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U.S Factor Indices (1M Performance)
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U.S Factor Indices (1Y Performance)

S&P 500 Quality 28.27%

S&P 500 Enhanced
Value

Indices

S&P 500
Momentum

S&P 500 Low
Volatility

0.00% 0.00% 10.00% 20.00% 30.00%

Source: Bloomberg

Europe Factor Indices (1Y Performance)

S&P Europe
350 Quality

21.99%

S&P Europe
350 Enhanced
Value

Indices

S&P Europe
350 Momentum

S&P Europe
350 Low
Volatility

3.00% 0.00% 10.00% 20.00% 30.00%

Source: Bloomberg

*Private circulation only



EQUITY MARKET UPDATE

ASSET

MANAGEMENT
BUILT ON RULES

Domestic Factor Indices (1M Performance)
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Quality Factor Indices (1M Performance)
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Momentum Factor Indices (1M Performance)
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Low Volatility Factor Indices (1M performance)
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Domestic Sectoral Indices (1M Performance)

Nifty 50
NIFTY Auto 3.28%
NIFTY Bank
NIFTY Financial
NIFTY FMCG
NIFTY IT

NIFTY Media

NIFTY Metal

Indices

-1.09%

NIFTY Pharma
NIFTY Realty
NIFTY Healthcare

-2.00% 0.00% 2.00% 4.00%

Source: Bloomberg

NJ Factor Portfolios (1M Performance)

NJ Quality+

NJ Traditional
Value

NJ Enhanced
Value

Indices

NJ Momentum+

NJ Low Volatility+

NJ Multifactor+

0.00% 2.00% 4.00% 6.00%

Source: SmartBeta, CMIE

Domestic Sectoral Indices (1Y Performance)

Nifty 50 17.68%

NIFTY Auto 28.88%
NIFTY Bank
NIFTY Financial
NIFTY FMCG

NIFTY IT 19.87%

Indices

NIFTY Media 10.31%
NIFTY Metal 22.68%
NIFTY Pharma 19.91%
NIFTY Realty 36.24%

NIFTY Healthcare 19.27%

0.00% 10.00% 20.00% 30.00%

Source: Bloomberg

NJ Factor Portfolios (1Y Performance)

NJ Quality+ 45.45%

NJ Traditional
Value

54.43%

NJ Enhanced
Value

Indices

NJ Momentum+

NJ Low Volatility+ 27.36%

NJ Multifactor+ 30.77%

0.00% 20.00% 40.00%

Source: SmartBeta, CMIE

*Private circulation only



EQUITY MARKET UPDATE

ASSET

MANAGEMENT
BUILT ON RULES

Top Gainers [Nifty 50] (1M Performance)
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Parameter Indices [Quality] (1M Performance)
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Parameter Indices [Quality] (1Y Performance)
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India 1-Year Gov. Bond Yield (%) India 3-Year Gov. Bond Yield (%)
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US 2-Year Treasury Yield (%) US 10-Year Treasury Yield (%)
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MACRO ECONOMIC UPDATE
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Combined CPI (YOY) Food CPI (YOY)
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Monthly GST Collection (INR Thousand Crore)
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India Manufacturing PMI
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India Services PMI

65.0
62.0 62.3
61.2
60.0 59.4
58.5 58.5 58.5
] o 57.8
3 564
=
50.0
S ot g 0P P P P P P o P
oduq‘ ‘\O«q’ oeo\q‘ )a“"p ?éo"l, \k”“q' P@ﬂ‘ “@q.q’ )oo\q‘ )\)(\.1’ )\)\,q‘

Source: Bloomberg, S&P Global

India Govt Finances Fiscal Deficit (INR Crores)

300,000
263,057 279,269

241,083

220,017
197,829

200,000
154,223

138,288 133,595

100,000

INR Crores

0

L L L I L L S

P
oo\\ “od 2 oec, a )’b‘\‘ ?Qv a “‘6‘ 1 P‘Q‘ s\ *‘8‘ ) )\)‘\‘ )\)\\ P\)g

Source: Bloomberg, Controller General of Accounts

India Balance of Payments (USD Billion)

USD Billion

-30.9

-40

3 2 D >
10'1‘ . cLQq' < 10‘1 ,L(ﬂv
\ W ™

A A
\d o
Q“q. (\\q‘

I R P
W T e et et

3\)‘\ 56? oF

Source: Bloomberg, Reserve Bank of India

DIl Net Investment (INR Crores)

40000

20000

INR Crores

-3,306

-6,301
-20000
B NS S L

W @ @ P P P P P
)\)\« P'\)Q‘ 6¢Q\

Od\‘ ‘\osl\ oeo\ yb“‘ (,é°‘ \3\'5“ P*Q“ “@1\ )\“\‘

Source: Bloomberg
15

*Private circulation only



ASSET

MANAGEMENT

MACRO ECONOMIC UPDATE e

FPI Net Investment (INR Crores)

Fll Net Investment (INR Crores)
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Note: Foreign Portfolio Investors (FPIs) includes Foreign Institutional Investors (Flls), Qualified Foreign Investors (QFIs) and subaccounts.
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Number of Folios (Crores) Net Inflow (INR Crores)
155 150,000
121,435
15.0 100,000
8 14.9
5 145 50,000 ETT)
-~ 7] >
9,575 5
8 T 2 14,047 ey ke 14,386
$ 14.0 o 0
= z
é 135 -50,000 41404
=
2
13.0 -100,000
UGN LR LY L < Y X R < S 1 o'b 0'1« o P LIPS\ LN XL L X NN X X N X < B X I\ X B\,
ot o @ oo e P o e o e 0 e 7 ot 0 et ¥ 0¥ o e ot et 0 o
Source: AMFI Source: AMFI
Net AUM (INR Lac Crores) SIP Contribution (INR Crores)
47.0 46.6 16,000 15,814
o2 15,245
4o 14 14,749 14,734
43.2 13,856 L
2 e = 14,000 (13,573 13;686 13;728
5 41.6 " 12,976 13, 04t
o 2
° 41.0 14— 3
El -J_-39.6 o
24 39:3 S 5g.4 @ 12,000
E B I I I I Z
37.0
'L R > % 3 %
:LQ’L \10 191' :LQ'L ‘\:LQQ’ ‘07’07’ ‘101' :LQ’I’ \)'LQ'L “:LQ’L \:191' :),01’ 10,000
e O WO gefT o™ (T (W 0 @it g™ g 9 O 0 0 0, 0, o, o, 0,
RO G G A G IV v
& I ¢ ,;\Q’ LN N
& & F P E T YT
Source: AMFI Source: AMFI

*Private circulation only 17



ASSET

MANAGEMENT

BUILT ON RULES

THANK YOU

All the data provided is as on September 30,2023

This presentation is strictly for private circulation and intended for understanding. This presentation is for information purposes only and is not an offer to sell or a solicitation to buy any mutual
fund units/securities / or any other financial product offered by NJ Asset Management Private Limited(NJAMC). The views expressed herein are based on the basis of internal data, publicly available
information & other sources believed to be reliable. Any calculations made are approximations meant as guidelines only, which need to be confirmed before relying on them. 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. The data used in this presentation is obtained by NJAMC from the source which it consider reliable. While the utmost
care has been exercised while preparing this presentation, NJAMC does not guarantee its accuracy / completeness of the information. We have included statements / opinions / recommendations in
this document, which contain words, or phrases such as “will”, “expect”, “should”, “believe” and similar expressions or variations of such expressions, that are “forward looking statements”. Actual
results may differ materially from those suggested by the forward looking statements due to risk or uncertainties associated with our expectations with respect to, but not limited to, exposure to market
risks, general economic and political conditions in India and other countries globally, which have an impact on our services and / or investments, the monetary and interest policies of India, inflation,
deflation, unanticipated turbulence in interest rates, foreign exchange rates, equity prices or other rates or prices etc. The information provided in this presentation shall not be altered in any way,
transmitted to, copied or distributed, in part or in whole, to any other person or to the media or reproduced in any form, without prior written consent of NJAMC. Neither NJAMC, NJ Trustee Private
Limited, NJ Mutual Fund nor any person connected with it, shall not liable for any loss, damage of any nature, including but not limited to direct, indirect, punitive, special, exemplary, consequential, as
also any loss of profit in any way arising from the use of this material in any manner. The recipient of this material should rely on their investigations and take their own professional advice.
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