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Aita Birla Sun Life Factor ETFs

The Dream Team of Your Portfolio

Aditya Birla Sun Life AMC Ltd



Every stock displays certain

I Investment decision - The key for any investment manager is to
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Factor Investing - The Fundamentals
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factors

Performance of every stock can
be attributed to the presence of
a set of factors
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Factor investing is about identifying the Factors that contribute to successful investing

These factors can be tracked
& used for investment
decisions

decide which Factors to bet on

Aditya Birla Sun Life AMC Limited




:! characteristics
\ or attributes of
the stock

What are the ‘Factors’ in investing?

,” ! researched

and
historically
proven

/y s ue
11 Quantitative
'\l analysis
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Factor
Investing

Factors Ratios / Metrics

Value

P/E, P/B, P/S, Dividend Yield Ratio, etc.

Momentum

Trend is price returns over a 6m or 1 year time frame.

Alpha Low Volatility

Alpha and Standard Deviation

Quality

Leverage, EPS Growth, ROE

Yield

Cash flows, Dividends

Aditya Birla Sun Life AMC Limited
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The SMART amalgam in Factor Investing Mutual Fund « 1w CAPITAL

Passive Strategy Factor Investing Active Strategy |

Objectives
* Potential for outperformance
* Low cost

* Transparent and Rule based
* No Behavioral bias

Factor investing has benefits of both active and passive investing

Aditya Birla Sun Life AMC Limited
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Factor Investing - Growing around the globe

Global AUM (in USD Billions)

Aditya Birla Sun Life
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v

| & Significant Global demand, CAGR of 18% p.a. in AUMs.

like equal weighted.

I In 2022 itself, investors in India infused more than 1,900 Crores in Smart Beta funds

Source: Morningstar. January 2015 — June 2022 // *Smart beta funds include FOFs, Index Funds & ETFs that have style indices as the underlying or a different weighting structure

Aditya Birla Sun Life AMC Limited

& Over the last 5 years, the AUM has increased by 2.2x

Indian AUM (in % Crores)
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@ Factor Investing is gaining traction in India too

® The smart beta AUMSs rose by 3.9x over the last 12
months.*




Aditya Birla Sun Life

Nifty 200 Quality 30 ETF

(An open ended exchange traded fund tracking Nifty 200 Quality 30 TRI)

NFO Opening Date: Friday, July 29, 2022
NFO Closing Date: Wednesday, August 10, 2022

Aditya Birla Sun Life

Mutual Fund
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Quality is based on Targeting sustainable Metrics considered
| the complete earnings, profitability are ROE, low EPS
financial health of and solvency. growth variability and
| the company! low D/E.
\

I Quality Investing is about focusing on Quality as a constituent factor for portfolio holding

Aditya Birla Sun Life AMC Limited



About Nifty 200 Quality 30 Index
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Mutual Fund

| Stocks
| /ﬁf - Top 30 companies from its parent NIFTY 200 index, selected based on their ‘quality’ scores.
i Universe

Rebalancing

w|w Index is rebalanced semi-annually - June and December
I Frequency
=

Factor The quality score for each company is determined based on Equal weightage to return on
equity (ROE), financial leverage (Debt/Equity Ratio) and earning (EPS) growth variability
analysed during the previous 5 years.

Weightage

Top 30 Stocks based on Quality Score. Weight of the stock in the index is derived by

E__ Constituents multiplying the square root of the free float market cap with the quality score of that stock.
-4::(-:3)6.: Stock Each stock in the index is capped at the lower of 5% or 5 times the weight of the stock in
Constraint the index based only on free float market capitalization

Source : Nifty 200 Quality 30 Factsheet as on June 2022, EGV - EPS Growth Variability, * - [EGV using adjusted EPS of previous 6 years , No negative EPS considered, D/E is not considered for Financial Services Sector Stocks]

Aditya Birla Sun Life AMC Limited
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P2P Return Rolling Return |
16% 15.2% 25.00%
14% 13.0% y 13.0% 13.7% 20.2%
11.9% )
12% 10.9% 20.00% 16.9% 17.2% 17.1%
9
10% 15.6%
15.00% ‘
8% 11.0% 11.3% 11.3% i
6% 10.00% |
4%
2% 5.00% [
Uﬂ/ﬂ I —
-20% -0.4%-0.3% 0.00%
1 Year 3 Years 5 Years 10 Years 1 Year 2 Year 5 Year 10 Year
® NIFTY 200 Quality 30 TRI  ® Nifty 200 TRI = NIFTY 200 Quality TRI = Nifty 200 TRI
NIFTY 200 Quality 30 TRI NIFTY 200 TRI
Standard Deviation 19.08% 22.03%
Beta (with NIFTY 50 TRI) 0.78 0.97
Sharpe 0.61 0.26
Sortino Ratio 0.77 0.33
I Nifty 200 Quality 30 TRI on an average gave 6% p.a. excess return over Nifty 200 TRI through 6 years on 10-Year rolling basis™.
Source: MFIE / NIFTY 200 Quality 30 TRI, NIFTY 200 TRI — 2 Jan, 2006 — 23 June 2022; Standard deviation taken from Nifty 200 Quality 30 TRI & Nifty 200 TRI factsheet ; Risk Free Rate is taken as 5.5% * based on 10 Year Rolling Returns / Note: Past performance may or may not be
sustained in the future

Aditya Birla Sun Life AMC Limited



Tapping into Better Return!
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4 Index Performance )
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K e NIFTY 200 Quality TRI === Nifty 50 TRI Nifty 200 TRl === Nifty 500 TRI /
P/E Ratio 27.04
P/B Ratio 8.89
Dividend Yield 2.37%
Top 5 Stocks Weightage 27.51%

Nifty 200 Quality 30 TRI grew ~12x in the last 16 years, while Nifty 50 TRI, Nifty 200 TRI and Nifty 500

TRI Indices grew close to 6x only.

| Source : Bloomberg, NIFTY 200 Quality 30 TRI, NIFTY 50 TRI, NIFTY 200 TRI, NIFTY 500 TRI, Note : Data was available from 2, Jan 2006 to 23, June 2022. Source : Nifty 200 Quality 30 June 2022 Factsheet / / Note: Past performance may or may not be sustained in the future. The
above are index returns provided for explanation purpose and should not be construed as Scheme returns

Aditya Birla Sun Life AMC Limited
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Ideal for continuous Investment over Long Horizon Mutual Fund W w CAPITAL

3-Year Rolling Return |

\
In over 77% instances,
for 3-Year Rolling |
Return over 13 Years, 1
positive excess return ‘
|

|

|

|

|

_100)@n- Jan-10 Jan-11  Jan-12  Jan-13  Jan-14  Jan-15  Jan-16  Jan-17  Jan-18  Jan-19  Jan-20  Jan-21  Jan-22 was generated

e NIFTY 200 Quality 30 TRI ~ === Nifty 50 TRI Nifty 200 TRI === Nifty 500 TRI

5-Year Rolling Return

In over 94% instances,
for 5-Year Rolling
Return over 11 Years,
positive excess return

Jan-11 Jan-12 Jan-13  Jan-14  Jan-15  Jan-16  Jan-17  Jan-18  Jan-19  Jan-20  Jan-21 Jan-22 was generated

=== NIFTY 200 Quality 30 TRI ~ ====Nifty 50 TRI Nifty 200 TRI ~ ====Nifty 500 TRI

Consistently better returns over long holding period.

| Source : Bloomberg, NIFTY 200 Quality 30 TRI, NIFTY 50 TRI, NIFTY 200 TRI, NIFTY 500 TRI, Note : Data was available from 2, Jan 2006 to 23, June 2022 // / Note: Past performance may or may not be sustained in the future. The above are index returns provided for explanation
purpose and should not be construed as Scheme returns

Aditya Birla Sun Life AMC Limited



Aditya Birla Sun Life " | ADITYA BIRLA

Ideal for long term Investors! Mutual Fund w W CAPITAL

/ Historical Proportion of Positive Excess Returns (Over Nifty 200 Index)* \

120%

100%

100% 94%

80% 77%

67%

60%

40%

20%

1 Year 3 Years 5 Years 10 Years

0%

I Probability of generating positive excess returns over Nifty 200 increases as holding period increases

Source : Bloomberg, NIFTY 200 Quality 30 TRI, NIFTY 50 TRI, NIFTY 200 TRI, NIFTY 500 TRI, Note : Data was available from 2, Jan 2006 to 23, June 2022. *This graph refers to past historical proportion. Past performance may or may not be sustained in the future

Aditya Birla Sun Life AMC Limited



About the Index

Healthcare

Financial Service
2%

Energy
3%

5% P -

Sector Weights

Commodities
IT 10%
22%

Aditya Birla Sun Life

Mutual Fund
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Market Capital Weightage

Consumer
58% = Large Cap = Mid Cap
\
ecurity Weightage Sector
ITCLTD. 7.08% CONSUMER
HINDUSTAN UNILEVER LTD. 5.51% CONSUMER
NESTLE INDIA LTD. 5.06% CONSUMER
TATA CONSULTANCY SERVICES LTD. 5.00% IT
COAL INDIA LTD. 4.86% COMMODITIES
BRITANNIA INDUSTRIES LTD. 4.60% CONSUMER
ASIAN PAINTS LTD. 4.59% CONSUMER
COLGATE PALMOLIVE (INDIA) LTD. 4.58% CONSUMER
HCL TECHNOLOGIES LTD. 4.44% IT
INFOSYS LTD. 4.43% IT

Source : Nifty 200 Quality 30 Holding Data - June 21, 2022 // Issuer(s)/ Stock(s) mentioned above are for the purpose of disclosure of the portfolio of the Scheme(s) and should not be construed as recommendation

Aditya Birla Sun Life AMC Limited
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Quality over the years

Nifty 200 Quality 30 TRI is more immune to cycles of economy than Nifty 50, 200 and 500 TRls.

Nifty 200 Quality 30 Index TRI Nifty 50 TRI Nifty 200 TRI Nifty 500 TRI
2006
2007

2008

2009
2011 -24%

2012

2013

2014
2015

2016

2017

2018

2019

2020
2021
2022

Nifty 200 Quality 30 TRI has provided 17% CAGR over the last 17 years as compared to ~12% provided
by Nifty 50 TRI, Nifty 200 TRI and Nifty 500 TRI.

Source : Bloomberg, NIFTY 200 Quality 30 TRI, NIFTY 50 TRI, NIFTY 200 TRI, NIFTY 500 TRI, Note : Data was available from 2, Jan 2006 to 23, June 2022 // / Note: Past performance may or may not be sustained in the future. he above are index returns provided for
explanation purpose and should not be construed as Scheme returns

Aditya Birla Sun Life AMC Limited
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-

I |
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B arge Cap ®Mid cap

. /

Nifty 200 Quality 30 TRI is predominantly a large cap-oriented index

Source : Bloomberg, NIFTY 200 Quality 30 TRI, NIFTY 50 TRI, NIFTY 200 TRI, NIFTY 500 TRI, Note : Data was available from 2, Jan 2006 to 21, June 2022.

Aditya Birla Sun Life AMC Limited



Quant based
—> activism
(rule based &
transparent)
within index
design

:

Why Factor Investing through Aditya Birla Sun Life Factor ETFs?

. o

Investments
directly into
the drivers
(factors) of
returns

\\‘Jgrn R

Better risk
adjusted
returns &

diversification

‘\

;\-AA‘4 F

ABSLMF — One
stop solution
for all your
“factor”
investing
needs

No product
with universe
beyond Top
200 stocks -
Highly liquid

:

\
\
\ 1

- o,

Low cost &
low minimum
investment
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Mutual Fund o

W,

N <
=

Can be easily
traded on
exchange

Aditya Birla Sun Life AMC Limited
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Why to invest in Aditya Birla Sun Life Nifty 200 Quality 30 ETF?

SR

Quality — Form is
temporary, class is
permanent

R

Access to highly &
consistently
profitable
companies with
less leverage

AR

Focus on
defensives healthy
companies across

market cycles

©

S

Strong
performance of
the underlying

index

O

Predominantly
large cap
oriented

Aditya Birla Sun Life AMC Limited




Aditya Birla Sun Life Nifty 200 Quality 30 ETF: Features Aditya Birla SunLife 'V | ADITYABIRLA
Mutual Fund W+ CAPITAL

Aditya Birla Sun Life Nifty 200 Quality 30 ETF

Structure An open ended exchange traded fund tracking Nifty 200 Quality 30 TRI

The investment objective of the Scheme is to generate returns that are in line with the performance of Nifty 200 Quality 30 Index, subject to tracking

Investment Objective g Lo . ]
J errors. The Scheme does not guarantee/indicate any returns. There can be no assurance that the objective of the Scheme will be achieved.

—T—————— F

Asset Allocation (as a % of net Equi'Fy & Equity related instruments constituting Nifty 200 95 to 100% ey e
assets) Quaht\/ 30 TRI

Cash, Money Market & Debt instruments 0to 5% Low
Fund Manager Mr. Lovelish Solanki and Mr. Pranav Gupta

During NFO: Minimum of ¥ 100/- and in multiples of ¥ 1/- thereafter during the New Fund Offer (NFO) period. During Ongoing Offer X Directly through
AMC: At creation unit size; Through stock exchange: 1 round lot of 1 (one) Unit at the prevailing listed price

The units being offered will have a face value of Re. 1/- each and will be issued at a premium, if any, approximately equal to the difference between face
value and allotment price.

Minimum Application Amount

Pricing per unit

Market Makers IIFL Securities Limited and East India Securities
Creation size 81,000 units and in multiples thereof
Benchmark Nifty 200 Quality 30 TRI

Note: For details, refer SID/KIM of the scheme.

Aditya Birla Sun Life AMC Limited



Aditya Birla Sun Life Nifty 200 Quality 30 ETF: Product Labeling
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Scheme name

This product is suitable for investors
who are seeking™:

Riskometer

Benchmark Riskometer
Nifty 200 Quality 30 TRI

Aditya Birla Sun Life Nifty 200
Quality 30 ETF

(An open ended exchange
traded fund tracking Nifty 200
Quality 30 TRI)

* Investors seeking returns that are in line
with the performance of Nifty 200 Quality
30 Index, subject to tracking errors

* Investments in the stocks belonging to
Nifty 200 Quality 30 Index

Low to
Moderate

[

RISKOMETER

Investors understand that their principal will
be at Very High risk

Moderate |Moderately,

Low to
Moderate

BARA

RISKOMETER

Investors understand that their principal will
be at Very High risk

*Investors should consult their financial advisors if in doubt whether the product is suitable for them.

The product labelling assigned during the NFO is based on internal assessment of the Scheme characteristics or model portfolio and the same may vary post

NFO when the actual investments are made.

Aditya Birla Sun Life AMC Limited
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Past performance may or may not be sustained in the future. For more details, please refer the SID KIM of the scheme

Issuer(s)/ Stock(s) mentioned above are for the purpose of disclosure of the portfolio of the Scheme(s) and should not be construed as recommendation The fund manager(s) may
or may not choose to hold the bond mentioned, from time to time.

NSE disclaimer: It is to be distinctly understood that the permission given by NSE should not in any way be deemed or construed that the Scheme Information Document has been
cleared or approved by NSE nor does it certify the correctness or completeness of any of the contents of the Draft Scheme Information Document. The investors are advised to refer
to the Scheme Information Document for the full text of the 'Disclaimer Clause of NSE'.

Risk Factors: Aditya Birla Sun Life AMC Limited is not liable or responsible for any loss or shortfall resulting from the operation of the scheme This document represents the views of
Aditya Birla Sun Life AMC Limited and must not be taken as the basis for an investment decision Neither Aditya Birla Sun Life Mutual Fund, Aditya Birla Sun Life AMC Limited, its
Directors or associates shall be liable for any damages including lost revenue or lost profits that may arise from the use of the information contained herein No representation or
warranty is made as to the accuracy, completeness or fairness of the information and opinions contained herein The AMC reserves the right to make modifications and alterations to
this statement as may be required from time to time.

Aditya Birla Sun Life AMC Limited /Aditya Birla Sun Life Mutual Fund is not guaranteeing/offering/communicating any indicative yield/returns on investments The document is solely
for the information and understanding of intended recipients only If you are not the intended recipient, you are hereby notified that any use, distribution, reproduction or any action
taken or omitted to be taken in reliance upon the same is prohibited and may be unlawful Wherever possible, all the figures and data given are dated, and the same may or may not
be relevant at a future date In the preparation of the material contained, ABSLAMC has used information that is publicly available including information developed in house
Information gathered and material used in this document is believed to be from reliable sources Further the opinions expressed and facts referred to in this document are subject to
change without notice and ABSLAMC is under no obligation to update the same While utmost care has been exercised, ABSLAMC or any of its officers, employees, personnel, directors
make no representation or warranty, express or implied, as to the accuracy, completeness or reliability of the content and hereby disclaim any liability with regard to the same
Recipients of this material should exercise due care and read the scheme information document (including if necessary, obtaining the advice of tax/legal/accounting/financial/other
professional(s) prior to taking of any decision, acting or omitting to act Further, the recipient shall not copy/circulate/reproduce/quote contents of this document, in part or in whole,
or in any other manner whatsoever without prior and explicit approval of ABSLAMC Investment in Mutual Funds Schemes carry high risk The sector(s)/stock(s)/issuer(s) mentioned in
this presentation do not constitute any research report/recommendation of the same and the Fund may or may not have any future position in these sector(s)/stock(s)/issuer(s).

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

Aditya Birla Sun Life AMC Limited



