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Indices — June 30, 2021

Based on Total Return I ndex
Returns (%) Volatility (%) Beta Correlation R2 PIE P/B  Dividend

Index Name M 3M 1Yr 3Yr 5Yr 1Yr 1vYr 1vYr 1vYr Yield

NIFTY 50 114 751 54.58 15.03 15.09 16.80 1.00 1.00 1.00 28.33 424 1.26
NIFTY Next 50 212 12.78 50.64 11.95 14.82 16.33 0.77 0.79 0.63 30.75 517 1.04
NIFTY 100 1.23 8.22 54.02 14.58 15.09 16.33 0.97 1.00 0.99 28.83 436 1.22
NIFTY 200 1.67 8.93 57.42 14.70 15.21 16.29 0.96 0.99 0.98 29.46 416 117
NIFTY 500 2.06 9.80 60.77 15.03 15.41 15.99 0.93 0.98 0.96 30.20 4.16 1.13
NIFTY Midcap 150 4.90 13.47 82.45 17.71 18.19 17.34 0.80 0.78 0.61 3455 359 0.84
NIFTY Midcap 50 3.82 10.58 84.26 16.79 17.63 2258 1.06 0.79 0.63 32.39 233 0.92
NIFTY Smallcap 250 5.65 21.68 109.40 14.68 14.06 18.28 0.76 0.70 0.48 36.81 356 0.62
NIFTY Smallcap 50 5.97 20.76 126.41 11.68 10.62 19.85 0.79 0.67 0.44 60.54 4.05 0.73
NIFTY LargeMidcap 250 3.06 10.82 67.87 16.21 16.75 16.04 0.89 0.93 0.86 31.45 3.94 1.03
NIFTY MidSmallcap 400 5.13 15.89 90.24 16.68 16.80 17.34 0.79 0.77 0.59 35.22 358 0.77
NIFTY Midcap 100 473 14.03 84.97 15.16 1551 18.82 0.88 0.79 0.62 34.44 3.19 0.83
NIFTY Smallcap 100 5.10 20.11 112.73 11.92 12.16 19.36 0.79 0.69 0.47 41.11 3.92 0.64
NIFTY 500 Multicap 50:25:25 3.24 12.80 74.01 1558 15.79 15.99 0.88 0.92 0.84 32.03 3.93 0.97
NIFTY Commodities 0.67 15.14 8274 15.81 16.20 19.72 0.94 0.80 0.63 13.89 2.45 1.91
NIFTY CPSE 487 15.72 48,04 0.83 477 24.72 0.85 057 0.33 8.41 1.37 454
NIFTY Energy -0.28 9.17 41.88 16.94 20.71 21.28 0.88 0.70 0.49 10.79 1.84 2.81
NIFTY India Consumption 2.45 6.74 33.92 9.32 12.45 14.50 0.70 0.81 0.66 82.52 7.13 176
NIFTY Infrastructure 0.37 6.27 4558 13.79 10.73 18.43 0.95 0.86 0.75 22.43 267 1.76
NIFTY MNC 3.60 8.23 34.45 857 14.67 13.07 0.59 0.76 0.58 - 6.61 1.92
NIFTY PSE 2.64 16.41 50.28 4.44 6.47 23.95 0.89 0.63 0.39 7.35 1.44 4.40
NIFTY Services Sector 1.40 6.92 62.08 15.72 16.83 19.38 1.10 0.96 0.91 28.95 461 0.93
NIFTY100 Liquid 15 0.10 9.50 55.46 -0.02 4.98 21.59 1.18 0.91 0.84 30.29 2.89 0.80
NIFTY Midcap Liquid 15 2.25 10.49 88.32 17.68 18.03 23.04 1.06 0.77 0.59 19.77 274 0.99
NIFTY AdityaBirla Group 0.75 3.96 87.65 9.57 7.33 24.81 1.05 0.71 0.50 - 3.26 0.19
NIFTY Mahindra Group 2.04 2.92 75.63 3.46 7.89 25.60 1.06 0.70 0.49 29.67 331 0.94
NIFTY Tata Group 7.10 11.22 84.25 24.63 21.33 20.12 0.72 0.60 0.37 61.88 8.15 111
NIFTY Tata Group 25% Cap 6.95 16.17 120.25 24.09 18.98 20.47 0.92 0.76 057 - 438 111
NIFTY Shariah 25 2.20 9.96 4573 15.13 14.53 14.59 0.64 0.74 0.54 29.56 572 152
NIFTY50 Shariah 6.72 10.90 64.58 20.22 18.23 15.91 0.63 0.66 0.44 3272 7.65 152
NIFTY500 Shariah 5.45 12.56 70.09 19.96 18.63 14.02 0.64 0.76 0.58 3377 6.97 1.25
NIFTY SME EMERGE 15.70 45.88 121.16 16.11 - 12.28 0.17 0.23 0.05 - 171 0.19
NIFTY 100 ESG 2.27 9.69 59.90 17.64 17.06 15.72 0.91 0.97 0.95 33.05 5.68 113
NIFTY 100 Enhanced ESG 231 951 59.88 17.08 16.88 15.75 0.91 0.97 0.95 33.18 575 1.14
NIFTY 100 ESG Sector Leaders 1.29 7.29 50.74 16.03 15.74 15.49 0.91 0.98 0.96 32.39 5.10 1.16
NIFTY Alpha50 3.29 19.94 99.18 29.13 26.78 17.75 0.68 0.64 0.42 55.12 6.71 0.41
NIFTY AlphaLow-Volatility 30 3.40 11.57 4511 12.80 16.53 14.61 0.62 0.71 0.51 38.81 8.43 1.13
NIFTY AlphaQuality Low-Volatility 30 2.28 9.07 46.42 14.06 15.82 13.76 0.63 0.77 0.59 39.22 8.94 141
NIFTY AlphaQuality Value Low-Volatility 332 10.79 47.97 14.95 16.11 13.96 0.65 0.78 0.61 23.41 6.14 2.39
NIFTY Dividend Opportunities 50 4.06 9.88 52.86 11.86 14.46 14.97 0.72 0.81 0.66 17.97 350 3.28
NIFTY Growth Sectors 15 1.46 711 4791 5.01 8.34 1858 0.96 0.87 0.75 34.85 5.83 2.18
NIFTY High Beta 50 1.63 12.18 93.90 3.36 6.62 26.12 1.31 0.84 0.71 41.59 1.97 0.77
NIFTY Low Volatility 50 3.22 11.34 50.20 17.55 15.42 12.73 0.60 0.79 0.63 29.27 554 177
NIFTY 100 Quality 30 3.00 8.38 49,50 13.01 12.72 14.37 0.75 0.88 0.78 31.98 7.87 1.84
NIFTY Quality Low-Volatility 30 2.26 9.14 46.84 1321 1313 13.78 0.65 0.79 0.62 3251 851 1.97
NIFTY 200 Quality 30 3.03 8.67 47.68 14.83 15.15 14.25 0.67 0.80 0.63 3116 8.82 2.08
NIFTY50 Equal Weight 1.44 10.80 68.87 1452 13.30 17.16 0.95 0.93 0.87 24.11 3.81 1.60
NIFTY 100 Equal Weight 172 11.70 61.22 1353 13.72 16.37 0.87 0.89 0.80 2713 4.24 1.35
NIFTY 100 Low Volatility 30 2.32 9.60 50.45 15.42 15.15 13.84 0.71 0.86 0.74 23.65 4.95 2.27
NIFTY50 Value 20 3.68 8.85 65.51 21.41 19.57 15.63 0.75 0.80 0.64 23.82 4.42 2.41
NIFTY 100 Alpha 30 0.32 15.63 51.62 18.04 20.77 16.73 0.74 0.74 0.55 3831 575 0.75
NIFTY500 Vaue 50 2.88 18.20 94.61 9.10 11.13 24.42 1.08 0.74 0.55 9.26 1.32 2.93
NIFTY Midcap150 Quality 50 591 13.39 66.01 18.01 19.56 14.56 0.61 0.71 0.50 3255 8.05 1.18
NIFTY 200 Momentum 30 4.42 19.89 65.38 19.92 23.35 17.76 0.78 0.74 0.55 25.89 3.39 0.87

- Index Returns, Volatility Beta, Correlation and Rzare calculated based on total returnsindex values

- Returns for the period upto one year are absolute returns. Returns for period greater than one year are CAGR returns.
- P/E, P/IB & Dividend Yield as on the last trading day of month
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Returns (%) Volatility (%) Beta Correlation R2 P/E P/B  Dividend
Index Name M 3M 1Yr 3Yr 5Yr 1Yr 1yr 1Yr 1Yr Yield
NIFTY Auto 1.04 7.49 58.79 0.98 4.77 23.07 1.05 0.76 0.58 94.51 4.71 0.56
NIFTY Bank -1.89 4.66 63.10 9.97 14.59 2751 141 0.86 0.74 23.75 3.00 0.24
NIFTY Financial Services -1.14 5.01 56.63 14.91 18.31 24.81 131 0.89 0.78 23.78 4.01 0.58
NIFTY FMCG 3.32 4.49 2311 9.29 12.46 13.77 0.49 0.60 0.36 42.08 8.87 3.55
NIFTY IT 7.57 13.45 101.03 30.29 23.74 21.74 0.68 0.53 0.28 31.87 9.11 1.49
NIFTY Media 2.05 16.32 3411 -15.12 -6.62 28.77 1.02 0.59 0.35 - 247 0.21
NIFTY Metal 155 31.79 166.87 17.04 22.08 30.51 114 0.63 0.39 13.92 2.29 213
NIFTY Pharma 1.85 16.62 44.04 16.86 5.81 22.42 0.54 041 0.17 36.44 5.89 0.43
NIFTY Private Bank -2.04 3.10 56.24 7.24 12.95 27.68 142 0.86 0.74 28.44 3.10 0.11
NIFTY PSU Bank 4.08 17.03 76.86 -3.30 -1.38 36.20 1.30 0.60 0.36 15.12 0.91 0.27
NIFTY Realty 2.32 2.93 70.16 8.71 11.89 29.75 113 0.64 0.41 60.64 2.83 0.13
NIFTY Financial Services 25/50 0.61 7.05 59.81 13.52 17.89 23.16 124 0.90 0.81 20.79 3.84 0.76
NIFTY Consumer Durables 4.78 7.56 74.28 21.98 23.33 18.52 0.69 0.62 0.39 77.08 13.46 0.34
NIFTY Oil & Gas -1.71 10.16 44.69 17.45 20.33 21.17 0.87 0.69 0.47 10.66 2.07 243
NIFTY Healthcare Index 4.49 20.08 51.60 19.63 8.44 19.84 0.51 0.43 0.19 39.85 5.93 0.46

About NSE IndicesLimited
(Formerly known as India Index Services & Products Limited-11SL)

NSE Indices Limited, a subsidiary of NSE, provides a variety of indices and index related services for the capital markets. The
company focuses on the index as a core product. The company owns and manages a portfolio of indices under the NIFTY brand of
NSE, including the flagship index, the NIFTY 50. NIFTY equity indices comprises of broad-based benchmark indices, sectoral
indices, strategy indices, thematic indices and customised indices. NSE Indices Limited also maintains fixed income indices based
on Government of India securities, corporate bonds, money market instruments and hybrid indices. Many investment products based
on NIFTY indices have been developed within India and abroad. These include index based derivatives traded on NSE, NSE IFSC
and Singapore Exchange Ltd. (SGX) and a number of index funds and exchange traded funds. The flagship 'NIFTY 50" index is
widely tracked and traded as the benchmark for Indian Capital

For more information, pleasevisit:  www.niftyindices.com

Contact Us

NSE Indices Limited

(Formerly known as India Index Services & Products Limited-11SL)

Exchange Plaza, Plot no. C - 1, Block G, Bandra-Kurla Complex, Bandra (East), Mumbai - 400 051 (India).
Telephone: (Direct) +91-22-2659 8386, (Board) +91-22-2659 8100. E-mail: indices@nse.co.in

Disclaimer: All information contained herewith is provided for reference purpose only. NSE Indices Limited (formerly known as India Index Services & Products Limited-IISL)
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.




