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India Equity

S&P BSE SENSEX (57,570) 873%  -025%  10.75%
S&P BSE SENSEX 50 9.04%  -0.04%  10.28%
S&P BSE 100 9.68% 045%  10.34%
S&P BSE 200 9.81% 0.04%  10.03%
S&P BSE 500 976%  -097%  8.82%

S&P BSE AllCap 972%  -1.10%  8.76%

S&P BSE MidCap 11.00%  -2.88%  5.50%

S&P BSE SmallCap 932%  -1.71% 1.84%

S&P BSE SENSEX Next 50 1342%  3.27%  10.39%
India Equity Strategy

S&P BSE Momentum 15.74%  2.55% 14.68%
S&P BSE Quality 11.94%  4.70% 5.68%

S&P BSE Enhanced Value 9.76% 2.38% 6.89%

S&P BSE Low Volatility 887%  -065%  0.23%

S&P BSE PSU 8.17% 867%  17.00%
S&P BSE SENSEX Futures* 723%  -243%  7.83%

S&P BSE Dividend Stability 6.54% 429%  10.11%
S&P BSE IPO 553%  -2542% -26.21%
S&P BSE CPSE 5.49% 6.05%  15.59%
S&P BSE Sectors

S&P BSE Basic Materials 1553%  -4.39%  -6.89%
S&P BSE Finance 1292%  1.11% 4.65%

S&P BSE Industrials 1276%  3.69%  24.22%
S&P BSE FMCG 1257% 1441%  17.37%
S&P BSE Consumer Discretionary Goods & Services 1215%  -0.37%  13.05%
S&P BSE Utilities 11.38% 29.97%  59.37%
S&P BSE Healthcare 6.12%  -12.27% -11.93%
S&P BSE Information Technology 457%  -21.03%  -2.62%
S&P BSE Telecom 411%  9.09%  14.73%
S&P BSE Energy 379%  10.78%  29.34%
S&P BSE Industries

S&P BSE Metal 1869% -091%  -6.95%
S&P BSE Realty 1713%  -6.44%  13.20%
S&P BSE Capital Goods 14.98%  429%  26.79%
S&P BSE Consumer Durables 14.32% -11.28%  9.25%

S&P BSE Bankex 1215%  7.32%  10.69%
S&P BSE Power 12.03%  3249%  78.55%
S&P BSE Auto 768%  16.78%  29.22%
S&P BSE Oil & Gas 5.54% 967%  27.51%
S&P BSE Teck 3.90% -18.20%  1.30%

Other Indian Equity Thematic

S&P BSE India Infrastructure 8.11% 398%  18.31%
S&P BSE SENSEX Inverse Daily -745%  266%  -5.53%
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5.79% -9.48% -5.06%
6.10% -1437% -9.15%

4.08% 469%  -11.15%

6.34%  -14.83% -12.80%

312%  -17.61% -15.61%
3.12% -8.73% -3.42%

-270%  -20.62% -26.13%

6.60% -15.65% -11.46%
768%  -1381%  -5.99%

587%  -15.70% -12.09%

0.00%  -16.12% -17.18%
6.55% -5.56% -5.94%

411%  -21.26% -20.17%

-5.38%  -12.02% -15.93%
-597%  -1047%  -3.07%

-2.32%  -51.84% -50.11%

563% -39.63% -15.86%
2.01% -4.75% 7.44%

241%  -1565% -16.27%

Yield

5.60% 0.39% 2.02% 3.51%
717% 0.93% -0.61% 1.98%
0.47% 0.10% -1.59% -2.84%
7.33% 1.27% 1.81% 2.53%
717% 0.92% -0.27% 2.30%
7.60% 0.91% -1.15% 1.48%
5.87% 1.25% -8.30% -7.22%
5.06% 0.37% 2.24% 3.66%
7.18% 0.87% 1.90% 4.34%
7.88% 1.48% 2.45% 5.96%
7.09% 0.82% 1.46% 3.81%
7.10% 0.81% 1.88% 4.24%
7.49% 0.71% 2.34% 3.71%
-22.22%  29.67%  22.42%

-1.31%  34.02%  40.93%

-6.02%  45.56%  52.88%

-0.36%  20.78%  26.34%

13.77% 2.98% 13.56%

9.28% 0.84% 10.50%
8.95% 0.25% 9.89%

Summary

All our broad-based Indian equity strategies staged a strong rebound
following a dismal first half of the year. Risk-on sentiment permeated all
segments of the market, with the S&P BSE SENSEX Next 50 leading the
advance, up 13% in July.

All Indian strategy indices ended the month in the black, with the S&P BSE
Momentum the standout performer, surging 16% in July, while CPSE
lagged, edging up 5%.

S&P BSE Basic Materials, up 16% and S&P BSE Metal, up 19%, were the
best-performing sector and industry, respectively, while Energy and Teck
were the two laggards, firming 4% apiece.

All our Indian fixed income indices edged higher in July, led by long-dated
government bond indices. Inflation-linked bonds, on the other hand,
lagged, as Indian year-on-year inflation dropped for the second month in a
row, potentially reducing demand for inflation protection.

Latest India Content: iBoxx ALBI Monthly Update: June 2022
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To sign up to our other index dashboards, please usethis link.

Source: S&P Dow Jones Indices LLC and/or its affiliates. Data as of July 29, except *, as of July 28. Index performance based on total return. Global Equity index returns are in U.S. dollar, otherwise returns for indices are in local currency and/or USD for
multi-currency regions. Charts and graphs are provided for illustrative purposes. Past performance is no guarantee of future results. For more information, please visit our website at www.spglobal.com/spdiji
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affiliates (collectively “S&P Dow Jones Indices”) do not have the necessary licenses. Except for certain custom index calculation services, all information provided by S&P Dow Jones Indices is impersonal
and not tailored to the needs of any person, entity or group of persons. S&P Dow Jones Indices receives compensation in connection with licensing its indices to third parties and providing custom
calculation services. Past performance of an index is not an indication or guarantee of future results.

Itis not possible to invest directly in an index. Exposure to an asset class represented by an index may be available through investable instruments based on that index. S&P Dow Jones Indices does not
sponsor, endorse, sell, promote or manage any investment fund or other investment vehicle that is offered by third parties and that seeks to provide an investment return based on the performance of any
index. S&P Dow Jones Indices makes no assurance that investment products based on the index will accurately track index performance or provide positive investment returns. S&P Dow Jones Indices
LLC is not an investment advisor, and S&P Dow Jones Indices makes no representation regarding the advisability of investing in any such investment fund or other investment vehicle. A decision to invest
in any such investment fund or other investment vehicle should not be made in reliance on any of the statements set forth in this document. Prospective investors are advised to make an investment in any
such fund or other vehicle only after carefully considering the risks associated with investing in such funds, as detailed in an offering memorandum or similar document that is prepared by or on behalf of
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materials (including index data, ratings, credit-related analyses and data, research, valuations, model, software or other application or output therefrom) or any part thereof (“Content”) may be modified,
reverse-engineered, reproduced or distributed in any form or by any means, or stored in a database or retrieval system, without the prior written permission of S&P Dow Jones Indices. The Content shall
not be used for any unlawful or unauthorized purposes. S&P Dow Jones Indices and its third-party data providers and licensors (collectively “S&P Dow Jones Indices Parties”) do not guarantee the
accuracy, completeness, timeliness or availability of the Content. S&P Dow Jones Indices Parties are not responsible for any errors or omissions, regardless of the cause, for the results obtained from the
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S&P Global keeps certain activities of its various divisions and business units separate from each other in order to preserve the independence and objectivity of their respective activities. As a result, certain
divisions and business units of S&P Global may have information that is not available to other business units. S&P Global has established policies and procedures to maintain the confidentiality of certain
non-public information received in connection with each analytical process.
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recommend, rate, include in model portfolios, evaluate or otherwise address.
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CLX is a trademark of the Bolsa de Santiago and has been licensed for use by S&P Dow Jones Indices.
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Charts and graphs are provided for illustrative purposes. Past performance is not an indication or guarantee of future results. The charts and graphs may reflect hypothetical historical performance. All
information presented prior to the launch date is back-tested. 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(es) was officially launched. However, it should be noted that the historic calculations of an Economic Index may change from month to month based on revisions to the
underlying economic data used in the calculation of the index. Complete index methodology details are available at www.spdji.com. It is not possible to invest directly in any index.

S&P Dow Jones Indices defines various dates to assist our clients in providing transparency on their products. The First Value Date is the first day for which there is a calculated value (either live or back-
tested) for a given index. The Base Date is the date at which a given index is set at a fixed value for calculation purposes. The Launch Date designates the date upon which the values of a given index are
first considered live: index values provided for any date or time period prior to the index’s Launch Date are considered back-tested. S&P Dow Jones Indices defines the Launch Date as the date by which
the values of an index are known to have been released to the public, for example via S&P Dow Jones Indices’s public website or its datafeed to external parties. For Dow Jones-branded indices
introduced prior to May 31, 2013, the Launch Date (which prior to May 31, 2013, was termed “Date of introduction”) is set at a date upon which no further changes were permitted to be made to the index
methodology, but that may have been prior to the index’s public release date.

Prospective application of the methodology used to construct the index(es) as well as revisions to economic data may not result in performance commensurate with the back-test returns shown. The back-
test period does not necessarily correspond to the entire available history of the index(es). Please refer to the index methodology for the particular index in question, available at www.spdji.com, for more
details about such index, including the manner in which it is rebalanced, the timing of such rebalancing, criteria for additions and deletions, as well as all index calculations.

Another limitation of using back-tested information is that the back-tested calculation is generally prepared with the benefit of hindsight. Back-tested data and/or information reflects the application of the
index methodology and selection of index constituents in hindsight. No hypothetical record can completely account for the impact of financial risk in actual trading. For example, there are numerous factors
related to the equities, fixed income, or commodities markets in general which cannot be, and have not been accounted for in the preparation of the index information set forth, all of which can affect actual
performance.

The index returns shown do not represent the results of actual trading of investable assets/securities. S&P Dow Jones Indices LLC maintains the index(es) and

calculates the index levels and performance shown or discussed, but does not manage actual assets. Index returns do not reflect payment of any sales charges or fees an investor may pay to purchase the
securities underlying the index(es) or investment funds that are intended to track the performance of the index(es). The imposition of these fees and charges would cause actual and back -tested
performance of the securities/fund to be lower than the index performance shown. As a simple example, if an index returned 10% on a US $100,000 investment for a 12-month period (or US $10,000) and
an actual asset-based fee of 1.5% was imposed at the end of the period on the investment plus accrued interest (or US $1,650), the net return would be 8.35% (or US $8,350) for the year. Over a three
year period, an annual 1.5% fee taken at year end with an assumed 10% return per year would result in a cumulative gross return of 33.10%, a total fee of US $5,375, and a cumulative net return of 27.2%
(or US $27,200).
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https://www.spglobal.com/spdji?utm_source=IndiaDash&utm_medium=pdf/en/disclaimers/
https://www.indexologyblog.com/tag/index-investment-strategy/?src=IndiaDashboard
https://www.spglobal.com/spdji?utm_source=IndiaDash&utm_medium=pdf/en/landing/investment-themes/india/?utm_source=IndiaDash&utm_medium=pdf
https://www.spglobal.com/spdji?utm_source=IndiaDash&utm_medium=pdf/en/regional-exposure/asia-pacific/india/
https://www.spglobal.com/spdji?utm_source=IndiaDash&utm_medium=pdf/en/research-insights/performance-reports/?utm_source=IndiaDash&utm_medium=pdf
https://www.indexologyblog.com/tag/india/?utm_source=IndiaDash&utm_medium=pdf

