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Dear Readers,

Equity Market ... 1
The year 2022 has been a challenging year for the global
economy. The slowdown globally is now visibly more
broad-based and sharper than initially anticipated. As per IMF, Debt Market 3

global growth is forecast to slow from 6.0% in 2021 to 3.2% in
2022 and 2.7% in 2023. The World Bank too has warned that
the global economy is "dangerously close" to a recession. Many
countries are now experiencing multi-decadal high inflation Forex
numbers. Global inflation is forecast to rise from 4.7% in 2021
to 8.8% this year. The future global economic outlook now
depends a lot on the monetary and fiscal policies to be )
undertaken by the central banks in addition to the trade, energy Fundz This Quarter ... 4
and even political /diplomatic paths to be pursued by big
players. Risks continue to be high amidst the Ukraine war, the

appreciating US Dollar, the property market crisis and MF Industry AUM 4
slowdown in China and the distress in emerging economies. A | | 7 T
mature approach and multilateral cooperation would be needed
in order to address the uncertainty and risks facing everyone.
Funds Snapshot ... 6

Closer home, inflation remains one of the policymakers' primary
concerns, with the CPI for September 2022 standing at 7.41%.
One has to note that inflation in India, although high, is relatively ) .
moderate and much under control compared to many other Terminology & Definitions ....................... 24
economies. The monsoons this year stood at 7% above normal
for the entire nation but did see deficient and excess rains at
the state level which has impacted the sowing season which in
turn has started to reflect in the retail food inflation numbers.
The Rupee has been depreciating, but again less compared to
other currencies against the US Dollar. On many other fronts,
India is today a standout story and India’s strong economic Risk Ratios - Equity .........ccooovviiiiiinnnn, 47
growth and sound external balance sheet are expected to
provide a buffer against the challenging global environment.

Performance Scorecard ...............c.......... 26

India continues to have strong fundamentals, good forex
reserves, a resilient supply chain, growing exports, a resurgent
demand, rising credit, strong financial markets and a stable
political environment. The government expects the economy to
grow at 7% this fiscal year while the IMF forecast is for a 6.8%
growth with caution in the coming months. As of now, India is
the fifth-largest economy in the world and as per IMF, India can
potentially be the third largest after US & China by FY28.
Backed by a resilient economy and strong leadership, India is
now recognised as an important player in global politics and is
an important member of many global alliances. India is well
poised for growth, not just for the next decade, but perhaps for
many decades to come.

At NJ, we are keeping a close watch on the surrounding
happenings. You can access a host of resources through our
Wealth Watch /E-Saathi portals and our website and
publications. Do write to us at publications@njgroup.in. Your
suggestions and feedback are welcomed and appreciated.

With warm regards,
NJ Fundz Watch Team

Editor Research & Content Creative Director Graphic Design by

-~
F u N D z E Abhishek Dubey Rakesh Bait Samanvay Maniar Yogesh Patil
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For any suggestions/feedbacks please mail us at: publications@njgroup.in
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Equity Market

June 2023 - Global Indices

Return(%) USD
Indices Close Value
1 month 3 months 1 year 3 years 5 years 10 years
All Ordinaries (Australia) 7,402 0.19 1.22 9.71 7.24 3.31 4.47
o | Dow Jones Ind Avg (USA) 34,408 413 4.7 11.80 10.05 7.22 8.71
é- FTSE 100 (UK) 7,532 0.13 -1.17 5.05 6.87 -0.28 1.94
§ Hang Seng (Hong Kong) 18,916 172 -6.86 -13.46 -8.17 -8.15 -0.95
Nasdag (USA) 13,788 5.92 14.77 25.02 11.08 12.90 15.00
Nikkei 225 (Japan) 33,189 5.94 19.46 25.75 1419 8.26 9.26
S&P BSE SENSEX 64,719 3.35 9.71 22.07 22.84 12.81 12.81
Bovespa (Brazil) 118,087 8.37 13.86 19.83 7.50 10.16 9.53
Jakarta Composite (Indonesia) 6,662 0.38 -2.16 -3.61 10.77 2.81 3.29
KLSE Composite (Malaysia) 1,377 -1.45 -3.36 -4.68 -2.84 -4.03 -2.50
@ | PSE Composite (Phillippines) 6,468 -0.65 -2.66 5.08 1.38 -2.10 NA
2 RTS Index (Russia) 983 617 233 -26.92 676 316 257
'-IE-' Seoul Composite (S. Korea) 2,564 -0.82 453 9.93 6.74 1.97 3.24
SET (Thailand) 1,503 -2.07 -6.37 -4.16 3.93 -1.19 0.35
Shanghai Composite (China) 3,202 -0.69 -1.81 -5.78 2.37 2.37 4.92
Straits Times (Singapore) 3,206 0.58 -1.57 3.34 7.37 -0.39 0.17
Taiwan Weighted (Taiwan) 16,916 1.76 6.73 1410 13.33 9.30 7.68

All figures are as of 30th June, 2023
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Equity Market

HIGHLIGHTS

Nifty (3.5%) generated a strong surge to reach a new all-time high above 19k as Flls continued to invest in India despite the
sustained underperformance of China macroeconomic indicators. Mid-cap and small-cap outperformed large-cap, rising 6% and
7%, respectively. All industry-specific indices closed in the green, with capital goods (+9%), healthcare (+9%), and real estate
(+9%) posting the most notable gains. On the strength of tech giants, the Dow also increased globally by 4.5%, while the Nasdaq
increased globally by 6.5%. Due to decreasing inflationary pressures, low crude oil prices, and reasonable development in the Indian
monsoon (despite its late start), Indian markets were optimistic. The PM's successful visit to the US also contributed to the positive
mood, which was expected to grow as the two parties' cooperation increased and resulted in even more deals in the future. FPIs
kept up their flow momentum and purchased Indian equities in the secondary market for US$5.7 billion, while Dlls only purchased
US$540 million.

High-frequency data for June reduced from relatively high levels in the previous month on a YoY basis, but the underlying trend is
still positive. With growth in actual terms of 11.6% YoY, the GST collection for June (which reflects activity in May) totaled INR 1.6
trillion.

Equity Market Indicators

June 2023 - Key Indices (Total Return Index)
Return(%) INR

Indices Close Value
1 month 3 months 1 year 3 years 5 years 10 years
S&P BSE SENSEX TRI 98,624 3.58 10.41 23.67 24.43 1418 14.28
NIFTY 50 TRI 28,060 3.70 11.06 22.91 24.54 13.72 14.01
S&P BSE 100 TRI 24,606 3.72 11.84 23.98 25.16 13.75 14.48
S&P BSE 200 TRI 10,384 4.02 12.59 23.18 25.55 13.90 15.07
NIFTY 500 TRI 25,606 435 13.25 23.90 26.06 13.65 15.09
NIFTY MIDCAP 150 TRI 16,791 6.29 18.22 34.40 34.68 16.91 20.49
S&P BSE SMALL CAP TRI 39,875 6.89 21.11 32.63 39.20 16.34 20.36
NIFTY NEXT 50 TRI 61,671 411 15.85 20.64 20.36 10.18 15.59

June 2023 - Sectoral Indices
Return(%) INR

Indices Close Value
1 month 3 months 1 year 3 years 5 years 10 years
S&P BSE Auto 34,920 6.68 23.62 30.45 31.73 7.93 12.54
S&P BSE Bankex 50,501 0.97 9.71 31.25 27.62 11.54 14.31
S&P BSE FMCG 18,690 2.39 13.36 35.77 18.41 10.76 11.21
S&P BSE Healthcare 25,814 9.01 17.96 19.48 16.65 13.01 11.31
S&P BSE Metal 20,561 5.21 77 32.21 41.81 9.49 10.24
S&P BSE 0il & Gas 18,210 1.32 475 1.04 12.86 5.92 7.42
S&P BSE Realty 4,161 8.56 34.16 35.62 38.06 14.95 10.66
S&P BSE TECk 13,423 1.44 3.43 3.54 21.04 13.38 13.82
NIFTY INDIA CONSUMPTION 8,319 4.38 16.16 24.29 2017 10.58 13.34
NIFTY INFRASTRUCTURE 5,739 5.11 12.72 24.22 23.69 12.92 9.79
NIFTY MEDIA 1,744 -0.69 2.57 -8.10 9.09 -10.44 0.52
NIFTY DIVIDEND OPPT 50 4,270 4.03 10.20 27.86 23.74 10.43 10.23
Institutional Activity (Net Investment) % Cr.
June-2023 01-Jan-23 To 30-Jun-23

Debt Equity & Hybrid Total Debt Equity & Hybrid Total
FIl / FPI 8936.73 47320.97 56,258 16382.27 76966.11 93,348
Mutual Funds 8625.08 5664.03 14,289 14422.63 2979.49 17402.12

* Source: SEBI
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Debt Market

HIGHLIGHTS

e |ndian ten-year benchmark inched higher by 14bps at 7.12 from previous month on back on strong economic growth, tight labour
markets and hawkish tone from global central bankers. Spreads have maintained within the narrow band while the yield curve in the
AAA corporate bond markets has been flat for one to ten years. Investor demand was strong for long-tenure primary auctions
(particularly longer-tenure SDLs, which were dealt with at a regular spread of 23-28 bps), and market participants were pleased with
the healthy supply of securities in the 2-3-year sector from PFI and NBFC.

e With positive basis in mid-off advance tax outflows and surplus due to the exchange of 2000 rupee note programme, money market
rates were able to maintain a narrow 4 bps band, with monthly average liquidity continuing at around 1 lakh crore as witnessed in

the previous month.

e For the market to expect "higher rates for longer," the RBI has maintained its stance of "withdrawal of accommodation." Additionally,
it provides flexibility to offset any extremely unfavourable shocks from changes in global monetary policy and to evaluate the
influence of the monsoon on the course of domestic inflation.

Debt Market Indicators

Benchmarks As on As on As on Change Change
30-Jun-23 31-May-23 31-Mar-23 (Month) (Quarter)
364 Day Thill 6.87% 6.88% 7.16% -0.01% -0.29%
91 Day Thill 6.71% 6.76% 6.88% -0.05% -0.17%
10-year Benchmark (07.26 GS 2032) 7.12% 6.99% 7.32% 0.13% -0.20%
3 Months Certificate Of Deposit (CD) 6.90% 6.94% 7.24% -0.04% -0.34%
Call Rate 6.52% 6.36% 6.61% 0.16% -0.09%
MIBOR 6.90% 6.40% 7.79% 0.50% -0.89%
Bank Rate 6.75% 6.75% 6.75% 0.00% 0.00%
RBI LAF-Repo rate 6.50% 6.50% 6.50% 0.00% 0.00%
RBI LAF-Reverse Repo rate 3.35% 3.35% 3.35% 0.00% 0.00%
CRR 4.50% 4.50% 4.50% 0.00% 0.00%
Foreign Exchange Reserve($ bn) 593.20 589.14 578.45 4.06 1475
Brent Crude Oil ($/bbl) 74.31 71.82 79.27 2.49 -4.96
Gold ($/02) 1906.97 1961.65 1968.92 -54.68 -61.95
US 10-yr Gilt 3.84% 3.64% 3.49% 0.20% 0.35%
Source: RBI, Reuters, Bloomberg
Forex
HIGHLIGHTS

e The USD/INR steadily climbs above 82.00 as it consolidates the two-week slump amid market caution ahead of important US data
and events. In doing so, the Indian Rupee (INR) pair also finds it difficult to defend the generally positive results of a Reuters poll

regarding the Asian economy.

mid-July, 2023.

India's foreign exchange reserves went up by $12.74 billion and stood at $609.02 billion at a 15-month high (since May 2022) in

FOREX

% Change % Change % Change
30-Jun-23 31-May-23 31-Mar-23 30-Jun-22 (Month) (Quarter) (Year)
1 US$ 82.10 82.75 82.22 78.98 0.79% 0.14% -3.80%
1 Euro 89.13 88.36 89.61 82.58 -0.86% 0.54% -7.34%
100 Yen 56.77 59.30 61.80 57.96 4.46% 8.86% 2.10%
1 Pound 103.51 102.38 101.87 95.96 -1.09% -1.58% -7.29%
* Source: RBI
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Fundz This Quarter

Average Assets Under Management (AAUM) for the quarter April - June 2023 (Rs in crores)

Rank Mutual Fund Name Average AUM Equity Debt & Other Equity (%) Debt & Other(%)
1 SBI Mutual Fund 763,724 504,215 259,509 66 34
2 ICICI Prudential Mutual Fund 556,070 269,439 286,631 48 52
3 HDFC Mutual Fund 489,894 244,326 245,568 50 50
4 Nippon India Mutual Fund 315,854 183,982 131,872 58 42
5 Kotak Mahindra Mutual Fund 312,371 156,083 156,288 50 50
6 Aditya Birla Sun Life Mutual Fund 297,705 119,657 178,048 40 60
7 Axis Mutual Fund 248,980 146,544 102,436 59 41
8 UTI Mutual Fund 248,192 175,890 72,302 Al 29
9 Edelweiss Mutual Fund 127,883 21,800 106,083 17 83
10 Mirae Asset Mutual Fund 124,824 107,266 17,558 86 14
1 Bandhan Mutual Fund 118,329 30,860 87,469 26 74
12 DSP Mutual Fund 117,726 69,356 48,370 59 4
13 Tata Mutual Fund 111,185 57,921 53,263 52 48
14 HSBC Mutual Fund 88,055 46,180 41,876 52 48
15 Canara Robeco Mutual Fund 67,532 56,841 10,692 84 16
16 Franklin Templeton Mutual Fund 66,921 53,128 13,793 79 21
17 Invesco Mutual Fund 50,119 30,938 19,181 62 38
18 Sundaram Mutual Fund 45612 34,299 11,313 75 25
19 PPFAS Mutual Fund 39,110 31,593 7,517 81 19
20 Motilal Oswal Mutual Fund 35,485 29,640 5,845 84 16
21 Baroda BNP Paribas Mutual Fund 27,716 14,110 13,606 51 49
22 quant Mutual Fund 23,366 18,306 5,060 78 22
23 PGIM India Mutual Fund 22,518 17,888 4,630 79 21
24 LIC Mutual Fund 18,553 7971 10,582 43 57
25 Union Mutual Fund 10,765 6,735 4,031 63 37
26 Mahindra Manulife Mutual Fund 10,262 8,287 1,975 81 19
2 360 ONE Mutual Fund (Formerly Known as IFL Mutual Fund) 5,421 3,831 1,591 4l 29
28 NJ Mutual Fund 4,361 3,524 837 81 19
29 Bank of India Mutual Fund 4,144 2,753 1,390 66 34
30 ITI Mutual Fund 4,037 3,459 578 86 14
31 IDBI Mutual Fund 3,741 2,752 989 74 26
32 JM Financial Mutual Fund 3,154 1,138 2,016 36 64
33 Navi Mutual Fund 3,049 1,645 1,405 54 46
34 WhiteOak Capital Mutual Fund 3,018 2,275 744 75 25
35 Quantum Mutual Fund 2,186 1,048 1,138 48 52
36 IL&FS Mutual Fund (IDF) 1,382 0 1,382 0 100
37 Trust Mutual Fund 1,163 0 1,163 0 100
38 Samco Mutual Fund 815 757 58 93 7
39 IIFCL Mutual Fund (IDF) 639 0 639 0 100
40 Taurus Mutual Fund 533 504 29 95 5
41 Groww Mutual Fund 377 145 232 38 62
42 Shriram Mutual Fund 275 154 122 56 44

Total of above Mutual Funds 4,377,048 2,467,241 1,909,807 59 41

Highlighted are the top 10 AMCs on the basis of their average AUM.

MF Industry AUM Comparison

Mutual Fund Name Absolute change % Change Absolute change % Change

Apr-June 2023 | Jan-Mar 2023 | over a quarter | over a quarter | Apr-June 2022 over a year over a year
Aditya Birla Sun Life Mutual Fund 297,705 275,965 21,739 7.88 282,183 15,521 5.50
Axis Mutual Fund 248,980 242,183 6,797 2.81 246,127 2,854 116
Bandhan Mutual Fund 118,329 117,071 1,258 1.07 117,110 1,219 1.04
Bank of India Mutual Fund 4,144 3,394 750 22.10 2,948 1,196 40.55
Baroda BNP Paribas Mutual Fund 27,716 24,507 3,209 13.09 21,896 5,820 26.58
Canara Robeco Mutual Fund 67,532 62,485 5,047 8.08 49,253 18,279 3711
DSP Mutual Fund 117,726 114,722 3,004 2.62 106,682 11,044 10.35
Edelweiss Mutual Fund 127,883 120,558 7,325 6.08 93,687 34,196 36.50
Franklin Templeton Mutual Fund 66,921 64,281 2,640 411 60,017 6,904 11.50
HDFC Mutual Fund 489,894 453,636 36,258 7.99 418,852 71,041 16.96
HSBC Mutual Fund 88,055 83,459 4,596 5.51 13,632 74,524 550.74
ICICI Prudential Mutual Fund 556,070 522,832 33,239 6.36 484,873 71,198 14.68
IDBI Mutual Fund 3,741 3,733 8 0.21 3,903 -162 -4.14
IIFCL Mutual Fund (IDF) 639 629 10 1.61 625 14 2.30
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MF Industry AUM Comparison

Mutual Fund Name Avg. AUM Avg. AUM Absolute change % Change Avg. AUM Absolute change % Change
Apr-June 2023 | Jan-Mar 2023 | over a quarter | over a quarter | Apr-June 2022 over a year over a year
360 ONE Mutual Fund (Formerly Known as IIFL Mutual Fund) 5,421 4,616 806 17.46 4,538 884 19.47
IL&FS Mutual Fund (IDF) 1,382 1,334 48 3.58 1,394 -12 -0.88
Groww Mutual Fund 377 512 -134 -26.26 524 -147 -28.05
Invesco Mutual Fund 50,119 46,503 3,615 7.77 40,218 9,901 24.62
[Tl Mutual Fund 4,037 3,612 425 11.78 2,706 1,331 49.21
JM Financial Mutual Fund 3,154 2,969 184 6.21 3,057 97 3.19
Kotak Mahindra Mutual Fund 312,371 291,593 20,778 713 283,897 28,475 10.03
LIC Mutual Fund 18,553 17,639 915 519 17,344 1,209 6.97
Mahindra Manulife Mutual Fund 10,262 9,821 442 4.50 9,223 1,039 11.27
Mirae Asset Mutual Fund 124,824 118,066 6,758 5.72 102,384 22,440 21.92
Motilal Oswal Mutual Fund 35,485 33,029 2,455 7.43 32,303 3,182 9.85
Navi Mutual Fund 3,049 2,210 839 37.98 1,353 1,696 125.39
Nippon India Mutual Fund 315,854 295,297 20,558 6.96 281,440 34,415 12.23
NJ Mutual Fund 4,361 4,300 62 1.43 4,979 -618 -12.40
PGIM India Mutual Fund 22,518 21,437 1,081 5.04 17,206 5,312 30.87
PPFAS Mutual Fund 39,110 33,716 5,395 16.00 24,790 14,321 57.77
Quant Mutual Fund 23,366 18,761 4,605 24.55 8,788 14,578 165.89
Quantum Mutual Fund 2,186 2,149 37 1.74 1,954 233 11.90
Samco Mutual Fund 815 781 34 4.38 590 225 NA
SBI Mutual Fund 763,724 718,457 45,267 6.30 648,641 115,083 17.74
Shriram Mutual Fund 275 283 -7 -2.64 208 67 32.10
Sundaram Mutual Fund 45,612 44,623 989 2.22 39,954 5,658 14.16
Tata Mutual Fund 111,185 98,458 12,726 12.93 88,392 22,7192 25.79
Taurus Mutual Fund 533 513 19 3.78 498 34 6.90
Trust Mutual Fund 1,163 1,190 -27 -2.24 1,034 129 12.44
Union Mutual Fund 10,765 10,011 754 7.53 8,122 2,643 32.53
UTI Mutual Fund 248,192 238,868 9,323 3.90 224,279 23,912 10.66
WhiteOak Capital Mutual Fund 3,018 2,361 657 27.84 127 2,892 2283.92
Total 4,377,048 4,112,560 264,488 6.43 3,751,629 625,420 16.67

Top 5 AMCs Based on Abs. AAUM Growth (ZCrs) For Quarter Apr-Jun 2023

Other Schemes
17.13%

Solution Oriented
Schemes 0.81%

Hybrid Schemes
11.84%

. Sc
Growth/Equity

Oriented Schemes
39.37%

Income/Debt
Oriented
hemes 30.85%

SBI MUTUAL FUND

HDFC MUTUAL FUND

ICICI PRUDENTIAL MUTUAL FUND

ADITYA BIRLA SUN LIFE MUTUAL FUND

KOTAK MAHINDRA MUTUAL FUND

1

[ 1 1T 1T [ [ [ [ ]
45,267
L]

36,258

21,739

20,778
[ [ |
T T T

T
5000 10000 15000 20000 25000 30000 35000 40000 45000 50000

MF Category “ Redemptions Net Sales Net AUM

Jun - 2023 30-Jun-23
Income/Debt Oriented Schemes 877,357 894,418 -17,061 1,369,468
Growth/Equity Oriented Schemes 38,042 29,797 8,245 1,747,577
Hybrid Schemes 18,805 14,193 4,611 525,505
Solution Oriented Schemes 350 225 126 36,087
Other Schemes 11,594 9,537 2,057 760,550
Total 946,147 948,170 -2,022 4,439,187
% in Crore * Source: AMFI
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Funds Snapshot

Large Cap Fund # Total Return Index, ~ Expense Ratios as on 30th June 23,* * Holdings data as on 30th June 23*

As on % Change
Date of ~ Expense 30th June 2023 over a quarter

Corpus [\\" . Total of | Total of
in crs (Rs) | Corpus | NAV Top Holding oo

% Exposure in Holdings*
Scheme Name Inception Benchmark # Ratio %

Aditya Birla Sun Life Frontline Equity Fund NIFTY 100 - TRI . . e
S&P BSE 100 - TRI . 10.40%

NIFTY 100 - TRI

S&P BSE 100 - TRI . 11.66% | 12.22%
NIFTY 100 - TRI
NFTY100-TRI | 1. 38, 11.69% | 10.74%

NIFTY 100 - TRI

NIFTY 100 - TRI

NIFTY 100 - TR

NIFTY 100 - TR
UTI Master Share S&P BSE 100 - TRI
‘Average
Large & Mid Cap Fund

A % Change
Date of ~ Expense over a quarter
Scheme Name Inception Benchmark # Ratio %

Corpus
in crs

Aditya Birla Sun Life Equity Advantage Fund Feb 95 | NIFTY LargeMidcap 250 - TRI

Rl

Rl

Average
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Funds Snapshot

Flexi Cap Fund

As on % Change . .
Date of ~Expense| 30th June 2023 over a quarter % Exposure in Holdings*
Scheme Name Inception Benchmark # Ratio %

Fa
Aditya Birla SL Flexi Cap Fund NIFTY 500 - TRI . 1224.74

NIFTY 500 - TRI . , . 1419% | 13.42%
NIFTY 500 - TRI 12.66%

NFTY500-TRI | 211 . 15.23% | 12.20%

NIFTY 500 - TRI . : 11.74%

S&P BSE 500 - TR . 1157 | | 1321%

S&P BSE 500 - TRI

%

Average

Multi Cap Fund

As on % Change . .
Date of ~Expense| 30th June 2023 over a quarter % Exposure in Holdings*
Scheme Name

Inception Benchmark # Ratio %
?‘F{‘S‘)’ Corpus | NAV Top Holding T%?)I g

%

Aditya Birla SL Multi Cap Fund Nify500 Multicap 50.25:25 - T

‘Bandhan Multi Cap Fund

Average 2.05

15.88% 19.22 | 31.21
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Funds Snapshot

Mid Cap Fund

As on % Change . .
Date of ~Expense| 30th June 2023 over a quarter gelexpestielinfiolaingsy
Scheme Name Inception Benchmark # Ratio %

Corpus
in crs Corpus

Aditya Birla Sun Life Midcap Fund Nifty Midcap 150 - TRI . 16.69% | 16.38%

‘Baroda BNP Paribas Mid Cap Fund Nifty Midcap 150 - TRI
Canara Rob Mid Cap Fund

Average

Small Cap Fund

As on % Change . .
Date of ~Expense| 30th June 2023 over a quarter “l|Exposureliniioldings=
Scheme Name Inception Benchmark # Ratio %

Corpus
in crs

S&P BSE 250 Small Cap - TRI
Nifty Smallcap 250 - TRI

Nifty Smallcap 250 - TRI
Nifty Smallcap 250 - TRI

Nifty Smallcap 250 - TRI

S&P BSE 250 Small Cap - TRI

Nifty Smallcap 250 - TRI

Nifty Smallcap 250 - TRI

0
Nifty Smallcap 100 - TRI ) B 71| 1951% |

‘Average
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Funds Snapshot

Focused Fund

As on % Change
Date of ~ Expense 30th June 2023 over a quarter
Scheme Name Inception Benchmark # Ratio % Corpus

% Exposure in Holdings*

Total of | Total of

in crs Top Holding Top5 | Top 10

11.54% | 11.91%

12.25%

o 31.75% | 12.04% )

15.56%

Average 4 12.54%

Value Fund

% Change

As on i i *
30th June 2023 % Exposure in Holdings

Scheme Name ||—E;aetstioofn Benchmark # "FI(E;(t;i)oeg/fe ouer 8 duarter

(l:r?g::,gs '(\lF';As\)/ Corpus NAV Top Holding T%?)I gf 1-%:'1?;
Aditya Birla Sun Life Pure Value Fund Mar 08 NIFTY 500 - TRI 1.94 4,304 82.23 12.55% 14.89% | State Bank Of India(4.97) | 19.89 | 32.61
a2
3004

46.38
Ca
5402

50.96
3541
4990
L AT03
3825
L3567
L1938 ] 5318 | 14013 ) |.2351 | 3739
232 | 705 Reliance Industries Ltd.(9.89)| 39.18 | 60.44
B 903 ‘ i) 2871 | 48.68
186 ] STTT | 28315 | 12.65% | 14.14% | HDFC Bank Lid.(8.58) | 3262 | 50.13
AL . 1136 | 49191 | 27.29% | 1162% | I[CICIBankLtd.(5.76) | 2230 | 3849
A 163 | 1906 | 12.77% | 13.18% | HDFCBanklLid.(6.68) | 2410 | 4047
18 | 7,333 | 11054 | 10.24% | 11.60% | HDFCBankLtd.(9.11) | 2986 | 4208

Average 2.06 26.56 | 42.71
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Funds Snapshot

Contra Fund

As on % Change o . .
Scheme N Date of Benchmark ~Expense| 30th June 2023 overa quagrter % Exposure in Holdings*
cheme Name Inception enchmark # Ratio %
(?r?::r:_gs Corpus Top Holding Total of | Total of
Invesco India Contra Fund S&P BSE 500 - TRI 12.90% | 12.40% HDFC Bank Ltd.(7.65)
K o o 3
SBI Contra Fund S&P BSE 500 - TRI 11,865 255.72 32.14% | 12.93% GAIL (India) Ltd.(3.29)
Average 1.85 20.03% 21.70 | 34.34
Dividend Yield Fund

Scheme Name

‘Average

‘Aditya Birla Sun Life Dividend Yield Fund
H

Date of
Inception

Benchmark #

NIFTY 500 - TRI

As on
~Expense | 30th June 2023
Ratio %

% Change
over a quarter

933 296.25 | 9.01% | 10.80%
16

10.39%

% Exposure in Holdings*

" | of | Total of
Ld.(7.0 3779

ng
ITC Ltd.(7.02).
2)

HDFC Bank Lid. (5.77)
5.44)

ELSS

Scheme Name

Aditya Birla Sun Life Tax Relief 96

Kotak Tax Saver Fund
LIC MF Tax Plan

Average

Date of
Inception

Benchmark #

NIFTY 500 - TRI

As on
30th June 2023
Corpus
in crs

~ Expense
Ratio %

% Change
over a quarter

| 11e6%

12.16%

| 1204

% Exposure in Holdings*

Total of | Total of

Top Holding Top5 | Top 10

ICICI Bank Ltd.(7.97)
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Funds Snapshot

Sectoral Fund - Banking

As on % Change
Date of ~ Expense 30th June 2023 over a quarter

Scheme Name Inception Benchmark # Ratio %
Corpus NAV . Total of | Total of
in crs (Rs) | Corpus | NAV TopiHolding Top5 | Top 10

Aditya il Sun Lits Banking And Financial Senices Fund Nifty Financial Services - TRI | 2. 2744 | 4499 | 1570% | 16.98% | ICICIBankLid(14.02) | 4328 | 60.74

% Exposure in Holdings*

12.88% | 13.91% | ICICI Bank Ltd.(16.55)

33 51%: "1430%'"

' 1241%:: -

| HDFC Bank Ltd.(19.57)

‘Average

Sectoral Fund - Technology

As on % Change 9 A inas*
Date of ~Expense| 30th June 2023 over a quarter # |2 [ [EElngE

heme N i i
Scheme Name Inception Benchmark # Ratio % Corpus
In crs

Top Holding Total of | Total of

Aditya Birla Sun Life Digital India Fund S&P BSE TECk Index - TRI . , . Infosys Ltd.(22.69)

Franklin India Technology Fund S&P BSE TECK Index - TRI B PB Fintech Ltd.(6.57)
S&P BSE TECk Index - TRI e
S&P BSE TECk Index - TRI . , | 6.12% Infosys Ltd.(25.2)
NIFTY IT - TRI 31%
Average 9.03% 54.81 | 71.88

Sectoral Fund - Pharma

As on % Change % E in Holdings*
Date of ~Expense| 30th June 2023 over a quarter % Exposure in Holdings
Scheme Name Inception Benchmark # Ratio % [~Comie : Total of [Total of

in crs Top Holding Top5 | Top 10
Aditya Birla Sun Life Pharma & Healthcare Fund S&P BSE Health Care - TRI . . 16.38% | Sun Pharmaceut ica\ Indst nesLd(M,za)

UTI He
Average

Sectoral Fund - FMCG/Consumption

% Change
Date of ~Expense| 30th June 2023 overa quarter % Exposure in Holdings*

Scheme Name Inception Benchmark # Ratio %
Corpus | NAV
in cprs (Rs) Corpus - Top Holding

‘Baroda BNP Paribas India Consumption Fund Nifty India Consumption - TRI 15.24% 2% [TC Ltd
C




Funds Snap

shot

Thematic — Infrastructure Fund

Scheme Name

‘Aditya Birla Sun Life Infrastructure Fund

Average

Date of

Inception Benchmark #

Nifty Infrastructure - TRI

~ Expense
Ratio %

As on
30th June 2023
Corpus NAV
incrs (Rs)

|- 0.
- 17.89% |

% Change
over a quarter

Corpus

16.70%

NAV
15.76%

% Exposure in Holdings*

Total of | Total of
Top5 | Top 10

Top Holding
Larsen & Toubro Ltd.(8.46)

Thematic — Other Fund

Scheme Name

‘Average

Inception Benchmark #

S&P BSE 200 - TRI
]

~ Expense
Ratio %

Corpus
in crs

% Change
over a quarter

11.88%

9.75%

5017
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Funds Snapshot

Thematic - International Fund

Scheme Name

Nippon India Taiwan Equity Fund

‘Average

Date of
Inception

Benchmark #

~ Expense
Ratio %

As on
30th June 2023 over a quarter

Corpus
in crs

% Change

Top Holding

% Exposure in Holdings*

Equity

FoF - International Fund

Scheme Name

Average

Date of
Inception

~ Expense

Ratio % Corpus

in crs

% Change
over a quarter

JPMORGAN F-JPM US VALUE-I AC

CSIF (IE) MSCI USA Blue UCITS ETF

HSBC GIF Global Emerging Markets Equity Fund

Global Stable Equity Fund - Unhedged -BI-USD

Invesco Global Consumer Trends Fund Accumulated S

Cl Emerging Markets Fund | - 974

iShares Nasdaq 100 UCITS ETF USD

Global X Artificial Intelligence & Technology ETF

Mirae Asset S&P 500 Top 50 ETF

VANGUARD ETF

PGIM Global Real Estate Securities-USDIACC
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Funds Snapshot

Index Fund

Index Fund
based on Nifty

Scheme Name

50 nde
y B

y I
1y

Date of
Inception

~ Expense
Ratio %

ONORRNXO AR ITOOO= OO0 RDOORRMIZNDLOOOOOOON OB WOOCTTOOOOR WD ON O OO OONOWDNOCHR RO

% Change
over a quarter

()
19.26%
79

OO NIOINIOIDIOCNOIC1O ! O O1 IS

Index Fund
based on Sensex

OO 0N OO O O NSO NSS!

o

% Exposure in Holdings*

Total of

Top Holding
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Funds Snapshot

Aggressive Hybrid Fund

As on % Change
Date of | ~Expense | 30th June 2023 over a quarter

% Exposure in Holdings*

Scheme Name Inception | Ratio %

Aditya Birla Sun Life Equity Hybrid 95 Fund Feb 95 1.84 7,236 1128.64 4.14% 10.60% 76% 24% ICICI Bank Ltd.(6.23

S}
«
o
)

Average 2.14 12.24% 73% 27% 31.66
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Funds Snapshot

Dynamic Asset Allocation / Balanced Advantage Fund

As on % Change
Date of ~ Expense 30th June 2023 over a quarter

Scheme Name Inception Ratio %

Aditya Birla Sun Life Balanced Advantage Fund 5.82% 7.92%
Axis Balanced Advantage Fund

% Exposure in Holdings*

Average

Equity Savings Fund

% Change
over a quarter

Date of 30th June 2023 % Exposure in Holdings*

~ Expense
Inception

Ratio %

Scheme Name

Aditya Birla Sun Life Equity Savings Fund Nov 14 2.34 18.38 4.15% 6.98% 44% 33% 23%

Average 1.80 0.01 5.49% 36% 30% 34%

\j




Funds Snapshot

Conservative Hybrid Fund

Scheme Name |rl|)c&(1et§tioofn AI"IlEaXt‘i)c?';‘/ese 30th June 2023 O\Z;r(-;hc?ﬂgger % Exposure in Holdings*
R I o e
Aditya Birla Sun Life Regular Savings Fund May 04 1.88 1,511 54.99 -1.42% 4.32% 27% 73% 64.38 8.29 4.31

""" 4% | 7% | 6107 | 1543 | 887 |

""" 25% | 75% | 7487 | 000 | 250 |

""" 2% | 7e% | e | o000 | 311 |

""" 4% | 76% | 5235 | 2370 | 244 |

""" 4% | 76% | 7624 | 000 | 464 |

""" 4% | 76% | 7613 | 000 | 222 |

""" 5% | 75% | 6876 | 663 | 405 |

""" 4% | 76% | 6844 | 754 | 621 |

""" 6% | 75% | 7545 | 000 | 332 |

""" u% | 76% | 4447 | 3151 | 513

""" 2% | s0% | 7998 | 000 | 121 |

""" 5% | 75% | 7257 | 237 | 754 |

""" 2% | 79% | 7876 | 000 | 358 |

""" 4% | 76% | 6636 | 1003 | 081 |

""" 12% | 8% | 3421 | 5348 | 203 |

""" 2% | 78% | 7818 | 000 | 471 |

""" 25% | 75% | 5528 | 2007 | 1024 |

""" 4% | 76% | 73338 | 272 | 659 |

""" 5% | 75% | 657 | 931 | 88 |

Average 1.80 1.78% - 23% | m | || 462

Overnight Fund

% Exposure in Holdings*

As on % Change

Date of |~ Expense 30th June 2023 over a quarter

Scheme Name Inception | Ratio % : NAV —— _— AAA and AA and Below AA | Avg Maturity
(Rs) rpu Equivalent | Equivalent | Including FD | (in days)

Aditya Birla Sun Life Overnight Fund Nov 18 0.18 9,739 1225.48 11.43% 1.61% 100.00 0.00 0.00 1

Average

\j




Funds Snapshot

Liquid Fund

% Change
Date of |~ Expense 30th June 2023 over a quarter gelexbostiel b olcino Sy
Scheme Name i i

Avg Maturit
(?n days) Y

Inception | Ratio % Corpus NAV c
in crs (Rs) SILRE

360 ONE Liquid Fund Nov 13 0.25 1753.99 59.44%

o2}
©
2

Average 0.27 23.05% 99.25 0.68 0.07 51
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Funds Snapshot

Ultra Short Duration Fund

% Change
over a quarter

As on f i
Froe] | AEws 30th June 2023 % Exposure in Holdings*
Inception Ratio %

Scheme Name

Corpus AAA and AA and Below AA | Avg Maturity
in crs Equivalent | Equivalent | Including FD (in days)
Aditya Birla Sun Life Savings Fund Apr 03 0.54 47262 | 15.04% | 1.82% 7881 2119 0.00 215

Average 085 20.91% 9455 | 545 0.00 170

Low Duration Fund

As on % Change f :
S N Date of |~ Expense 30th June 2023 over a quarter % Exposure in Holdings*
1 1 oy
cheme Name Inception | Ratio % Corpus . Y AA and Below AA Avg Maturity
in crs RIBES Equivalent | Equivalent | Including FD | (in days)

Aditya Birla Sun Life Low Duration Fund May 98 1.18 11,279 57214 | 12.28% 1.81% 86.01 13.99 0.00 361

Average 0.85 12.88% 9247 | 753 0.00 431
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Funds Snapshot

Money Market Fund

Scheme Name

Aditya Birla Sun Life Money Manager Fund

‘Average

Date of |~ Expense

Inception Ratio %

As on
30th June 2023

Corpus
in crs

% Change

L i H *
over a quarter % Exposure in Holdings

AAA and AA and Below AA Avg Maturity
Equivalent | Equivalen Including FD (in days)

30.96% 100.00 0.00 0.00 204

Corpus

51.91%

45.22%

52.26%

Short Duration Fund
Scheme Name

Aditya Birla Sun Life Short Term Fund
A

Average

Date of |~ Expense
Inception | Ratio %

102

Corpus
in crs

 24.38% 9484 | 509 | 007 2.92

% Change

oy H H *
over a quarter % Exposure in Holdings

AAA and AA and Below AA Avg Maturity

Corpus Equivalent | Equivalent | Including FD (in yrs)

Medium Duration Fund
Scheme Name

Aditya Birla Sun Life Medium Term Plan
A

‘Bandhan Bond Fund - Medium Term Plan
Baroda BNP Paribas Medium Dur:

DSP Bond Fund

Date of |~ Expense
Inception Ratio %

076

As on
30th June 2023
Corpus

in crs

349

% Change

oy H i *
over a quarter % Exposure in Holdings

Corpus AAA and AA and Below AA Av? Maturity

Equivalent | Equivalent | Including FD in yrs)

1.98% 220% | 100.00 0.00 0.00 404

HDFC Medium Term Debt Fund

Feb 02 1.29

4,256

11.66% 2.21% 68.71 31.29 0.00 4.32
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Funds Snapshot

Medium Duration Fund

% Change
over a quarter

a0tk /"J\Snoen2023 % Exposure in Holdings*

Corpus
in crs

Date of |~ Expense
Inception | Ratio %

Scheme Name

Corpus AAA and AA and Below AA Av% Maturity

Equivalent | Equivalent | Including FD in yrs)
HSBC Medium Duration Fund

Average

Medium to Long Duration Fund

As on % Change i i
Schi N Date of |~ Expense 30th June 2023 over a quarter % Exposure in Holdings™
: 55 9
cheme Name Inception | Ratio % Corpus - NAV Gsec/SOV AAA and | AA Equivalent | Avg Maturity
incrs orpus Equivalent & Below (in yrs)

Aditya Birla Sun Life Income Fund

Average 1.52 10.84% 68.97 27.97 3.06 7.49

Dynamic Bond Fund

% Change
Date of |~ Expense over a quarter
Scheme Name Inception | Ratio %

% Exposure in Holdings*

AAA and AA Equivalent | Avg Maturity
Gsec/SOV Equivalent & Below (in yrs)

360 ONE Dynamic Bond Fund Jun13 0.52 804 19.04 29.36% 2.41% 63.51 31.91 4.57 7.75

Average 1.25 34.12% 55.95 40.11 3.95 5.28
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Funds Snapshot

Corporate Bond Fund

Scheme Name

Aditya Birla Sun Life Corporate Bond Fund

Average

Date of
Inception

~ Expense
Ratio %

070

As on
30th June 2023

Corpus

% Change
over a quarter

% Exposure in Holdings*

AAA and AA Equivalent
Gsec/SOV | Equivalent & Below

1216% | 201% | 2137 | 7863 0.00

Avg Maturity
E?in yrs)

Credit Risk Fund

Scheme Name

Aditya Birla Sun Life Credit Risk Fund

Average

Date of
Inception

~ Expense
Ratio %

As on % Change
30th June 2023 over a quarter
Corpus NAV AA and Below AA
Including FD

1,021

779

Banking and PSU Fund

Scheme Name

Aditya Birla Sun Life Banking & PSU Debt Fund

HSBC Banking and PSU Debt Fund

Date of
Inception

~ Expense
Ratio %

As on
30th June 2023

Corpus
in crs

(RS)

% Change
over a quarter

AAA and AA Equivalent

% Exposure in Holdings*

Avg Maturity
(in yrs)

\j




Funds Snapshot

Banking and PSU Fund

As on % Change
Date of |~ Expense 30th June 2023 over a quarter

Corpus AAA and AA Equivalent | Avg Maturity
in crs Gsec/SOV | Equivalent & Below (in yrs)

% Exposure in Holdings*
Scheme Name Inception | Ratio %

ICICI Prudential Banking & PSU Debt Fund

‘Average
Floater Fund

A % Change
Date of |~ Expense over a quarter
Scheme Name Inception | Ratio %

% Exposure in Holdings*

AAA and AA and Below AA Avg Maturity

uivalent | Equivalent | |ncluding FD (in yrs)
0/

22.76%

Gilt Fund

As on % Change
Date of ~ Expense 30th June 2023 over a quarter

Corpus Avg Maturity
incrs in yrs)

Aditya Birla SL Government Securities Fund 1,429

Scheme Name Inception Ratio %

Average
Gilt Fund with 10 yr constant duration

A % Change
~ Expense over a quarter
Scheme Name Inception Ratio % Corpis Avg Maturity

incrs (in yrs)

'Average 0.50 1 - 19.40%

\j




Definitions

DEFINITION OF LARGE CAP, MID CAP AND SMALL CAP:

* Large Cap: 1st -100th company in terms of full market capitalization
* Mid Cap: 101st -250th company in terms of full market capitalization
* Small Cap: 251st company onwards in terms of full market capitalization

SCHEME CLASSIFICATION:

Equity Schemes:

Flexi Cap Fund: An open ended equity scheme investing
across large cap, mid cap, small cap stocks, Minimum
investment in equity & equity related instruments 65% of total
assets

Multi Cap Funds: Minimum investment in equity & equity
related instruments 75% of total assets, with a minimum 25%
allocation to large, mid and small cap stocks

Large Cap Fund: An open ended equity scheme
predominantly investing in large cap stocks, Minimum
investment in equity & equity related instruments of large cap
companies 80% of total assets

Large & Mid Cap Fund: An open ended equity scheme
investing in both large cap and mid cap stocks, Minimum
investment in equity & equity related instruments of large cap
companies 35% of total assets & mid cap companies 35% of
total assets

Mid Cap Fund: An open ended equity scheme predominantly
investing in mid cap stocks, Minimum investment in equity &
equity related instruments of mid cap companies 65% of total
assets

Small cap Fund: An open ended equity scheme
predominantly investing in small cap stocks, Minimum
investment in equity & equity related instruments of small cap
companies 65% of total assets

Dividend Yield Fund: An open ended equity scheme
predominantly investing in dividend yielding stocks, Minimum
investment in equity 65% of total assets

Value Fund: An open ended equity scheme following a value
investment strategy, Minimum investment in equity & equity
related instruments 65% of total assets

Contra Fund: An open ended equity scheme following
contrarian investment strategy, Minimum investment in equity &
equity related instruments 65% of total assets

Focused Fund: An open ended equity scheme investing in
maximum 30 stocks (where the scheme intends to focus, multi
cap, large cap, mid cap, small cap), Minimum investment in
equity & equity related instruments 65% of total assets
Sectoral/ Thematic: An open ended equity scheme investing
in Sector / Theme, Minimum investment in equity & equity
related instruments of a particular sector / particular theme
80% of total assets

ELSS: An open ended equity linked saving scheme with a
statutory lock in of 3 years and tax benefit, Minimum investment
in equity & equity related instruments 80% of total assets

Debt Schemes:

Overnight Fund: Investment in overnight securities having
maturity of 1 day

Liquid Fund: Investment in Debt and money market securities
with maturity of upto 91 days only

Ultra Short Duration Fund : Investment in Debt & Money
Market instruments such that the Macaulay duration of the
portfolio is between 3 - 6 months

Low Duration Fund: Investment in Debt & Money Market
instruments such that the Macaulay duration of the portfolio is
between 6 - 12 months

Money Market Fund: Investment in Money Market instruments
having maturity upto 1 year

Short Duration FundL: Investment in Debt & Money Market
instruments such that the Macaulay duration of the portfolio is
between 1 - 3 years

Medium Duration Fund: Investment in Debt & Money Market
instruments such that the Macaulay duration of the portfolio is
between 3 - 4 years. Portfolio Macaulay duration under
anticipated adverse situation is 1 year to 4 years.

Medium to Long Duration Fund: Investment in Debt & Money
Market instruments such that the Macaulay duration of the
portfolio is between 4 - 7 years. Portfolio Macaulay duration
under anticipated adverse situation is 1 year to 7 years.

Long Duration Fund: Investment in Debt & Money Market
Instruments such that the Macaulay duration of the portfolio is
greater than 7 years

Dynamic Bond Fund: Investment across duration

Corporate Bond Fund: Minimum investment in corporate
bonds 80% of total assets (only in AA+ and above rated
corporate bonds)

Credit Risk Fund: Minimum investment in corporate bonds
65% of total assets [only in AA (excluding AA+) and below
rated corporate bonds]

Banking and PSU Fund: Minimum investment in Debt
instruments of banks, Public Sector Undertakings, Public
Financial Institutions and Municipal Bonds - 80% of total assets
Gilt Fund: Minimum investment in Gsecs 80% of total assets
(across maturity)

Gilt Fund with 10 year constant duration : Minimum
investment in Gsecs 80% of total assets such that the
Macaulay duration of the portfolio is equal to 10 years

Floater Fund: Minimum investment in floating rate instruments
(including fixed rate instruments converted to floating rate
exposures using swaps/ derivatives) - 65% of total assets

Macaulay Duration : It is the weighted average term to maturity
of the cash flows from an instrument. The weight of each cash
flow is determined by dividing the present value of the cash flow
by the price. Macaulay duration is a measure of interest rate
sensitivity of a Fixed income instrument. Higher the Macaulay
duration, higher would be the interest rate risk.

Hybrid Schemes:

Conservative Hybrid Fund: An open ended hybrid scheme
investing predominantly in debt instruments, Investment in equity
& equity related instruments between 10% and 25% of total
assets; Debt instruments between 75% and 90% of total assets

\j




Definitions

Aggressive Hybrid Fund: An open ended hybrid scheme
investing predominantly in equity and equity related
instruments, Equity & Equity related instruments between 65%
and 80% of total assets; Debt instruments between 20% 35%
of total assets

Dynamic Asset Allocation or Balanced Advantage: An open
ended dynamic asset allocation fund, Investment in equity /
debt that is managed dynamically

Multi Asset Allocation: An open ended scheme investing in
three different asset classes with a minimum allocation of at
least 10% each in all three asset classes

Arbitrage Fund: An open ended scheme investing in arbitrage
opportunities. Minimum investment in equity & equity related
instruments 65% of total assets

Equity Savings: An open ended scheme investing in equity,

arbitrage and debt, Minimum investment in equity & equity related
instruments 65% of total assets and debt 10% of total assets
Solution Oriented Schemes :

Retirement Fund: An open ended retirement solution oriented
scheme having a lock-in of 5 years or till retirement age (whichever
is earlier)

Children’s Fund: An open ended fund for investment for
children having a lock-in for at least 5 years or till the child
attains age of majority (whichever is earlier)

Other Schemes:

Index Funds/ ETFs: Minimum investment in securities of a
particular index (which is being replicated / tracked) 95% of
total assets

FoFs (Overseas/ Domestic): An open ended fund of fund
scheme. Minimum investment in the underlying fund 95% of
total assets

How To Read Fund Performance Scorecard

Rank: Higher the return, Higher the rank, i.e. scheme with the
highest return will have the first rank. If a scheme has higher
ranks (Rank 1 or 2) in all the given periods, then that scheme is
considered to be a good performing as well as consistent
scheme.

Quartile: Performance for the period is differentiated in four
quartiles. First quartile represents best performing schemes
(fop 25% schemes), while last or fourth quartile represents
relatively worst performing schemes for the period. If a
scheme remains in first or second quartile for all the given
periods, then the performance of the scheme is considered
as consistent & above average. For further filteration, risk
ratio should be considered.

Standard Deviation: Standard Deviation is absolute measure
of volatility. It suggests the deviation of returns from its mean.
Beta: It is the measure of the volatility of a security or a
portfolio as compared to the market as a whole. Beta signifies
the risk or volatility relative to the Benchmark Indices. By
definition, benchmark index holds Beta of 1. For example - If a
fund's Beta is 1.2, it simply means that the fund is 1.2 times
more volatile than the benchmark index.

Sharpe Ratio: The Sharpe ratio, also known as Reward to Risk
Ratio, measures the risk-adjusted performance. It indicates the
excess return per unit of risk associated with the excess return.

To calculate Sharpe ratio, risk free rate is subtracted from
portfolio returns and dividing the result by the standard
deviation of the portfolio returns. The higher the Sharpe
Ratio, the better the performance. A negative Sharpe
indicates that a rational investor would choose risk-less asset
over the risky investment under analysis.

Treynor Ratio: The Treynor ratio, also known as the Reward to
Volatility ratio, measures returns earned in excess of that which
could have been earned on a risk-less investment per each unit
of market risk. To calculate Treynor ratio, risk free rate is
subtracted from portfolio returns and dividing the result by the
Beta of the portfolio returns. Treynor ratio is a risk-adjusted
measure of return based on systematic risk. It is similar to the
Sharpe ratio, but the Treynor ratio uses beta as the
measurement of volatility whereas Sharpe ratio uses Standard
Deviation. The higher Treynor Ratio score means better the
fund.

Alpha: The excess return of the fund relative to the return of the
benchmark index is a fund's alpha. Alpha is the actual return in
excess to what was predicted using the CAPM model. Alpha is
often considered to represent the value that a portfolio
manager adds to or subtracts from a fund's return. The higher
Alpha score means better the fund.

Diversification - A risk management technique that mixes a
wide variety of investments within a portfolio. The rationale
behind this technique contends that a portfolio of different
kinds of investments will, on average, yield higher returns and
pose a lower risk than any individual investment found within
the portfolio. Diversification strives to smooth out unsystematic
risk events in a portfolio so that the positive performance of
some investments will neutralize the negative performance of
others. Therefore, the benefits of diversification will hold only if
the securities in the portfolio are not perfectly correlated (ideally
perfectly negatively correlated).

Risk Adjusted Returns - We should know that how much risk
is involved in producing an investment's return. The return
generated in excess of risk is known as Risk Adjusted Return
and is generally expressed as a number or rating.
Risk-adjusted returns are applied to individual securities and
investment funds and portfolios. There are five principal risk
measures: Alpha, Beta, R-squared, Standard Deviation and
the Sharpe ratio. Each risk measure is unique in how it

measures risk.
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Performance Scorecard

As on 30-06-23
*Returns calulated on Absolute basis for less than 1 year period for Equity oriented, ELSS and Balanced schemes. For definitions see page no. 30.

Large Cap Fund

Scheme Name
R

Aditya Birla Sun Life Frontline Equity Fund - Gr

‘Canara Robeco Bluech
DSP Top 100 Equity Fund Gr

UTI Master Share - Gr
Average of Large Cap Funds

Universe 29 26 24

Large & Mid Cap Fund
Scheme Name

Aditya Birla Sun Life Equity Advantage Fund - Gr

Universe
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Performance Scorecard
As on 30-06-23

Multi Cap Fund

N.A. N.A. N.A. 4

Scheme Name

Aditya Birla Sun Life Multi-Cap Fund - Gr

Universe 14 8 7 6

Flexi Cap Fund

CAGR Returns % Quartile
Scheme Name

Aditya Birla Sun Life Flexi Cap Fund - Gr 22.97 24.07 11.94 17.07 3 2 3 1

Universe 30 25 21 16
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Performance Scorecard
As on 30-06-23

Mid Cap Fund

CAGR Returns % Quartile
Scheme Name

Aditya Birla Sun Life Midcap Fund - Gr

Universe 25 24 22 18

Small Cap Fund

Scheme Name

Aditya Birla Sun Life Small Cap Fund - Gr 28.93 34.25 9.26 17.35 3

Universe 23 21 10
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Performance Scorecard

As on 30-06-23
Focused Fund

CAGR Returns % Quartile

360 ONE Focused Equity Fund - Gr 30.57 27.85 18.62 N.A.

Scheme Name

Universe 25 20 16 13

Value Fund

Scheme Name

Aditya Birla Sun Life Pure Value Fund - Gr 31.53 28.35 8.08 1714

Universe 19 14 12 10
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Performance Scorecard

As on 30-06-23

Scheme Name

Invesco India Contra Fund - Gr
Kotak India EQ Contra Fund - Gr

Contra Fund

Average of Contra Funds

Universe

Dividend Yield Fund

Scheme Name

Universe

ELSS

Scheme Name

Adltya Birla Sun Llfe Tax Relief 96 Fund - Gr 16.59 13.41 6.65 14.32 4

Universe 35 35 32 23
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Performance Scorecard

Sectoral Fund

Scheme Name

CAGR Returns %

As on 30-06-23

Quartile

avr
Aditya Birla Sun Life Banking And Financial Services Fund - Regular Gr 1 2 i 3
Financial Services Fund - 4 4
es Fund - Gr 2 -
ncial Services Fund - Gr 2 2
,,,,,,,,,,,,,,,,,,,,,, 3 -
3 3
Banking it et s e e e g é
Funds [ e e
3 =
VSerwces Fund - Gr 1 1
SBI Banking & Financial Ser Fund-Gr . 4 4 0 1
Sundaram Financial Services Opportunities Fund - Gr 9.33 1 LI R
Tata Banking & Financial 5 Fund - Gr 7.4 3 3
Taurus Banking & Financial cesFund-Gr 4.98 4 31
UTI Banking and Financial Serwces Fund - Gr 6.63 3 2 | 4
Average of Banking Funds 7.07
Aditya Birla Sun Life Dlgltal ia Fund - Gr 10.05 2 3
Franklin India Technology Fund - Gr 15.97 1 4
lmns‘""gy lCICI Prudential Technology 6r 462 4 1
SBI Technology Opportunities Fund - Regular Plan - Gr 6.27 19. 4 ) 4
Tata Digital India Fund - Gr 7.57 1. . 19. 3 2
Average of Technology Funds 8.90 - 13.89 31.52 19.16
Aditya Birla Sun Life Pharma & Healthcare Fund - Gr 11.02 4 -
DSP Healthcare Fund - Gr 9.43 1 -
ICICI Prudential Pharma Healthcare And Diagnostics (PH.D) Fund - Gr 1372 | e 2 -
DBl Healthcare Fund-Gr 6.26 1055 | 11.26 N.A 4 -
Pharma [Tl Pharma and Healthcare Fund - Gr 9.48 2 -
Funds Mirae Asset Healthcare Fun 9.85 4 -
NIppOﬂ India Pharma Fund = 1212 2 2
SBI Healthcare Opportunme 15.99 1 1
Tata India Pharma & Healthcare Fund - Gr 10.37 3 3
UT! Healthcare Fund - Gr 11.19 18, . 14, 2 4
Average of Pharma Funds 1094 | 1959 | 17.59 16.55
Baroda BNP Paribas India Consumption Fund - Gr 12.29 4 -
Canara Robeco Consumer Ti 10.28 3 2
ICICI Prudential Bharat Consumption Fund Gr 128 | e ~NA. 4 -
ICICI Prudential FMCG Fund-Gr 14.31 3076 | 2322 14.51 1 2
FMCG/ Mahindra Manulife Consumpt 11.46 B 3 -
Consumption |Mirae Asset Great Consumer Fund-Gr 1362 | e . 1 2
Funds Nippon India Consumption Fund -Gr 8.13 2761 | 2878 17.69 4 1
'SBI Consumption Opportunities Fund - Regular Plan - Gr 11.54 2 1
Sundaram Consumption Fu 9.24 3 4 4
Tata India Consumer Fund-Gr 1280 | N . 2 2 3 3
UTl India Consumer Fund - Gr 9.41 - 2115 19.23 10.20 4 4 4 4
Average of Consumptlon / FMCG Funds 11.31 27.31 24.71 13.73
Thematic - Infrastructure Fund

Universe

Aditya Birla Sun Life Infrastructure Fund - Gr

Scheme Name

\j




Performance Scorecard
As on 30-06-23

Thematic - Other Fund

Scheme Name

Aditya Birla Sun Life Business Cycle Fund - Gr

Universe 41 31 21 17

Thematic - ESG Fund

Scheme Name

Aditya Birla Sun Life ESG Fund - Gr

Thematic - International Fund

Scheme Name

Aditya Birla Sun Life Commodlty Equities Fund - Global Agri Plan - Gr - -6.38 2.42 18.04 7.1 4 2 1 3

Universe 6 6 6 6

\j




Performance Scorecard
As on 30-06-23

FoF - International Fund

Scheme Name

Adltya Blrla Sun Life Global Emerging Opportunities Fund - Gr

Universe 51 38 28 25

\j




Performance Scorecard
As on 30-06-23

Nifty Based Index Funds

Scheme Name

360 ONE ELSS Nifty 50 Tax Saver Index Fund - Gr

Nippon India Nifty Midcap 150 Index Fund - Gr S 1248 . . A 1 1 1 -

\j




Performance Scorecard

Nifty Based Index Funds

Scheme Name

Universe

As on 30-06-23

1Yr

2Yr

N.A

Sensex Based Index Funds

Scheme Name

'HDFC Index S&P BSE Sensex Fund

Aggressive Hybrid Fund

Scheme Name

Universe

\j




Performance Scorecard
As on 30-06-23

Dynamic Asset Allocation / Balanced Advantage

CAGR Returns % Quartile
Scheme Name

Aditya Birla Sun Life Balanced Advantage Fund - Gr

Equity Savings Fund

Scheme Name

N
> 9
N

Aditya Birla Sun Life Equity Savings Fund - Gr

Universe 22 22 22 22

Child Fund

Scheme Name

Universe

\j




Performance Scorecard

As on 30-06-23

Scheme Name

Aditya Birla Sun Life Nifty 200 Momentum 30 ETF - Gr

ETF Funds

ICICI Prudential Nifty Midcap 150 ETF - Gr 12.90 34.11 3400 NA. 1 1 1 -

Mirae Asset Nifty 50 ETF - Gr 6.55 22.80 24.46 NA. 3 3 2 -

\j




Performance Scorecard
As on 30-06-23

Scheme Name

Mirae Asset Nifty Financial Services ETF - Gr

ETF Funds

Mirae Asset Nifty Midcap 150 ETF - Gr

"Motilal Oswal Nifty Midcap 100 ETF

Universe 116 90 50 34

\j




Performance Scorecard
As on 30-06-23

Arbitrage Fund

Annualized Returns Quartile
Scheme Name

Aditya Birla Sun Life Arbitrage Fund - Gr 7.00 5.7 4.59 4.23 2 2 2 2

Universe 26 25 25 24

Conservative Hybrid Fund

Scheme Name

3Yr

<
N
mI

Aditya Birla Sun Life Regular Savings Fund - Gr 8.56 10.59 7.45 12.98

w
o

Universe 20 20 19 18

\j




Performance Scorecard
As on 30-06-23

Overnight Fund

Scheme Name

Adltya B|r|a Sun Life Overnight Fund - Gr

Universe 32 32 32 32

Liquid Fund

360 ONE Liquid Fund - Gr 6.56 6.85 6.83 6.31 3 3 3 4

PGIM India Liquid Fund - Gr 6.60 : s, 6.39 1 1 1 2

\j




Performance Scorecard
As on 30-06-23

Liquid Fund

Scheme Name

Universe 35 35 35 34

Ultra Short Duration Fund

Scheme Name

Aditya Birla Sun Life Savings Fund - Gr

—_
—_

Universe 25 25 25 25

Low Duration Fund

Scheme Name

Aditya Birla Sun Life Low Duration Fund - Gr

Canara Robeco Savings Fund - Regular Plan - Gr
DSP Low Duration Fund - Regular Plan - Growth

\j




Performance Scorecard
As on 30-06-23

Low Duration Fund

m-

HDFC Low Duration Fund - Gr . 7.79 7.26 6.68

Scheme Name

Universe 21 21 21 21

Money Market Fund

Quartile
Scheme Name

1M

Universe

Short Duration Fund

Scheme Name

Aditya Birla Sun Life Short Term Fund - Gr

ICICI Prudential Short Term Fund - Gr 8.34 7.66 7.81 5.32

\j
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Performance Scorecard
As on 30-06-23

Short Duration Fund

Scheme Name

IDBI Short Term Bond Fund - Gr 7.03 6.45 8.47

~
~

Universe 25 25 24 23

Medium Duration Fund

Scheme Name

Aditya Birla Sun Life Medium Term Plan - Gr

S}

Medium to Long Duration Fund

Annualized Returns
Scheme Name

Aditya Birla Sun Life Income Fund - Gr 8.07 7.38 4.60 4.88

N
w
S
S}

Universe 12 12 12 12

\j




Performance Scorecard
As on 30-06-23

Dynamic Bond Fund

Scheme Name

360 ONE Dynamic Bond Fund - Gr

“UTI Dynamic Bond Fund - Gr

'Unlverse

Corporate Bond Fund

Annualized Returns Quartile
Scheme Name

Aditya Birla Sun Life Corporate Bond Fund - Gr

UTI Corporate Bond Fund - Gr

Universe

Credit Risk Fund

Scheme Name

Aditya Birla Sun Life Credit Risk Fund - Regular Gr 7.43 9.69 6.78 7.97 2 1

Kotak Credit Risk Fund - Gr 5.50 5.39 310 4.53

\j
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Performance Scorecard

Credit Risk Fund

Scheme Name

Nippon India Credit Risk Fund - Gr
SBI Credit Risk Fund - Regular Plan - Gr

Average of Credit Risk Fund
Universe

As on 30-06-23

Banking and PSU Fund

Scheme Name

Aditya Birla Sun Life Banking & PSU Debt Fund - Gr

TRUST MF Banking & PSU Debt Fund - Gr

Universe

o v [ v [ v

8.00

Floater Fund

Scheme Name

Aditya Birla Sun Life Floating Rate Fund - Gr

Universe

Annualized Returns Quartile

\j




Performance Scorecard
As on 30-06-23

Gilt Fund

Aditya Birla Sun Life Government Securities Fund - Gr 8.23 7.32 4.23 415

Scheme Name

<
£
N
N} <
=
i
>
=

o
o

Universe 21 19 19 19

Gilt Fund with 10 yr constant duration

Scheme Name

Bandhan Government Securities Fund - Constant Maturity Plan - Reqular Plan - Gr
DSP 10Y G-Sec Fund - Gr

Avg of Gilt Fund 10 yr constant duration 9.48 8.91 3.53 3.60

Universe 5 5 5 5

Solution Oriented Fund

Scheme Name

Universe 21 20 20 10

\j




Risk Ratios
As on 30-06-23

Scheme Name

Std.
Deviation

Equity Funds

- Gr




Risk Ratios

As on 30-06-23
Equity Funds

Scheme Name Std. Treynor

Deviation Ratio

Ic
D und - Gr _

IDBI Equity Advantage Fund -
1D

K

K




Risk Ratios

As on 30-06-23
Equity Funds

3 Years

Std. Treynor
Deviation i Ratio

Scheme Name

Motilal Oswal Focused Fund - Gr

S




Risk Ratios
As on 30-06-23

Equity Funds

3 Years

Std. Treynor
Deviation i Ratio

Union Flexi Cap Fund - Gr 14.05 0.35 0.95 1.50 -0.02

Scheme Name

Average of Equity Schemes

Aggressive Hybrid Funds

Scheme Name

Aditya Birla Sun Life Equity Hybrid 95 Fund - Gr 11.61 0.29 0.98 1.01 -0.02

® The above data have been calculated using monthly rolling returns for 36 months period.
® Risk free return considered as 7.79%.
e Standard Deviation is calculated on an annualised basis.

\j
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Regd. Office: NJ India Invest Pvt. Ltd., Block No. 901 & 902, 6th Floor, 'B' Tower, Udhna Udyog Nagar Sangh Commercial
Complex, Central Road No. 10, Udhna, Surat - 394 210, Gujarat. Phone: 91 261 4025500. Website: www.njwealth.in
CIN: U67120GJ2000PTC037674 SEBI Reg No: BSE & NSE: INZ000213137

ANDHRA PRADESH : VIJAYWADA : 91-8980023109, VISHAKHAPATNAM : 91-8980023110 DADAR : 91-9099084415, FORT : 91-22-67492561, GHATKOPAR : 91-9099086130,
BIHAR : PATNA: 91-8980023112 KALYAN : 91-8980023162, MALAD : 91-8980023160, MULUND : 91-22-25600274,
CHANDIGARH : CHANDIGARH : 91-172-4067178 THANE : 91-9099061025, VASHI : 91-9099058128, SANGLI : 91-8980023149,
. . . NAGPUR : 91-8980023144, NASIK : 91-9909037682, PUNE - ERANDWANE : 91-9099072884,
HHATTISGARH  : BHILAI : 91- RAIPUR : 91- ) d ,
gOA 6 - PANJIM 9;1[5?983[?5;3115;0 R o1-B0B0023157 PIMPRI : 91-8980023146, CAMP : 91-9099002505
GUJARAT : AHMEDABAD - C. G. ROAD : 91-79-26420155, NARANPURA : 91-79-27490155, Ny WEALTH EXPRESS - CHANDRAFLR : 91 93309147086, CHALISGAON : 91 8850753430,

MANINAGAR : 91-79-25463155, ANAND : 91-9099044384, BARODA : 91-265-2343204,
BHARUCH : 91-9909042455, BHAVNAGAR : 91-278-2512407, BHUJ : 91-9909042456,
GANDHINAGAR : 91-9909042457, HIMMATNAGAR : 91-9909042458,

JAMNAGAR : 91-9909042461, JUNAGADH : 91-9909042463, MEHSANA : 91-2762-241016,

NEW DELHI (NCR)

DHULIA : 91-7775844499, LONAWALA : 91-9657444337, JALGAON : 91-9405791001,
PARBHANI : 91-9552287994, GONDIA : 91-9325202101, JALNA : 91-9823440710

: NEW DELHI - JHANDEWALAN EXTENSION : 91-6358734783, JANAKPURI : 91-9909038435,

NSP : 91-9099908127

NADIAD : 91-268-2520068, NAVSARI : 91-9512014478, PALANPUR : 91-9909042465, ORISSA ¢ BHUBANESWAR : 91-6980023167
PATAN : 91-9909042466, PORBANDAR : 91-9909042467, RAJKOT : 91-281-2459460, PUNJAB . AMRITSAR : 91-8980023168, JALANDHAR : 91-8980023169, LUDHIANA : 91-8980023170
SURAT - MAJURAGATE: 91-261-6716100, ADAJAN: 91-9909014692, NJ WEALTH EXPRESS - SANGRUR : 919115852984
VALSAD : 91-9909042469, VAPI : 91-9909011366 RAJASTHAN : JAIPUR : 91-8980023171, UDAIPUR : 91-8980023173
NJ WEALTH EXPRESS - BARDOLI : 91-9327361000 TAMIL NADU : CHENNAI - NUNGAMBAKKANM : 91-8980023116, ADYAR : 91-8980023115,
HARYANA : AMBALA : 91-8980023129 FARIDABAD : 91-8980023120, GURGAON : 91-124-4013907 COIMBATORE : 91-8980023175, TRICHY : 91-8980023177
NJ WEALTH EXPRESS - PANCHKULA : 91-172-4005557 NJ WEALTH EXPRESS - ERODE : 91-9962500331
JHARKHAND : JAMSHEDPUR : 91-8980023111, RANCHI : 91-8980023114 TELANGANA : HYDERABAD - SECUNDERABAD : 91-8980023104, DILSUKHNAGAR : 91-8980023102,
KARNATAKA - BANGALORE - DICKENSON ROAD : 91-8980023131, MALLESHWARAN : 91-80-41553032, KUKATPALLY : 91-8980023101, SOMAJIGUDA : 91-8980023107
JAYANAGAR : 91-8980023130, IMYSORE : 91-8980023132 UTTAR PRADESH : ALLAHABAD : 91-8980023178, GHAZIABAD : 91-8980023122, KANPUR : 91-8980023180,
NJ WEALTH EXPRESS - BALLARY : 91-0342557741, BELGAUM : 91-8722227676 LUCKNOW : 91-522-4303155, NOIDA : 91-8980023126
MADHYA PRADESH : BHOPAL : 91-8980023152, GWALIOR : 91-8980023154, INDORE : 91-8980023155, UTTARANCHAL  : DEHRADUN : 91-8980023183
RATLAM : 91-8980023158, JABALPUR : 91-8980023156 WESTBENGAL  : DURGAPUR : 91-8980023174, KOLKATA - BECK BAGAN ROW : 91-33-40525151,
NJ WEALTH EXPRESS - DEWAS : 91-8878688111 DALHOUSIE : 91-8980023135, RASHBEHARI : 91-8980023140,
MAHARASHTRA  : AURANGABAD : 91-240-3018062, KOLHAPUR : 91-8980023143, SREERAMPUR : 91-9333732220

MUMBAI - ANDHERI : 91-9099071822, BORIVALI : 91-22-28935820,

You can send in your queries and feedback at publications@njgroup.in mentioning your name & city.

Disclaimer: This booklet named “Fundz Watch” prepared by NJ Indialnvest Pvt. Ltd. (the "Fundz Watch") is not for sale and is only for private circulation. This Fundz Watch is for reading & assistance purpose only and is not intended to be and must not be taken as the basis for any
investment decision. Nothing in this Fundz Watch should be construed as investment or financial advice, and/or as an advice to buy or sell or solicitation to buy or sell the mutual funds / schemes covered in this Fundz Watch. The intent of this Fundz Watch is not in recommendary
nature. NJ Indialnvest Pvt. Ltd. has taken due care & caution in compilation of this fact sheet with the information being obtained from various sources. However, the fact sheet takes no responsibility or liability, expressed or implied, whatsoever for any investment decisions made or
taken by the readers of this fact sheet based on its contents thereof. The readers are strongly advised to excercise due caution and/or verify the contents and/or seek independent professional advice before making any investment or any other decision based on any content
information, analysis, statements, opinions expressed or implied, in this Fundz Watch.

The Fundz Watch does not make any gaurantees or warranties whatsoever, expressed or implied, regarding the completeness, timeliness, accuracy, adequacy, fullness, reliability, functionality, and/or the reliability of the information, statistics, statements, opinions and materials
contained or expressed in this Fundz Watch or the results obtained, direct or consequential, from the use of such information, statistics, statements, opinions and materials. Mutual Fund investments are subject to the market risks. The readers should read the offer document
carefully before making any investment decisions. The past performance is for indicative purpose only and is not necessarily a guide to the future performance of the funds.

Reproduction of this publication in any form or medium by any means without prior written permission of the publishers is strictly prohibited. All disputes shall be subject to Surat Jurisdiction only. All rights reserved.



