Mar-24 remaining portfolio in the proportion of the existing weights.) 22-Mar-24
R Mar No replacement (waterfall mechanism will be followed proceeds from redemption shall be reinvested in the Mar

Pipeline Infrastructure Ltd. Bond INEO1XX07026 22-Mar-24 remaining portfolio in the proportion of the existing weights.) 22-Mar-24

Bajaj Finance Ltd. cp INE296A14UP5 20-Mar-24 No replacement (waterfall me_ec_hanlsm w_|II l_)e followed proceeds from_ redemp_tlon shall be reinvested in the 20-Mar-24
remaining portfolio in the proportion of the existing weights.)

Rural Electrification Corporation Ltd. Bond INE020B0SDP5 20-Mar-24 No replacement (waterfall mec_hanlsm W_|II t_)e followed proceeds from r(_edemp_tlon shall be reinvested in the 20-Mar-24
remaining portfolio in the proportion of the existing weights.)
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Maturing

Issuer . Maturity Date Replacement security Asset class Maturity Date Effective Date
security ISIN
HDB Einancial Services Ltd. Bond INE756107EC7 19-Mar-24 No replacement (waterfall mgqhanlsm W!|| be followed proceeds from rgdemp_ﬂon shall be reinvested in the 19-Mar-24
remaining portfolio in the proportion of the existing weights.)
LIC Housing Finance Ltd. Bond INE115A07ECO 19-Mar-24 No replacement (waterfall mgc_hamsm W!ll pe followed proceeds from_ rgdemp_tlon shall be reinvested in the 19-Mar-24
remaining portfolio in the proportion of the existing weights.)
Ultratech Cement Ltd. cp INE481G14EG3 19-Mar-24 No replacement (waterfall mgc_hamsm w!II be followed pr_oceeds from rgdemp_tlon shall be reinvested in the 19-Mar-24
remaining portfolio in the proportion of the existing weights.)
Kotak Mahindra Prime Ltd. Bond | INE916DA7QX2 15-Mar-24 No replacement (waterfall mgqhamsm W!|| be followed plfoceeds from redemp_tlon shall be reinvested in the 15-Mar-24
remaining portfolio in the proportion of the existing weights.)
Bajaj Housing Finance Ltd. Bond INE377Y07201 12-Mar-24 INE377Y14AL4 CP 28-Mar-24 12-Mar-24
Bajaj Finance Ltd. Bond INE296A07RP5 12-Mar-24 INE296A14UP5 CP 20-Mar-24 12-Mar-24
L&T Finance Holdings Ltd. Bond INEO27E07865 11-Mar-24 INE498L14AX0 CP 22-Mar-24 11-Mar-24
HDFC Bank Ltd. Bond INEO40A08898 1-Mar-24 INEO40A14268 CD 22-Mar-24 1-Mar-24
Indian Railway Finance Corporation el No replacement (waterfall mechanism will be followed proceeds from redemption shall be reinvested in the ok
Ltd. Bond INEOS3FO7BBS3 28-Feb-24 remaining portfolio in the proportion of the existing weights.) 28-Feb-24
Export Import Bank Of India Bond | INE514E08DO4 26-Feb-24 INE514E14RH6 CP 26-Mar-24 26-Feb-24
HDB Financial Services Ltd. Bond INE756107DM8 23-Feb-24 INE756107EC7 Bond 19-Mar-24 23-Feb-24
National Bank for Agriculture & Rural | gong | |NE261F08CX2 22-Feb-24 INE261F16736 cD 29-Mar-24 22-Feb-24
Development
Bajaj Housing Finance Ltd. Bond INE377Y07292 21-Feb-24 INE377Y07201 Bond 12-Mar-24 21-Feb-24
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Maturing

Issuer . Maturity Date Replacement security Asset class Maturity Date Effective Date
security ISIN
Bajaj Finance Ltd. Bond | INE296A07RX9 16-Feb-24 INE296A07RP5 Bond 12-Mar-24 16-Feb-24
National Housing Bank Bond INE557F08ELL 12-Feb-24 No replacement (waterfall m(_ac_hanlsm W!|| pe followed proceeds from r_edemp‘tlon shall be reinvested in the 12-Feb-24
remaining portfolio in the proportion of the existing weights.)
Oil & Natural Gas Corporation Ltd. Bond INE213A08040 9-Feb-24 No replacement (waterfall m(_ec_hamsm w!II k_)e followed plfoceeds from r_edemp‘tlon shall be reinvested in the 9-Feb-24
remaining portfolio in the proportion of the existing weights.)
L&T Finance Ltd. Bond INEO27EQ7774 04-Jan-24 INEO27E07865 Bond 11-Mar-24 04-Jan-24
UltraTech Cement Ltd. Bond INE481G08099 29-Dec-23 INE481G14EG3 CP 19-Mar-24 29-Dec-23
Tata Capital Financial Services Ltd. Bond INE306NO7MD2 30-Nov-23 INE306NO7MF7 Bond 29-Mar-24 30-Nov-23
Hindustan Petroleum Corporation Ltd. | Bond INE094A08085 23.0ct-23 No replacement (waterfall m(_ec_hamsm w_|II k_Je followed proceeds from r(_edemp_tlon shall be reinvested in the 23.0ct-23
remaining portfolio in the proportion of the existing weights.)
Axis Bank Ltd. Bond INE238A08401 20-Oct-23 INE238AD6405 CD 28-Mar-24 20-Oct-23
ICICI Bank Ltd. Bond INEO9OAO8TU6 7-Oct-23 INEO90A165Z1 CD 28-Mar-24 7-Oct-23

Note: Since “CRISIL-IBX AAA Index - March 2024” is maturing on 31st March 2024, which is a non-working day, the index maturity will be shifted to 2" April 2024. 100% of
maturity proceeds will be re-invested into CRISIL Liquid Overnight Index (TREPS overnight rate) from 29t March 2024 till 2" April 2024.
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About CRISIL Limited

CRISIL is a leading, agile and innovative global analytics company driven by its mission of making markets function better.
Itis India's foremost provider of ratings, data, research, analytics and solutions with a strong track record of growth, culture of innovation, and global footprint.

It has delivered independent opinions, actionable insights, and efficient solutions to over 100,000 customers through businesses that operate from India, the US, the UK,
Argentina, Poland, China, Hong Kong, UAE and Singapore.

It is majority owned by S&P Global Inc, a leading provider of transparent and independent ratings, benchmarks, analytics and data to the capital and commodity markets
worldwide.

For more information, visit www.crisil.com
Connect with us: LINKEDIN | TWITTER | YOUTUBE | FACEBOOK | INSTAGRAM

About CRISIL Market Intelligence & Analytics

CRISIL Market Intelligence & Analytics, a division of CRISIL, provides independent research, consulting, risk solutions, and data & analytics. Our informed insights and
opinions on the economy, industry, capital markets and companies drive impactful decisions for clients across diverse sectors and geographies.

Our strong benchmarking capabilities, granular grasp of sectors, proprietary analytical frameworks and risk management solutions backed by deep understanding of
technology integration, make us the partner of choice for public & private organisations, multi-lateral agencies, investors and governments for over three decades.

CRISIL Privacy Statement

CRISIL respects your privacy. We may use your personal information, such as your name, location, contact number and email id to fulfil your request, service your account and
to provide you with additional information from CRISIL. For further information on CRISIL’s privacy policy please visit www.crisil.com/privacy
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