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NDBIB - CRISIL 3 Year T-Bond Index

About the Index

NDBIB — CRISIL 3 Year T-Bond index seeks to capture the performance of T-Bonds in Sri Lanka’s government securities
market with residual maturity of around three years

Features

e Inception Date : October 02, 2009

e Total return index: Seeks to capture the price, accrual and coupon cash-flow return

e Daily index values: Index values available on a daily basis

e Monthly rebalancing: Index constituents rebalanced on the first day of every month

Key Characteristics

e History: NDBIB — CRISIL 3 Year T-Bond index has an inception date of October 02, 2009

e Liquidity: The index seeks to capture the movement in a portfolio consisting of liquid government securities

e Replicability: The index constituents are valued on a daily basis. This lends the index a realistic approach with
valuations close to market levels

Methodology

e NDBIB — CRISIL 3 Year T-Bond index is rebalanced on a monthly basis, on the first day of every month

e Securities with residual maturity between 2 to 4 years are shortlisted and top 3 benchmark securities are selected,
subject to availability

e The top 3 benchmark securities are identified based on polls received from market participants conducted during the
week prior to the rebalancing date. If two securities have the same rank in terms of number of polls, the security with a
higher amount outstanding is selected to be a part of the index.

e Weight for a security is defined as the market value of that security expressed as a percentage of the aggregate
market value of all securities forming a part of the index

e Securities forming a part of the index are valued on a daily basis using two-way quotes by polling market participants
and the daily report published by the Central Bank of Sri Lanka (CBSL)

e Day convention used for the index is Actual/Actual

! Prior to November 2013 the residual maturity criteria was 2.5 to 3.5 years
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Constituent Details — Aug 2025

The securities which form part of the index with effect from Aug 01, 2025 as follows:

Portfolio:
Security Maturity Date Maturity
09.00% 2028B 1-Jul-28 2.92
11.50% 2028A 15-Oct-28 3.21
11.75% 2029A 15-Jun-29 3.87
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NDBIB - CRISIL 5 Year T-Bond Index

About the Index

NDBIB — CRISIL 5 Year T-Bond index seeks to capture the performance of T-Bonds in Sri Lanka’s government securities

market with residual maturity of around five years

Features

Inception Date : October 02, 2009
Total return index: Seeks to capture the price, accrual and coupon cash-flow return
Daily index values: Index values available on a daily basis

Monthly rebalancing: Index constituents rebalanced on the first day of every month

Key Characteristics

History: NDBIB — CRISIL 5 Year T-Bond index has an inception date of October 02, 2009
Liquidity: The index seeks to capture the movement in a portfolio consisting of liquid government securities

Replicability: The index constituents are valued on a daily basis. This lends the index a realistic approach with
valuations close to market levels

Methodology

NDBIB — CRISIL 5 Year T-Bond index is rebalanced on a monthly basis, on the first day of every month

Securities with residual maturity between 4 to 6 years are shortlisted and top 3 benchmark securities are selected,
subject to availability?

The top 3 benchmark securities are identified based on polls received from market participants conducted during the
week prior to the rebalancing date. If two securities have the same rank in terms of number of polls, the security with a
higher amount outstanding is selected to be a part of the index.

Weight for a security is defined as the market value of that security expressed as a percentage of the aggregate
market value of all securities forming a part of the index

Securities forming a part of the index are valued on a daily basis using two-way quotes by polling market participants
and the daily report published by the Central Bank of Sri Lanka (CBSL)

Day convention used for the index is Actual/Actual

2Prior to November 2013 the residual maturity criteria was 4.5 to 5.5 years
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Constituent Details — Aug 2025

The securities which form part of the index with effect from Aug 01, 2025, are as follows:

Portfolio:
Security Maturity Date Maturity
11.00% 2030A 15-May-30 4.79
11.25% 2031A 15-Mar-31 5.62
11.00% 2029B 15-Dec-29 4.37
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NDBIB - CRISIL 91 Day T-Bill Index

NDBIB - CRISIL 91 Day T-bill Index seeks to capture the performance of 91 Day T-Bill in Sri Lanka’s government

securities market

Features

Inception Date: January 04, 1996
Single security index: 100% allocation to most recently issued 91 day T-Bill
Daily index values: Index values available on a daily basis

Weekly rebalancing: Rolled over to the newly auctioned 91 Day T-Bill on the day of allotment

Key Characteristics

Rich history: NDBIB - CRISIL 91 Day T-Bill Index has an inception date of January 04, 1996 and has witnessed
multiple interest rate cycles

Liquidity: The index seeks to capture the movement of the most recently issued ‘on the run’ 91 Day T-Bill

Replicability: The index is valued on a daily basis. This lends the index a realistic approach with valuations close to
market levels

Methodology

The most recently issued 91 Day T-Bill is considered as the constituent for the index

The index is rebalanced on settlement day of auction which is generally the day of allotment for 91 Day T-Bill issued
on Wednesday

In case of an unsuccessful auction, a T-Bill with a residual maturity closest to 91 days will be selected from the
secondary market as the benchmark security.

Day convention used for the index is Actual/364

T-Bill forming part of the index is valued on a daily basis using two-way quotes by polling market participants and daily
report published by the Central Bank of Sri Lanka (CBSL)
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NDBIB - CRISIL 364 Day T-Bill Index
About the Index

NDBIB - CRISIL 364 Day T-Bill Index seeks to capture the performance of 364 Day T-Bill in Sri Lanka’s government
securities market
Features

e Inception Date: January 04, 1996
e Single security index: 100% allocation to most recently issued 364 day T-Bill
e Daily index values: Index values available on a daily basis

e Weekly rebalancing: Rolled over to the newly auctioned 364 Day T-Bill on the day of allotment

Key Characteristics

¢ Rich history: NDBIB — CRISIL 364 Day T-Bill Index has an inception date of January 04, 1996 and has witnessed
multiple interest rate cycles

e Liquidity: The index seeks to capture the movement of the most recently issued ‘on the run’ 364 Day T-Bill

e Replicability: The index is valued on a daily basis. This lends the index a realistic approach with valuations close to
market levels

Methodology

e The most recently issued 364 Day T-Bill is considered as the constituent for the index

e The index is rebalanced on settlement day of auction which is generally the day of allotment for 364 Day T-Bill issued
on Wednesday

e Day convention used for the index is Actual/364

e T-Bill forming part of the index is valued on a daily basis using two-way quotes by polling market participants and daily
report published by the Central Bank of Sri Lanka (CBSL)
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The composite indices weights are arrived at keeping in mind the issuance trends, amount outstanding, duration

constraints, general asset allocation trends and other constraints defined by the regulations.

lindex | Sub-Index/ Asset Class Sub-indices Weights (Existing)

NDBIB - CRISIL Composite Repo Index

NDBIB - CRISIL Composite Government Debt Index

Srilanka OverNight Repo Index
Srilanka 1Month Repo Index
Srilanka 1 Week Repo Index
Srilanka 1 Week Repo Index
Srilanka 1Month Repo Index
Srilanka OverNight Repo Index
NDBIB - CRISIL 364 Day T-Bill Index
NDBIB - CRISIL 91 Day T-Bill Index
NDBIB-CRISIL 3 Year T-Bond Index
NDBIB-CRISIL 5 Year T-Bond Index

45
25
30
10
10
15
15
15
15
20
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About NDB Capital Holdings PLC (NCAP)

NDB Capital Holdings PLC is the holding company for the investment banking cluster of NDB Group. It is the only listed
full service investment bank in Sri Lanka with business activities in fee based and fund based investment banking, stock
broking, wealth management, and private equity. NCAP is in a unique position to provide its clients a gamut of investment
banking products through its subsidiaries and strategic alliances.

About NDB Investment Bank Limited (NDBIB)

As the investment banking arm of NCAP, NDBIB provides advisory services in the areas of debt and equity structuring
and distribution, corporate restructuring, mergers and acquisitions, initial public offerings, private placements, and
infrastructure development. NDBIB builds on the synergies provided by the NDB group network, regional alliances, and on
strong relationships developed with major local and international Commercial Banks, Unit Trusts and Pension/Provident
Funds. NDBIB has continually maintained its position as the leading investment bank in Sri Lanka and in light of this, was
awarded the “Best Investment Bank in Sri Lanka” by the prestigious Euromoney magazine in its Awards of Excellence
2012.

Disclaimer

NCAP hereby states that it has noted that Crisil has taken due care and caution in computation of indices, based on the
data obtained from sources, which it considers reliable. However, NCAP does not guarantee the accuracy, adequacy,
timeliness or completeness of the Indices or any data included therein. NCAP is not responsible for any errors, omissions
or delays in calculating the indices. NCAP shall not be responsible for the results obtained from the use of the indices.
NCAP makes no warranties regarding the indices, and disclaims all warranties, whether express or implied, including
warranties of merchantability or fithess for a particular purpose. NCAP especially states that it has no financial liability
whatsoever to any Licensees or any other users of the Indices. No user shall resell, reproduce or redistribute the Indices
without entering into a licensing agreement or without obtaining the prior written consent of Crisil. In cases where licensing
agreements are entered into or such prior written consent is given by Cirisil, such Licensee/s or any other user/s of the
Indices shall not, either directly or indirectly, in its knowledge and control, allow or permit any third party to resell,
reproduce or redistribute the Indices.
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Contact Details

Bhavik Bhathgara Dinesh Agarwal

Associate Director Director

Fixed Income Research Business Development

+91 9594888728 +91 9324296928
bhavik.bhathgara@crisil.com dinesh.agarwal@crisil.com
Dharmendra Sharma Tanvi Pawaskar

Director Senior Business Development Manager
Business Development +91 9892569785

+91 9818905544 tanvi.pawaskar@crisil.com

dharmendra.sharma@crisil.com

About Crisil Intelligence (formerly Market Intelligence & Analytics)

Crisil Intelligence is a leading provider of research, consulting, risk solutions and advanced data analytics, serving clients across
government, private and public enterprises. We leverage our expertise in data-driven insights and strong benchmarking capabilities to
help clients navigate complex external ecosystems, identify opportunities and mitigate risks. By combining cutting-edge analytics,
machine learning and Al capabilities with deep industry knowledge, we empower our clients to make informed decisions, drive business
growth and build resilient capacities.

For more information, visit Intelligence.Crisil.com

About Crisil

Crisil is a global, insights-driven analytics company. Our extraordinary domain expertise and analytical rigour help clients make mission-
critical decisions with confidence.

Large and highly respected firms partner with us for the most reliable opinions on risk in India, and for uncovering powerful insights and
turning risks into opportunities globally. We are integral to multiplying their opportunities and success.

Headquartered in India, Crisil is majority owned by S&P Global.

Founded in 1987 as India’s first credit rating agency, our expertise today extends across businesses: Crisil Ratings, Crisil Intelligence,
Crisil Coalition Greenwich and Crisil Integral 1Q.

Our globally diverse workforce operates in the Americas, Asia-Pacific, Europe, Australia and the Middle East, setting the standards by
which industries are measured.

For more information, visit www.Crisil.com

Connect with us: LinkedIn | Twitter

Argentina | Australia | China | Colombia | Hong Kong | India | Japan | Poland | Singapore | Switzerland | UAE | UK | USA - -
Crisil Limited: Lightbridge IT Park, Saki Vihar Road, Andheri East, Mumbai 400 072, India ‘ rISIl

Phone: +91 22 6137 3000 | https://Intelligence.Crisil.com

acompany of S&P Global
B /company/crisil °@CrisiILimited Ei/CrisilLimited ~ ® /user/CrisilLimited ™ /lifeatcrisil
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