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NIFTY 500 INDEX FUND

An open-ended scheme replicating/tracking
Nifty 500 Index

Scheme Riskometer Benchmark Riskometer

SBI Nifty 500 Index Fund is suitable for investors who are seeking* - letv =oongy

. Long term capital appreciation

. Investment in securities covered by Nifty 500 Index \

e RISKOMETER
*Investors should consult their financial advisers if in doubt about whether the product is suitable for them. Invest ESOT —— The benchmark riskometer
nNvesiors understan al elr principa
will be at very high risk is at \/ery H]gh risk
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India is one of the fastest growing economies in the world
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India is the world’s fastest-growing big economy with favourable demography and a geopolitical tailwind. India is
expected to be the third largest economy by 2028.

Source/Disclaimer : IMF World Economic Outlook.
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Key drivers for the Indian economy
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« Digital Identity & JAM Trinity * Production Linked Initiative (PLI) * Insolvency & Bankruptcy Code
* Direct Benefit Transfer « China+1 * Monetary Policy Committee

» Unified Payments Interface (UPI) * Infrastructure development » Tax Reforms

* India Stack * Real Estate Reforms

Several policies and reforms over the last decade towards financial inclusion, ease of doing business, tax
buoyancy, financialization of savings, manufacturing sector push and macro stability have resulted in
strengthening India’s position in the world.
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India’s market capitalization has grown significantly

6.00 India Marketcap (USD Trn)
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India market capitalization has seen significant growth recently and is expected to be the third largest by 2028.
Nifty 500 being a broader market index can benefit from the India growth story.

Source :Bloomberg, The above graph is used for illustration purpose only. Data as on Sep 10 2024
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Advantages of Diversified Market Cap Exposure

Year Large Caps Midcaps Smallcaps
2011 -31.10 /The table highlights the annual\
2012 40.15 returns across large-cap, mid-
2013 s cap, and small-cap segments
— 62.67 over a 13-year period. Predicting
2015 6.70 market cap performance s
Sole c o1 challenging, but a diversified

strategy like the Nifty 500 Index
2017 55.89

Fund can offer balanced exposure
2018 "12.52 across various market caps. Over
2019 0.62 the long term, this may enhance
2020 25.49 resilience and potential
28 il outperformance through different
2022 3.92 warket cycles /
2023 44.73

Source : MFI Explorer, Large Cap is representative of stocks constituted in Nifty 100, Mid Cap as in Nifty Midcap 150 and Small Cap as in Nifty Smallcap 250.
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Nifty 50 vs Nifty 500: Sector Concentration and Diversification

Sectors Nifty 50 Nifty 500

Financial Services 33.1% 27.9%

Information Technology 14.0% 9.8%

Oil, Gas & Consumable Fuels 11.6% 8.5%

Fast Moving Consumer Goods 8.8% 7.5%

Automobile and Auto Components 8.1% 7.4% / . . \
Healthcare 4.5% 6.0% The Nifty 50 has higher
Construction 3.8% 2.9% sector Concentration/
Telecommunication 3.7% 2.8% coveri ng on Iy 13 sectors,
Metals & Mining 3.5% 3.3% whereas the lety 500
Power 3.0% 3.6%

Consumer Durables 2.8% 3.3% offers o . broac;ler
Construction Materials 2.1% 2.0% d|VerS|flcat|0n, spanning
Services 1.0% 1.7% 21 sectors.

Capital Goods -- 5.5% \ J
Consumer Services -- 3.6%

Chemicals -- 2.2%

Realty -- 1.3%

Textiles -- 0.3%

Media, Entertainment & Publication -- 0.2%

Diversified -- 0.2%

Forest Materials -- 0.1%

Source : www.nseindices.com, data as on Aug 2024
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http://www.nseindices.com/

Nifty 500: Expanding Beyond Nifty 50’s Concentration

Top 10 Stocks Nifty 50 Wtg. Nifty 500 Wtg.
HDFC BANK LTD. I 11.22% 6.51% | . While the Nifty 50 is more\
RELIANCE INDUSTRIES LTD. I 8.95% 5.20% | concentrated in a fe_w large-
: : cap stocks, the Nifty 500
ICICI BANK LTD. | 7.86% 4.56% |
: : offers broader stock-level
INFOSYS LTD. | 619% 3.59% | diversification across
ITC LTD. " 428% 2.48% _° various sectors and market
TATA CONSULTANCY SERVICES LTD. 4.06% 2.37% Capitaliz_ations.
LARSEN & TOUBRO LTD. 3.79% 2.20% * This W|c!e_r exposure  can
help mitigate risk and
BHARTI AIRTEL LTD. 3.73% 2.17% provide more balanced
AXIS BANK LTD. 3.01% 1.75% growth  potential across
STATE BANK OF INDIA 2.72% 1.58% market cycles.
L R <A \_ )
TOTAL . 55.81% 32.40% I

Source : MFI Explorer, Data as on August 30, 2024
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NIFTY 500 Index Performance
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Nifty 500 Outperforms Nifty 50 in Long-Term Returns

(Rebase to Lakhs)
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« An investment of ¥1 Lakh in June 1999 would have grown to 229.93 Lakhs in the Nifty 50, achieving a CAGR of 14.45%.

« The same %1 Lakh invested in the Nifty 500 would have grown to ¥42.63 Lakhs, delivering a higher CAGR of 16.07%.

Source : MFI explorer, Data for the period June 1999 — August 2024 The above graph is used for illustration purpose only. Past performance may or may not be sustained in future.
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Nifty 500: Outperformance with Lower Volatility

Annualised returns Annualised Volatility Return to risk
Period

N|fty Large N|fty Large N|fty Large
Cap Cap Cap

1Year 41.1% 37.4% 503% 54.7% 14.4% 138% 17.2% 19.6%

3Years 19.4% 16.6% 28.1% 28.4% 14.6% 14.4% 16.8% 18.6% 1.32 1.15 1.67 1.52
5Years 22.7% 20.0% 31.9% 33.5% 189% 19.2% 19.7% 20.8% 1.20 1.04 1.62 1.61
7Years 16.7% 15.7% 20.8% 18.0% 17.3% 17.4% 184% 19.9%  0.97 0.90 1.13 0.90

10Years 15.2% 14.0% 20.6% 17.7% 16.6% 16.7% 18.0% 19.9% 0.91 0.84 1.14 0.89

The Nifty 500 Index typically outperforms large-cap stocks in bull markets, while offering lower volatility
compared to midcaps and small-caps in bear markets. This makes it a well-balanced option for growth and risk
management across market cycles.

Data as on Aug 30, 2024 . Source : MFI Explorer, Large Cap is representative of stocks constituted in Nifty 100, Mid Cap as in Nifty Midcap 150 and Small Cap as in Nifty Smallcap 250.. Performance is calculated using Total
Return Index, with zero cost/expenses. The above is for illustration purpose only, It should not be construed to be indicative of scheme performance in any manner. Past performance may or may not be sustained in future
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Nifty 500 Index: Outperforming Nifty 50 in SIP Growth

SIP Returns 29.3 19.8 20.5 17.8 15.8
Invested 120,000 360,000 600,000 840,000 1,200,000
Current Value 136,120 476,433 986,940 1,567,622 2,726,143

SIP Returns . .385 _ 256 _  _. 248 _ . _205 _ _  _ 17.7. _
Invested 120,000 360,000 600,000 840,000 1,200,000
Current Value 140,913 514,145 1,092,564 1,726,503 3,012,536

Data as on Aug 30, 2024 . For SIP returns, monthly investment of X 10,000 invested on the first business day of every month has been considered. Performance is calculated using Total Return Index, with zero

cost/expenses. Past performance may or may not be sustained in the future. Source: Mfl Explorer; The above is for illustration purpose only, It should not be construed to be indicative of scheme performance in any
manner. The above are not scheme SIP returns, but simulation of index SIP returns. Past performance may or may not be sustained in future
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Nifty 500 Index: Better Rolling Returns Compared to Nifty 50

3 Years 5 Years

Nifty 50 TRI Nifty 500 TRI Nifty 50 TRI Nifty 500 TRI
Minimum -5.6% -9.2% -1.0% -1.4%
Maximum 62.1% 69.2% 47.6% 51.3%
Average 15.5% 15.8% 15.7% 16.5%
Median 13.3% 13.9% 13.5% 14.4%
Return Range % of observations
Negative 1.8% : 0.1% 0.9%
0% to 12% 41.0% 32.4% 32.9% 35.2%
12% to 15% 15.7% 16.3% 28.7% 18.0%
15% to 20% 20.2% 19.4% 16.9% 25.4%
Above 20% 41.5% {21.3% 45'5%{ 26.1% 38'4%{ 21.4% 46'0%{20.6%

Source/Disclaimer: Mfi Explorer; Data period : Apr 2006 - Aug 30, 2024 .Performance is calculated using Total Return Index, with zero cost/expenses. Past performance may or may not be sustained in the future. The above
is for illustration purpose only, It should not be construed to be indicative of scheme performance in any manner. Past performance may or may not be sustained in future

SBlI FUNDS MANAGEMENT LIMITED (A joint venture between SBI & AMUNDI)
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Nifty 500: Quick Summary

Nifty 500 Largecap Midcap Smallcap

Listed Market Cap

. 91.7% 63.6% 18.2% 9.8%
Representation
Market Cap Large, Mid & Small Large Cap Only Mid Cap Only  Small Cap Only
Sector Diversification 46.25% 52.79% 44.96% 45.74%
Stock Diversification 32.51% 44.79% 16.31% 12.01%
10 Yr. Return 15.2% 14.0% 20.6% 17.7%
10 Yr. Volatility 16.6% 16.7% 18.0% 19.9%

Data as on Aug 30, 2024 . Source AMFI, Large Cap is representative of stocks constituted in Nifty 100, Mid Cap as in Nifty Midcap 150 and Small Cap as in Nifty Smallcap 250.. Listed Market Cap Representation is based on
AMFI classification as on June 2024. Performance is calculated using Total Return Index, with zero cost/expenses. The above is for illustration purpose only, It should not be construed to be indicative of scheme

performance in any manner. Past performance may or may not be sustained in future
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Valuation

Multiples Aligned with Long-Term Averages
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Source: www.niftyindices.com; data as of close of 31-Aug-2014 — 30-Aug-2024. The above graph is used to explain the concept and is for illustration purpose only. It should not be used for development or
implementation of any investment strategy. Past performance may or may not be sustained in future.
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About Nifty 500 Index
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About NSE 500 Index
Stock Selection 4>
R

e Top 500 companies
based on total

market-cap Asset
Allocation

Eligible Universe

e Top 800 companies
by average turnover
and total market-cap

e Reconstitution-
Semi Annually in
March and
September

e Weighting- Based
on Free Float
market-cap
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Composition of Nifty 500 Index

Macro Economic Sector

Top 10 Stocks Witg. (%)
HDFC BANK LTD. 6.51%
RELIANCE INDUSTRIES LTD. 5.20%
ICICI BANK LTD 4.56% Energy, 8.5% Industrials, 8.4%
INFOSYS LTD. 3.59%
0 Consumer Discretionary,
ITC LTD. 2.486 15.9% Healthcare, 6.0%
Commodities, 7.6%
TATA CONSULTANCY SERVICES LTD. 2.37%
LARSEN & TOUBRO LTD. 2.20% - Telecom
Utilities, municati
EX on, 2.8%
BHARTI AIRTEL LTD. 2.17% Information Technology, Fast Moving Consumer
Financial Services, 27.9% 9.8% Goods, 7.5%
AXIS BANK LTD. 1.75% e
Market cap Breakup
STATE BANK OF INDIA 1.58%
TOTAL 32.40%

18%
10%
] ey

Large Cap Mid Cap Small Cap
Source www.nseindeces.com. Data as on Aug 30, 2024 . Market Cap Representation is based on AMFI classification as on June 2024. For complete Index constituents as on Sep 09, 2024 refer the scheme information document
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SBI Nifty 500 Index Fund

Product Labeling : Scheme Riskometer Benchmark Riskometer
SBI Nifty 500 Index Fund is suitable for investors who are seeking* Nifty 500 TRI
J Long term capital appreciation
J Investment in securities covered by Nifty 500 Index |
RISKOMETER B NEe
Investors should consult their financial advisers if in doubt about whether the product is suitable for them. Investors understand that their principal The benchmark riskometer

will be at very high risk is at Very High risk
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About SBI Nifty 500 Index Fund

Type of Scheme \

¢ SBI Nifty 500 Index Fund is an open-ended scheme replication/tracking Nifty 500 Index

Investment Objective

e The investment objective of the scheme is to provide returns that correspond to the total returns of the securities as
represented by the underlying index, subject to tracking error.

However, there is no guarantee or assurance that the investment objective of the scheme will be achieved.

Asset Allocation |

o — |

Indicative allocations

Instruments (% of total assets)

Minimum Maximum
Securities covered by Nifty 500 Index 95 100
Government. Securities® including Triparty Repo, and units of liquid 0 c
mutual fund

*Government securities includes G-Secs, SDLs, treasury bills.

For more details, refer Scheme Information Document (SID)
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SBI Nifty 500 Index Fund : Fund Facts

Scheme Name SBI Nifty 500 Index Fund
NFO Open Date September 17, 2024
NFO Close Date September 24, 2024

Regular & Direct Plan; Both plans provide two options — Growth Option and Income

Plans & Options Distribution cum capital withdrawal (IDCW) Option
Application Minimum Investment Amount : Rs. 5000/- and in multiples of Re. 1 thereafter;
Amount Additional Purchase Amount: Rs. 1000/- and in multiples of Re. 1 thereafter
Benchmark Nifty 500 TRI
Fund Manager Mr. Viral Chhadva

. For exit on or before 15 days from the date of allotment: 0.25%,
Exit Load

For exit after 15 days from the date of allotment: Nil

For additional details and queries related to subscription during & post NFO or Fund Asset Allocation , please refer to SID at https://www.sbimf.com/

PASSIVE SOLUTIONS €2
SBI FUNDS MANAGEMENT LIMITED (A joint venture between SBI & AMUNDI) INDEX FUNDS | ETF= | FOF> OO0 ASBPIAAR"TL,'\;IE-l:AFLO 'R:UL'I\I

F E


https://www.sbimf.com/

NSE INDICES LIMITED: DISCLAIMER for Nifty 500 Index

SBI Nifty 500 Index Fund (the Schemes) offered by SBI Mutual Fund is not sponsored, endorsed, sold or promoted by NSE INDICES LIMITED (formerly known as India
Index Services & Products Limited (lISL)). NSE INDICES LIMITED does not make any representation or warranty, express or implied (including warranties of
merchantability or fitness for particular purpose or use) and disclaims all liability to the owners of “the Schemes” or any member of the public regarding the advisability
of investing in securities generally or in the “the Schemes” linked to Nifty 500 Index or particularly in the ability of Nifty 500 Index to track general stock market
performance in India. Please read the full Disclaimers in relation to the Nifty 500 Index in the Offer Document / Prospectus / Information Statement, respectively.

This presentation is for information purposes only and is not an offer to sell or a solicitation to buy any mutual fund units/securities. These views alone are not
sufficient and should not be used for the development or implementation of an investment strategy. It should not be construed as investment advice to any party. All
opinions and estimates included here constitute our view as of this date and are subject to change without notice. Neither SBI Funds Management Limited, nor any
person connected with it, accepts any liability arising from the use of this information. The recipient of this material should rely on their investigations and take their
own professional advice. For complete details, refer Scheme Related Documents available on https://www.sbimf.com/

MUTUAL FUND INVESTMENTS ARE SUBJECT TO MARKET RISKS, READ ALL SCHEME RELATED DOCUMENTS CAREFULLY
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