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MULTICAP SUPER GROWTH HIGH MOMENTUM STRATEGY

This Strategy has quality Multi Cap Stocks with Super Sales & Profit growth and high momentum.

METHODOLOGY

o Defining the Universe: Market Cap ranks 1 to 1,100 on the National Stock Exchange of India are included
in the universe.

e Research: The stocks are selected based on the criteria of Super growth and High Momentum.

e Historical back testing: The Value Stocks research team conduct historical back testing to ensure that
only consistently outperforming strategies are selected.

e Constituent Screening: The research team does individual stock picking after going through company
reports and financials and decides on a host of qualitative and quantitative parameters.

o Weighting: Stocks are equally weighted to reduce risk and mitigate individual biases.

Market Cap Category Equity Multicap

No. of Sectors& Subgroups 10 & 19

Total No. of Shares 25

Average Market Cap 42,400 cr. (25 Shares)
Average Price to Earning 97.40

Average Price to Sales 9.64

Average Profit Growth YoY 93.70

Portfolio PEG 1.04

All Given Data Source: ACE Equity Software (By Accord Fintech Pvt Ltd)



Industry wise Allocation

Average Other Electrical Equipment 8%
Sales Heavy Electrical Equipment %
Growth YoY Consumer Electronics %
53.80 Industrial Products %
IT Enabled Services %
) Pharmaceuticals 8%
Review Castings & Forgings 4%
Freq uency Residential, Commercial Projects 4%
Quarterly Other Textile Products i
Telecom - Equipment & Accessories a%
Last Exchange and Data Platform a%
Reviewed Aerospace & Dejfense 4%
25 Nov. 2024 Household Appliances 4%
’ Iron & Steel Products 4%
Other Food Products 4%
Next Review Speciality Retail %
on Computers Hardware & Equipments 4%
25th Feb’ 2025 Solar Panels 4%
E-Retail/ E-Commerce % .
0% 1% 2% 3% % 5% 6% % 2% 9%

Rebalance: This strategy has a quarterly rebalance schedule. Once every quarter, the research team reviews this strategy to
add or drop stock if applicable.

VOLATILITY MEASURES

Standard Deviation 3.16%
Beta 1.00
Treynor Ratio 3.29
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Standard Warning: Investment in Securities Market is subject to Market risks, read all the related documents carefully before investing.
Past performance may not be indicative of future results and no promise or guarantee can be given for the same.

Disclaimer: Registration granted by SEBI, membership of BASL & certification from NISM in no way guarantee performance of the
intermediary or provide any assurance of returns to investors. Performance related information is not verified by SEBI. For detailed
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